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Z6NDbOO, REEBOMAL, FrBLERF ST 28T E AEHK, F
7 RS E TRAE LT B BOAEHEN — R HISIC & » T A T 268
LD AREMEN B D £,

BRMERARA~DEE DN T, ARV RIS E C B O@REEMEBUR, A8
MG TO2—u R b5 & BEE2EZTHEE52x0ND—FH, 41X
ADE UBEBLRIERS, W EI2ARR ST W BRI EZE S EGE O R EMEIC
B R ET AN U R 7 R LR TOET,

A= F 7% U AOMEIZEE L L, REIICZE L TENLZY ¥4 — > 08
EOISLET, slEfis, MNICEWRANERDH, MOREEETLVOH
HERMEICHER L TEREZITWET,

BMsE

BHRER

AFY A2 ORGS0 B A HIRATH A BN 5 726, BIEARTEIC AT
DIERZEITVNVE LT, (201549 A10H)

S REA DO ERA 500 M 2> H600fET & 3572, BIMKIHICHTEOL E 2
TWELE, (2015411 30 F)

£ A B |EEEEG o T (o e oAk s
(€] ) & % % %
20154£3 A 5 H 11, 346 — 10, 979 — 97.7
3AK 11, 462 1.0 11,073 0.9 98.6
e I s S | - i o )~ 4 AR 11,583 2.1 11,201 2.0 98.0
ER OB RN 2 E AR ZOE £ 2 et R, & SAE 12372 50 TR 5 951
6 AR 11, 869 4.6 11, 354 3.4 97.9
[ES 12, 126 6.9 11,524 5.0 98.9
8 AR 11, 286 A 0.5 10, 594 A 3.5 98.7
9 AR 10, 691 A 5.8 9,791 A10.8 98.7
10K 11,765 3.7 10,712 N 2.4 98.9
LLAK 11,908 5.0 10, 700 A 2.5 98.5
12K 11,777 3.8 10, 441 A 4.9 99.5
20164F 1 AR 10, 773 A 5.1 9,501 A13.5 98.8
2 AR 9,994 A11.9 8, 855 A19.3 98.6
(€] x)
2016453 H 7 A 10, 284 A 9.4 9,210 A16. 1 98.0

(%) MRy,

OFEH L UEEI DR (201543 1 6 A~201643 H 7 A)

% X
5 i It fif
% | 4 RS % | & il
R |[FAX) A KVR R | FAXY AR K
MESE VRS (zg,gi% 53,920 6,374 9,813
TALR 7Ty FAL AT T
23,874
=4 = 3,375 (n 2500 434 4,500
Trvv=)yn=% Trve=)yo=%
F =7 5,613 192, 931 812 26, 592
377 - FAY—7 -
Je—F Je—F
R (1§’ 715?) 238, 173 3,354 30, 628
Fo—n Fa—n
2| TR 1,909 6,326 476 1,320
E 1,905 11, 289 209 1,205
N — 485 5, 250 57 607
36, 987
I = »
75 R 6167 " og) 3,035 14, 050
. N 36, 755
. Koo 10,746 | (5 ** 12 1,535 7,219
| A g 2,510 8, 856 693 2, 170
PR 912 3,524 107 387

(1) @Bz EfeTT,
E2) () WIS, B2 SIC X 28BN T, EBROBFICEEENTHEY

(FE3) MBI &> TR LTOET, UFALTY,
(TE4) MRl L OO BRI W T TWES, 72720, Bk J O L
RIMOHEE, AHCRRLTOET,

& T BT B #AE (20154E3 H 6 A ~2016453 A 7 A)
[/ ="
O HELLIEDERAER B f+ % i
1. [ WO B & | THEE | & WO & | PHEE
S R ET Y T R T o AN ANEGINE
s % = i ¥% © NOVO-NORDISK A/S | 247 [1, 595,690 | 6, 436 | SCHNEIDER ELECTRIC SE | 105 | 688, 073 | 6,522

& & A) | % % % Epas| RECKITT BENCKISER 5 .

e 10,000 21 10000 70 70 X T 129 [1, 456,378 [11, 240 | LINDE AG 21 | 378, 350 | 17,425
18 (20154E3 A 5 H) | 11,346 13.5| 10,979 9.8 97.7| 19,526 PRUDENTIAL PLC 457 1,313,652 | 2, 871 | SODEXO 30 | 345,284 | 11,177
SH(20164:3 A7 H) | 10,284 A 9.4 9,210] Al6.1 98.0| 41,828 SAP SE 145 [1,307, 192 | 8, 984 | LEGRAND SA 56 | 339,447 | 5,958
(FE1) RE B o MYEMAEI S MR E A 2 Rl L TV E T E][(?HF:H')MQ‘F%'HRE 104 [1, 043,909 | 9,946 | TMT PLC 184 | 273,033 | 1,482
(E2) Ry Fv—2@FNSCL S—m v 8 07y s R (BGISE Y IAL, [ <— o .

A) T, BEREA10,000 & UTHE(L L TWET, G, ik El5 e B HUGO BOSS AG 80 | 990,633 |12, 305 | AVEVA GROUP PLC 59 | 236,011 | 3,978

AR LW ET, MSCI I —nr w3 £ 7 > 7 AE, MSCL Inc. BSAF
LTWOIRETH Y | [FIEREICET 2 FEHe, MAMENE, £ O —BIOMERIT
MSCT Inc. \ZJfB LE ¥, F7o, MSCI Inc. (ZFHEHONE 2L H 3 5 HEFIH L O
NREAFILT HHEMNEALTHET, UFRLTT,

(1 3) RRE A DM PERFIL S PIRRE EARZ ik L T ET,

INFINEON TECHNOLOGIES AG 686 | 985,266 | 1,434 | INDITEX SA 56 | 222,400 | 3,919

SHIRE PLC 104 | 948,227 | 9, 104 | SIKA AG-BEARER 0.506 | 217, 112 (429,076
BRITISH AMERICAN .

TOBACCO PLC 134 | 921,915 | 6, 867 | SPECTRIS PLC 56 | 201,882 | 3,602
ASSA ABLOY AB 347 | 865,847 | 2,494 | NOVO-NORDISK A/S 26 | 167,896 | 6,348

(1) @FFIZENRET, AEERIEAR READET2HIC W TRREA) (<
F31F 5 EN O % S 78 FARS O Ml THEL L 72 FIS o AF T,

(FE2) HRER X OSHOBAMARIIT Y BT TOET, 220, HE X O AL
K OBE 1L, ML TR L TOET,
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Syt TITOY BN O—Z%HXT 7o K (FOFsH)  GEBHEERERER)

&8 AT fili 5E 75 B & (20164 3 J] 7 H BITE) WEGHR] % [ ES
N & ] - B M % % [
SRR il R T A
5 (k) = ] * (A—B/ZARA ) HEE| BHK| Fa—n T
& L] » » R Ml & £ b £ INDITEX SA 1,100 | 1,687 5,012 | 626,410 | /]5E
el el Y T AT P W e A e

(4 F1)R) EER | ERR [k FH SEIECIL R 2 2 — 1 <3.4%>
AVEVA GROUP PLC 340 — — ANV E VIR o (:}—D/4 21)7) )

BRITISH AVERICAN TOBACCO PLC 823 | 2,008 8,125 | 1,312,889 | bt - ikt - #32 DE’ LONGHI SPA 330 797 1,593 | 199, 121 | MHATE# R - 781

BUNZL PLC 428 | 1,032 2,026 | 327,456 | EAM LUXOTTICA GROUP SPA 239 576 2,814 | 351,720 | MipAEEM - ToSLL

COMPASS GROUP PLC 1,804 | 4,194 5,179 | 836,976 | i##H 4 — L 2 o pRE __4,.407] _ 550,841

DCC PLC — 843 4,819 | 778,691 | WA — [ <1.3%>

DTAGEO PLC 1,475 | 3,559 | 6,670 | 1,077,868 | £xih - ikl - 232 R _136, 489 |IT, 058, 446

IMI PLC 753 407 375 60, 738 | KEASH — | <40.8%>

PRUDENTIAL PLC 2,608 | 6,662 8,971 | 1,449, 628 | B o s |HREC: @A) 3T, 8T1N06,281) 10, 997, 129

RECKITT BENCKISER GROUP PLC 808 | 1,951 | 12,759 | 2,061,677 | FEEHM « /A=Y F L { ﬁéx@t% — | <98.0%>

ROTORK PLC 461 | 11,146 | 2,097 | 338, 047 | FEAHE (1) BRI BT, SR ORI & E N 0 5t A BIE 72 ARG O I & 1 H R

SABMILLER PLC 477 1,145 4,838 | 781,731 | fdh - Bk - XNz %Lt‘b@f’j‘

SHIRE PLC 473 | 1,405 | 5,316 | 859,035 | R 7/4§§j3f§ (12) TTiﬁﬁfmﬁax ST, K O EER AU R B 4 B R RE 48 0> b

SPECTRIS PLC 382 - - — | 70/ BRI = Fy 2T BV (£ 3) Ml L ORHIAE O BALA T 0 FC TV ET, 72720, Bk L ORHiliga

SPIRAX-SARCO ENGINEERING PLC 324 755 2,609 | 421,660 | A HALARTOSAIL, METRBLTOET,

ST JAMES’S PLACE PLC | 1,940 | 4,681 4,021 | 649,809 | fR (E4) ¥MIGICSHM (EXRIN—T) [ZEDHL0TT, 2B, GICSICHT D

VICTREX PLC 288 696 1,107 | 178,972 |kt FI EEFTAHEIL S & P33 L OWSCT Inc. (Z/RE L £,

WHITBREAD PLC 414 | 1,000 3,805 | 614,906 | {#H I —E R

E PREC - 7] 13,805 | 41,492 | _ 72,725 |11, 750,989 S HESEMEDER (20164F- 3 4 7 ABIE)
SESR<IL D> 16 15 — | <28.1%>

(R4 R) FAfR 772 - ] 3 ES
CHOCOLADEFABRIKEN LINDT-PC 3 8 4,593 | 525,457 | f&fl - fok + #32 = H = T %8 | LE =
CIE FINANCIERE RICHEMON-REG 655 | 1,548 | 10,152 | 1,161,402 | MtAHZEM - 7 <Ln T %
CLARIANT AG 801 | 1,984 3,417 | 391,016 | FhF o 2 40.997. 129 93,7
JULIUS BAER GROUP LTD 465 | 1,123 4,859 | 555,983 | 454k = > — -

: q - EG - A4 AT m a— ) - v =& ZOM{h 2, 765, 088 6.3
R‘OCIIE HOLDING AG 147 355 8,914 1,019,863 | s S D00 202 E & & % o B & 13,760, 017 1000
B T e e B (1) ABCHEGEIE T, S0 R DR 2 P O XA T (R JE RS fRfALC X 0 s
UN ?zm;ﬂwt@ --’--é --’--5 i -<’_8-7l°7§ L7zbDTT, REB3ATHICBTLMERE L — ME, 14 FY R KUK

—— L0 161.58M, 1 AA A« 7T 11440/, 1T v~—2 + 7 r—3x16.75/1, 1A

(Fo2—4) ””:Z% V== e 7 m—F13.40M, 1 2—1124. 98P TY,

U W« ©7dr o % nE a £9 b Lyt [ = PO P "o - 4
COLOPLAST-B — | 733 38,355| 642,450 |~ RS TRER - -t R (E2) gﬁiﬁi’g%(g;“ﬁ“%% OREITEMIERB (13,762, 217TF) 12K
DSV A/S 842 | 2,298 | 64,929 | 1,087,569 | ik GE3) iﬁfﬂﬂ?ﬁwﬁ{iﬂ%iﬁ&i@V)%Tﬂ\it
NOVO-NORDISK A/S 1,310 | 3,524 | 133,803 | 2,241,211 l%_ n 7/4;§;Zi§
SIMCORP A/S 535 932 [ 29,316 491,059 V7 b7 - H—ER SEE. BE. TAE S VEAEMBOIKR

o e |BREC - AR EE] 2,687 | 7,489 | 266,405 | 4,462,290 ¥
S 717 R 3 4 — [ <10.7%> ” m (201623 AT ij)

FAY=—F - z H =

(R9z—FV) . — -

oo St I W & 3 48,172, 739, 881F9
ASSA ABLOY AB — | 3,307 | 54,413| 729,142 | AN oSS e 606, 876, 668
ATLAS COPCO AB-A SHS | 1,267 | 3,549 | 74,371 | 996,571 | %A - e
ELEKTA AB-B SHS 1,482 | 3,576 | 21,834| 292,587 | ~LRLTHER - —E R B A GHitiAED 40,997, 129, 355
HEXAGON AB-B SHS 1,071 | 2,584 76,893 | 1,080,366 | 77/ uv—+ n—ky=7BL0HE FS 14 A & 6, 528, 548, 764
HEXPOL AB 167 | 4,144 | 36,137 | 484,246 | ekt * i fid w 4 40, 185, 094
SWEDTSH MATCH AB 300 - - — | &b BB 23
TRELLEBORG AB-B_SHS 1,072 | 2,657 | 40,206 | 538,762 | ¥EAIY ®) ﬁ* i i j jjg ggg ?ng
o PR E - & #| 5,360 | 19,820 | 303,856 | 4,071,677 A 0o 1oa

T T 5 H 176795 &b i i) & 1,902, 123, 210
(A—0/74IL5VK) Fa—n (C) #k & E fir 2 (A—B) 41,828, 294, 502
KERRY GROUP PLC-A 284 685 5,426 | 678, 143 | f2dh - Bk - 282 It A 40, 674, 983, 264
KINGSPAN GROUP PLC 1,014 | 2,046 4,615 | 576,846 | AWM VR R S 1.153. 311. 238
AN F SRR ST Bl PR OB #x # #® O %K 40, 674, 983, 2640

A0, #524) 1A 08 Y X X%f&EC D) 10, 284H
AKZO NOBEL NV 246 594 3,304 | 412,944 | (1) W eAsE 17, 209, 696, 280[1
ASML HOLDING NV 349 842 7,293 | 911,490 | M-k - B RRLE L E HH BN E TEAKE 27, 896, 552, 6031
UNILEVER nv 407 | 1,262 5,032 | 628,979 | ZHEMS - /5= S T iR TEAKR 4,431, 265, 619[1]
I #] 1,002 2,699 | 15,629 | 1,953,413 (E2) Y~¥—7 7 FOYMRITAFBT 5 —7 7 > FHINRIE, ko@y T

: 3 3 — | <4.7%>

sy =URA STV WM B AT 7 K FORST)  GEIRBEIEE 5
ANHEUSER-BUSCH_INBEV \1\7 302 730 7,742 | 967,685 | ARk - fIOBL - &3 40, 674, 983, 26411
i _.B802] T30 7,742 ] 967,685 - L

i 1 S <23% S EHEDIKR

(a—B /73 VR) \, . . P
BUREAU VERITAS SA 1,013 | 2,905 5,476 | 684,513 | pH¥ - WY —1 2 2 (2015423 A 6 H~20164-3 H 7 H)
DASSAULT SYSTEMES SA 270 651 4,465 | 558,134 | Y7 kU7« H—ER TH H W i
EDENRED 414 — — — | F% - MY —E % 5
INGENICO GROUP 207 712 6,683 | 835,312 | 77/ nv— A k=T L0RE W & = é@ %ﬁﬂ ui z igg’ ggi‘ ?ggﬂ
LEGRAND SA 799 | 1,505 7,000 | 874,879 | BEA oy . U
L’ OREAL SA 132 320 4,988 | 623,459 | LM - =Y TV = I A B 154, 235
LV WOET BENNESSY LOUTS VOITION SE 124 299 4,595 | 574,395 | AN TR - TR L ® F @ HE % 5 B # & ADb, 747,795, 403
SCHNEIDER ELECTRIC SE 528 - - — | @A 7 = 2% 2,053, 344, 128
SOCIETE BIC SA 104 355 4,609 | 576,005 | pH¥ - HEFTH— 2 i = 15 A7 801, 139. 531
SODEXO 284 260 2,403 | 300,443 | WHHF—E R © 4= =z ié\ i = A ’ 21’635’ 440
ooz PRE - & #3879 7011 ] 40,224 |'5,027,233 - S "7
R B RS 10 A 179095 D) é H# 1E= ® fE(A +B+C) A5, 309,972, 480
(A—a/ K1) B a1 #H # & B #H £ 2,316, 463, 792
BRENNTAG AG 259 625 2,907 | 363,360 | EA F) &8 mm £ T = #@8 % 2 4,538, 986, 608
FRESENIUS SE & CO KGAA 515 | 1,215 7,343 | 917,837 [ AR TR - LR ©) fi& % = B %% % A 392 166. 682
FUCHS PETROLUB AG —PFD 192 403 1,548 | 193,501 | #h4 W & H(D+E+F+G) | ]53' 311v 238
HUGO BOSS AG 309 | 1,038 5,616 | 701,988 | MIAHENM - 731 = " B e
INFINEON TECHNOLOGIES AG | 2,962 | 8,949 | 10,195 | 1,274,200 | eifh - i (R4 R_H OB® BB & S(H 1,153,311, 238
LINDE AG 108 - - NE (E1) B BMIEHFEBIEIT, MROMIRZIC LB EEHRET,

RATIONAL AG 38 85 3,935 | 491,878 | WA (GE2) (FBEMERZEREE LI, BIREL LML oA L oEFEE VW, JTAR%E L
SAP SE 949 | 2,229 15,548 [ 1,943,238 | V7 by =7 - H—E R [5HAEAIEE LT, FRZEATRLE LTS ET,
o LA W | 5,336 ] 14,547 | _ 47,095 | 5,886, 004 (FE3) @MMHZEBE L3, WML LI L LA & OREEE VW, JTAR% FES

5 ?Z*Mﬂt@mw 8 7 — | <14.1%> L idfiEE LT ERIZHAITHA L LTRE SET,

(L—A/ARAY)
AMADEUS IT HOLDING SA-A SHS 448 | 1,678 6, 335 791,868 | Y7 by T« —E R




>

Y—R -IN-IVT - I—vY - IT4574+-T7VUR

SH—R . IV—IVT - I—HwY - IT4F1 - T7UR

[SA4TON—FZ— (FATHREENH T 7/ R)

Ty - TI4T4 - T7YR] ORWRIFXDE) TY,
(E) 2016453 168HRTAF UEIEADREMAS ZEHLTHUET,

]

iEtk
FIWEVFY
YPF SA, ADR
NZa1—-%
Huabao International Holdings Ltd
T3I
AMBEV SA, ADR
Banco do Brasil SA
BB Seguridade Participacoes SA
CCRSA
Cia Energetica de Minas Gerais, ADR
Cielo SA
Localiza Rent a Car SA
Natura Cosmeticos SA
Souza Cruz SA
Vale SA, ADR
Via Varejo SA

hrs

Pacific Rubiales Energy Corp
TARVES

Baidu Inc, ADR

Wynn Macau Ltd

hE
China Construction Bank Corp
China Mobile Ltd, ADR
China Shenhua Energy Co Ltd
CNOOC Ltd
NetEase Inc, ADR
Weichai Power Co Ltd

IVFh
Commercial International Bank Egypt SAE, GDR
NVHY—
OTP Bank Plc
AVR
Axis Bank Ltd
Bajaj Auto Ltd
Bharat Heavy Electricals Ltd
HCL Technologies Ltd
Hero MotoCorp Ltd
Punjab National Bank
Tata Consultancy Services Ltd

AV RRIT
Astra International Tbk PT
Bank Mandiri Persero Tbk PT
Semen Indonesia Persero Tbk PT
Telekomunikasi Indonesia Persero Tbk PT, ADR
United Tractors Tbk PT

JL—v7
British American Tobacco Malaysia Bhd
XFv3
Grupo Mexico SAB de CV
Kimberly-Clark de Mexico SAB de CV

NEZRTY

Oil & Gas Development Co Ltd, GDR
J1UEY

Philippine Long Distance Telephone Co, ADR
ov7

Alrosa AO

Gazprom OAO, ADR

Lukoil OAO, ADR

Magnit OJSC, GDR

MegaFon OAO, GDR

Mobile Telesystems OJSC, ADR

Sberbank of Russia

Wy SR

k KERIL

>

385,861 10,584,167

9,442,700 7,033,568
2,623,600 15,125,054
3,797,212 27,242,659
1,814,500 18,607,168
1,658,632 8,464,174
1,566,800 6,416,046
1,478,926 21,144,417
554,300 6,318,940
619,300 5,213,323
1,162,500 9,207,707
845,400 4,772,283
956,500 4,911,048
127,422,819

1,272,998 3,050,522

93,000 19,386,780
4,158,800 9,017,025
28,403,805

46,904,526 38,991,073
440,930 28,673,678
3,273,000 8,358,700
9,003,000 12,738,591
248,600 26,186,281
1,876,800 7,231,917
122,180,240

1,835,038 12,891,142

690,586 13,084,996

2,503,822 22,317,102
211,436 6,813,760
2,110,471 7,983,243
619,502 9,725,929
233,468 9,860,078
5,663,140 13,028,674
583,297 23,841.258
93,570,044

18,749,000 12,242,415
19,331,132 18,370,119
6,347,700 6,620,784
460,537 20,042,571
5,660,938 9,427,680
66,703,569

410,893 7,571,032
2,827,055
3,769,700

8,347,968
7,896,096
16,244,064

79,723 1,420,930

277,500 17,345,138
6,441,157

3,009,401
183,345

7,824,389
14,300,674
8,486,123

172,962 8812414

471,713 7,512,030
1,215,850 12,286,164
15,611,666 16,798,168
76,019,962

(MRE/LER/ DER) | OEERENRTHD. 7L FEODNEISFRE
ENST—R-70-NL-PIF747 - TrYX - NTUwT - UZT 4 R AVNZ—] PHETIZ [ZH—F - I7—

IVT =
HAEEDHRH
2015 3 A318KE
= bz I SHEER =
% o OKERIL %
Eiltk
mrIUn
1.07 Bidvest Group Ltd 347,514 9407423 0.96
Imperial Holdings Ltd 537,725 8,572,299 0.87
0.71 Nedbank Group Ltd 431,365 8478292 0.86
PPC Ltd 2,801,250 4,240,161 0.43
1.54 Sanlam Ltd 1,262,449 8,164,684 0.83
2.76 Shoprite Holdings Ltd 1,111,501 15,036,948 1.53
1.89 Standard Bank Group Ltd 720,910 9,990,832 1.01
0.86 Tiger Brands Ltd 226,198 5,697,763 0.58
0.65 Vodacom Group Ltd 673,889 7,383,082 0.75
2.15 Woolworths Holdings Ltd 1,454,159 10,336,470 1.05
0.64 87,307,954 8.87
0.53 BE
0.94 Coway Co Ltd 98,426 8,126,388 0.83
0.48 Hanwha Life Insurance Co Ltd 2,097,916 13,926,856 1.41
0.50 Hyundai Mobis Co Ltd 66,700 14,804,520 1.50
12.94 KB Financial Group Inc 531,328 18,809.235 1.91
KT&G Corp 135,952 10,857,043 1.10
0.31 Criflame Cosmetics SA 161.617 2,159,808 0.22
Samsung Electronics Co Ltd 25,050 32,524,695 3.31
1.96 Shinhan Financial Group Co Ltd 586,815 22,175,148 2.26
0.92 SK Hynix Inc 494,778 20,324,941 2.07
2.88 143,708,634 14.61
aZ
3.97 Hon Hai Precision Industry Co Ltd, GDR 1,632,135 9,482,704 0.96
291 Taiwan Semiconductor Manufacturing Co Ltd, ADR 1,767,660 41,513,495 4.22
0.85 50,996,199 5.18
1.29 g4
2.66 CP ALL PCL 7.439,700 9345348 0.95
0.73 Kasikornbank PCL 258,100 1,820,342 0.18
12.41 PTT Exploration & Production PCL 1,975,742 6,603,007 0.67
Siam Cement PCL 649,600 10,161,225 1.04
1.31 27,929,922 2.84
ML
1.33 Akbank TAS 4,366,537 12,881,845 1.30
KOC Holding AS 1,906,201 8,717,954 0.89
2.27 Turkcell lletisim Hizmetleri AS 1,709,505 8,773,033 0.89
0.69 Turkiye Is Bankasi AS 5,598,469 12,667,454 1.29
0.81 43,040,286 4.37
0.99 =E
1.00 Eurasia Drilling Co Ltd, GDR 188,570 3,620,544 0.37
1.32
2.42 TEsEast (X~ 1,043,975,154K R)L) 960,129,537 97.51
9.50 SE¥&Et (OR B 1,043,975,154K R)L) 960,129,537 97.51
ZDfthEE 24,476,459 2.49
1.24 TEERER 984,605,996  100.00
1.87
0.67 B8sE
2.03 ADR - American Depositary Receipt
0.96 GDR - Global Depositary Receipt
6.77
BEOWR =
0.77 (%)
BB TEEIEINTLE D UL BRFRESESE] 95.37
0.85 FRICEH U TV B FTE RS M USRS E
0.80 TDMEE 4.63
1.65 BESE 100.00
0.14
1.76
0.79
1.45
0.86
0.90
0.76
1.25
1.71
7.72
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SY—R - IX—-IVT XU vY -IJ45«0-T7VR

BROIKR
I (B2014F48 18 ZE201543831H)
KE RV
=
RHECHEE 33,675,527
RITRIEEFR 296,140
BifEEss. NEREERRERD 3.500.335
AifiEEss. SNEREEHHERIER ~95,749,075
REERGE ~58,277,073
RN UEER
RE R RN 9,960,653
EHEHE. EHNENT. REER 2,520,144
EHEA 130,572
EHEM 12,033
T LTI —mE 96.178
ZTOHER 179,177
R UEERSE 12,898,757
ERASHN SOIRAE -
BmGEt 271,175,830
BATSIR
nicE 214,974,596
RITRIESTR A795
BRI SET 214,975,391
CEIEIEE i e 186,151,221
IREREUNERT 24,808,894
Bi5 [ HRIRERIER 290,960,115
ToAMiins & S HEEDHEE -
RABEOMEESRN 290,960,115

LTEERET 7Y ROBENSODHFHEELCEDTY, BH7HD Y STUIBESNZHDLSTE

mldd ) T A

iR aERE B Daniel Morrissey EXffifg  Gavin Caldwell (201546 529H)
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H—R.I7—

eI =yY - ITa454+-T7VR

BE. BESIUBEMBEORR
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FAVBBNRRIVEYS -7 7 7 R EHEER) 244,598,994 251,223,584 234,907,283 234,994,341 227,437,857 231,046,996
FAIRENTT RVERT =777 RS 248,576,464 246,748,842 225,627,031 233,531,392 226,102,030 227,908,514
949+ 3-0v/MEEVT-T 7> RS 428,793,379 431,848,832 406,658,809 406,674,955 380,067,798 391,424,719
FAUBRIERY REVT-T 7> N 272,168,705 270,857,540 250,631,349 241,175,237 221,413,439 220,778,018
(B) &f5 5,569,185 5,585,974 5,445,140 5,388,337 5,247,415 5,308,401
E SN w5 5,032,229 5,022,781 4,936,976 4,862,708 4,733,491 4,810,953
RINSFEERI 526,011 540,991 476,057 483,463 462,143 436,590
ZDtRILER 10,945 22,202 32,107 42,166 51,781 60,858
(C) HiEEE(A—B) 1,585,758,725 1,597,372,695 1,497,331,831 1,471,434,061 1,389,982,345 1,409,529,063
TR 2,012,891,795 2,009,112,506 1,974,790,495 1,945,083,464 1,893,396,438 1,924,381,216
AR T A 427133.070  |& 411,739811  |& 477.458,664 |& 473,649,403 |& 503,414,093 |& 514,852,153
(D) ZEERO 2,012,891,79500 | 2,009,112,50600 | 1,974,790,49500| 1,945,083,464 | 1,893,396,43800 | 1,924,381,21600
1 /0% Y E4E(fiZE(C. /D) 7.878H 7.951H 7,582H 7,565H 7,341H 7,325H

251 08HAK(C BT HITAEAF2,005,370,1 70, SERHAR (51098 ~5511480) BPICH(T 2BNRETALF38,506,403M. EIfRKITALAF119,495357M T,
*551TAHRDSTEOME ) OIEEERIF7,325 T,
#5511 ABRDIE RN TTAREZ TE > THY . TDEEF514,852,153M T,
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WER DI 10988 B2015F10868H ZE2015F11858H 51128 5201641868 E20166285H
21108 B2015F1186H ZE2015F12878H 21138 B20166286H ZE201663F7H
F1118 B2015F128 88 E20165F 1 558 51148 B2016563H8H ZE201664H5H
18 = % 109 H % 110 # £ 111 H F 112 # £ 113 # % 114 H
(A) BEHFEING 1,412H 1,735H 1,429H 774H 269H -H
REF]R 1,412 1,735 1,429 774 269 -
(B) AffiEIZs>cHER 2,932,484 20,164,585 | A~ 67,331,103 1,982,084 | A 37,146,125 1,803,338
ppi=ti 14,289,762 20,256,865 285,790 10,670,219 1,552,638 9,379,175
bpisti] A 11,357,278 | & 92,280 | A 67,616,893 | A 8688135 | A 38,698,763 A 7,575,837
(C) {SEEHRENE AN 536,956 | A& 552,248 |~ 485,962 | A~ 493,522 | A~ 471,758 | & 445,667
(D) SRR E(A+B+C) 2,396,940 19,614,072 | ~ 67,815,636 1,489,336 | ~ 37,617,614 1,357,671
(E) AifRiREISmE A317,428,349 | A319,462,699 | A299,663,284 | ~366,813,470 | ~A360,349,766 | ~402,700,871
(F) EhiEstEERE A107,069,432 | 106,868,403 | 2105,042,768 | 2103,462,561 2100,713,222 | 108,698,000
(BCHH1E2ER) ( 9.777.663) |( 9,759,305) |( 9,592,586) |( 9,448,280) |( 9.197.208) |( 9,605,320)
(FEEIBmMIEER) (~116,847,095) [(2116,627,708) [(A114,635,354) [(A112,910,841) [(A109,910,430) |(2118,303,320)
(G) G5t(D+E+F) 422,100,841 406,717,030 | ~472,521,688 | ~468,786,695 | ~498,680,602 | ~510,041,200
(H) N5 BeE A 5,032,229 | & 5,022,781 A 4936976 | & 4,862,708 | A 4,733,491 A 4,810,953
TEREMISEE (G + H) ~427,133,070 | 2411,739,811 ~A477,458,664 | ~473,649,403 | A503,414,093 | 514,852,153
EiiEtEEEE A107,009,432 | 2106,868,403 | A105,042,768 | A103,462,561 A100,713,222 A108,698,000
(Bc=518488) ( 9.777,663) |( 9,759,305) |( 9,592,586) |( 9,448,280) |( 9,197,208) |( 9,605,320)
(FEEIRMIBER) (&2116,847,095) [(&4116,627.708) [(&114,635,354) [(2112,910,841) |(2109,910.430) |(£118,303,320)
DECERRIIE 17,630,570 17,616,444 16,344,637 15,305,448 13,916,787 12,824,065
RiiEmE A~337,694,208 | A322,487,852 | A388,760,533 | A385,492,290 | A416,617,658 | 418,978,218
GE1) SEHmMSICHETEHRMICT T D HBERSIELRESHTRRLTBYET,
(E2) ENStEREEEE, BIEERETALDOEEZVV. TAZ NOJHEGEFEAE LT, LO3BGEFFEHE U TIESNE T,
(£3) WEHEEOSHEBER WEIREDSEBE (8 | OREsR.
BRDEEE D EBRE (K5
15 S| £ 109 H % 110 H £ 111 H s 112 H F 113 H £ 114 8
(a) REEREOEIF NG 4,622,962 5,041,757H 3,966,112 4,069,399 3,751,546 3,718,231H
(b) BEEREOEMISTESER 0 0 0 0 0 0
(c) INERES 9,777,663 9,759,305 9,592,586 9,448,280 9,197,208 9,605,320
(d) DBCERBIIE 18,039,837 17,597,468 17,315,501 16,098,757 14,898,732 13,916,787
(e) SHNENZB(a+b+ct+d) 32,440,462 32,398,530 30,874,199 29,616,436 27.847,486 27,240,338
() nlEes 5,032,229 5,022,781 4,936,976 4,862,708 4,733,491 4,810,953
(g) BHHEHAENZER(e — 1) 27,408,233 27,375,749 25,937,223 24,753,728 23,113,995 22,429,385

(h) SEWERDH

| 2,012,891,7950] 2,009,112,50600| 1,974,790,49500| 1,945,083,46400| 1,893,396,438001[ 1,924,381,21600

I = % = = ) B A 5 I
- 8 109 B | ® 110 B | ® 111 # | & 112 8 | ® 113 W | ® 114 H
1AO0&YRES 25/@ 25/ 25/@ 25/@ 25/ 258
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A4 OHFRESFT 7 RM (FOFsH) (EISHEREIRERER)
EEESLUREIDRR BERLRTERR
M=r # & n &
(2015598 8HN 520165387 HET) (201598 8EHN 520165 3H7HZET)
= i &8 | 7% i i = i
s FPXUA - RIL] FPAUH - RIL B bl 7 f
EEEs 53,876 (121006 % oz B % oz
57501 i i
T [ews 56,192 B BURRINEE fosse | B R perress
(1) SWEBELRE WONTHIEINCHITER) Y B0 0 e faas1.836 | YIS0 Deg s bas e g6 178
(£2) ( INBEBCEIHHNT, FROUPICEIENTHYF A, - United States Treasury Note/Bond
(E3) HESCISHEFTOESHES EERHES) FSFNTBUFEA. Swedbank A8 (A9T-7>) 16%2018/3/2 1222476 | {551 ) 1756 2000/4730 [2-392:942
(£4) SBARBETHET, ' US Treasury Inflation Indexed Bonds
. NTT Finance Corp (B) 15% 2017/7/25 (1,062,268 | “35555%) 011950 2000/a/15 [2-297.634
(2) FeHnERS | DFERRENS [R5 United States Treasury Note/Bond United States Treasury Note/Bond
(2015695 8ENM 52016635783 7T) FPAUR) 1375% 2000/4730 | 920037 | “rxin) 1.05% 200071731 [1-212:367
- - 21 ;;; - 2 — ;z - 2 — HSBC Bank PLC (1£7) 15% 2018/5/15 | 731,651 | Iied plates Treasuy Piote/Bond Iy 193,803
MRENE | R K & | FRAE | R A &8 Toronto-Dominion _Bank/The | ¢+ g1g | Berkshire Hathaway  Finance |y 313977
& 55M D! 855H B85M (h7F%) 2.625% 2018/9/10 k Corp (ZXU7) 2% 2018/8/15 |71
B2 A | 107.740| 71,350 | 78,079| 71,608 Nordea Bark AB (R91-7) 3.125%2017/3/20 | 617,323 | Coca-Cola CorThe (PXUA) 32% 2003/11/1 | 629,741
BT P NSEIID N | v | e T | o
SRR R ST RRe: | 800219
(1) RERFZELRE @BIFREZENTHIEEA)
(0E2) BARBEIUIET,
WEABEREHR
(1) 5B &) BHE EER)
fE B H El o E
N Bl i 2 | 2588 | BAFHRIBIEA LR
= T|EEEH NERETE | BEREEE i EA@ SEBLE| ML | 25RE
F7AUR - RIL F7AUA - Rl B % % % % %
7 X5 470,957 490,197 155,735,409 | 96.7 — [22.629.8144.3
(1) HEMESE T, BROMMZEIEEEYBETERBOMEZ D & (CREES
BAENTEDBSEFTECKIIBHEINDU— M THEBRELIZBD T,
(E2) #HEALEF, MEELLRCHT SFHHEDES.
(E3) ZETE. HHBEOBEARBEIUIET,
(2) SHE (H&s8) DHfE G50
| H x
& o % |m gle W x2le @ e Bl i ® mmenB
) i N EE SR BERETE|
% [FZXUA - RIL [F7AUD - RBIU TH
FXYUA United States Treasury Note/Bond & & ZF 8.8750 37.500 41,834 4,756,554 | 2017/08/15
United States Treasury Note/Bond & &k 25 8.8750 10,000 12,287 1,397,043 | 2019/02/15
United States Treasury Note/Bond & 5 2% 4.3750 20,000 26,700 3,035,858 | 2041/05/15
United States Treasury Note/Bond & & 25 2.2500 20,000 20.646 2,347,541 | 2024/11/15
United States Treasury Note/Bond & 5 2% 2.1250 10,000 10,207 1,160,626 | 2025/05/15
United States Treasury Note/Bond f& & Z5 1.3750 8,000 8,019 911,801 | 2020/04/30
NEW ZEALAND GOVT & 5 # 9.1250 4,300 4,486 510,079 | 2016/09/25
National Australia Bank Ltd T BE F 1.3000 2,000 1,999 227,334 | 2017/06/30
National Australia Bank Ltd t B F 1.8750 5,000 4,996 568,050 | 2018/07/23
Banque Federative du Credit Mutuel SA [ ¥ & 2 2.5000 9,000 9.095 1,034,198 | 2018/10/29
Banque Federative du Credit Mutuel SA [ #t & 25 1.7000 10,000 10,010 1,138,193 | 2017/01/20
Banque Federative du Credit Mutuel SA [ ¥ & % 2.7500 5,000 5,067 576,214 | 2019/01/22
Nordea Bank AB T EOF 3.1250 17,000 17,306 1,967,769 | 2017/03/20
Nordea Bank AB t B F 1.6250 3,000 2,980 338,841 | 2018/05/15
Toronto-Dominion Bank/The #t B F 2.6250 5,000 5,094 579,227 | 2018/09/10
Standard Chartered PLC T BE F 1.5000 5,000 4,943 562,070 | 2017/09/08
Svenska Handelsbanken AB t B F 2.5000 14,122 14,339 1,630,366 | 2019/01/25
Svenska Handelsbanken AB #Ht B F 1.6250 4,000 3,986 453,303 | 2018/03/21
HSBC Bank PLC T B F 1.5000 11,000 10,898 1,239,106 | 2018/05/15
SINOPEC GRP OVERSEA 2014 t B 1.7500 3,000 3,000 341,144 | 2017/04/10
CNOOC Nexen Finance 2014 ULC T E F 1.6250 3,000 2,993 340,390 | 2017/04/30
United Overseas Bank Ltd t B F 2.2500 14,500 14,653 1,666,076 | 2017/03/07
Emirates Telecommunications Corp ~ [# & % 2.3750 3,000 3,027 344,227 | 2019/06/18
AUST & NZ BANKING GRP NY T BE F 1.4500 10,000 9,936 1,129,791 | 2018/05/15
Pricoa Global Funding | t B F 1.3500 11,000 10,929 1,242,683 | 2017/08/18
DNB Bank ASA B F 3.2000 2,725 2,772 315,226 | 2017/04/03
Swedbank AB T B F 2.1250 5,000 5,028 571,785 | 2017/09/29
Swedbank AB #t ' F 1.6000 10,000 9,920 1,127,983 | 2018/03/02
Microsoft Corp T E F 4.0000 2,000 1,837 208,953 | 2055/02/12
International Business Machines Corp | # & 25 1.8750 10,000 9,554 1,086,392 | 2022/08/01
International Business Machines Corp | # & % 3.3750 5,000 5175 588,448 | 2023/08/01
CNOOC Finance 2013 Ltd T BEOF 1.1250 3,000 2,997 340,840 | 2016/05/09
GE Capital International Funding Co  |# & 25 0.9640 8,372 8,373 952,048 | 2016/04/15
RABOBANK NEDERLAND NY T & 2.2500 5,000 5,024 571,302 2019/01/14
Bank of Tokyo-Mitsubishi UFJ Ltd/The | # & 2 3.7500 4,000 4,168 474,010 2024/03/10
RABOBANK NEDERLAND t B 3.8750 5,000 5,236 595,407 | 2022/02/08
RABOBANK NEDERLAND T EOF 4.7500 3,000 3,260 370,700 | 2020/01/15
RABOBANK NEDERLAND it FHF 4.5000 16,000 17,394 1,977,743 | 2021/01/11
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Nippon Telegraph & Telephone Corp [#t & 25 1.4000 20,507 20,489 2,329,617 | 2017/07/18
Sumitomo Mitsui Banking Corp H E 3.2000 5,000 5,077 577,340 | 2022/07/18
Sumitomo Mitsui Banking Corp FI 3.9500 15,000 15,852 1,802,440 | 2023/07/19
Bank of Tokyo-Mitsubishi UFJ Ltd/The | #= & 25 2.7000 7,000 7,095 806,724 | 2018/09/09
Bank of Tokyo-Mitsubishi UFJ Ltd/The [#t & 25 2.8500 10,000 10,023 1,139,706 | 2021/09/08
National Australia Bank Ltd/New York | & & 2 2.3000 5,000 5,061 575,441 | 2018/07/25
AUST & NZ BANK t FEm 5.1000 9,135 10,062 1,144,113 | 2020/01/13
AUST & NZ BANK FI = 2.4000 10,250 10,347 1,176,554 | 2016/11/23
AUST & NZ BANK t B F 0.8750 2,642 2,641 300,317 | 2016/05/16
Commonwealth Bank of Australia H E 5.0000 5,224 5,705 648,685 | 2019/10/15
Westpac Banking Corp FI 2.0000 8,000 8,058 916,303 | 2017/08/14
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N SR 55,735,409 96.3 (1)&EHE+F+G+H) 19,816,031,819
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J—-)L-0—V%F 1,192,650,110
RHHEGHDER) 55,735,409,656
ESIN 1,332,024,151
RINAR 314,713,282
[ZIE/N =] 27,756,964
EAEE S 385,134,888
(B) &f& 1,362,444,668
Kb 1,346,897,668
SNk 15,547,000
(C) fLEEER(A—B) 57.625,244,383
TR 37.809,212,564
AR T 19.816,031,819
(D) ZEROE 37.809,212,5640
1702 Y E4E(figi(C /D) 15,241H

*HIECH (T DITTAEE39,969,119.666H. BHP(CHITHBMRETELAIE
156,664,534, [EEHITTAEES2,316,571,636M T,

FUARICBIFRETY —T 7V RERENRE T DIRESTOTTARRS. 91 DHFRE
377V BM (FOFsF)  (EMsHEIRERSEM) 158,287,264, BI530E7 7>
164,597,502, 94 DHFEE T 7V RV A (BSKERERSEM) 60,204,755
B SA0ERESFT 7V R (BAPERE) 6,063,295,745[., 540 - 70—/\V)UE
FI7YR (E2ERHEA) 116,493,1830., JA DHRESF T 7V N (F2ORE
A) 12,497,968M. Y4 DB 3EEES 7 VN (BANEE) 78,660,742,
940 - JO0-NUEST 7V R (BRENHER) 31,155,175405 T,

* SHIROSTEOHZ Y DEEERE 15,2411 T,
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SADHRELET 7V FM (FOFsH) (Ei&HERIRERER)
1 ED% k) GJEFHU)HH*-H] .EE deE%ﬁm
= B NI
FEZLFHE —M[ (20155 58128mn52015F11810H%F T)
EWDE%HE |2 — ] ]
ZDfhER 3 = = = £ — = 75 = & —
r"—":g i 7 | i 7
S— 55t (g) CANADIAN GOVERNMENT o CANADIAN GOVERNMENT "
(X1) BPOBE (BEHONHN D OOBEEHESD) (H81. BOCE-> CRmE BOND (575) 3.5% 2020/6/1 3771982 | BOND (n75)  3.5% 2020/6/1 23427867
OHICEBN GBI, BHAICIYFRULBRTY . BROBESSUFH CANADIAN GOVERNMENT e 30193 | CANADIAN GOVERNMENT |sc oy o1
SECDVTIFANBD 1504 OBADER] DEEDHEE ISRV, BOND (h79) 2.25% 2025/6/1 PO°%U7% | BOND (hF9) 2.25% 2025/6/1 [*>>4"
(E2) SEEIEICHXBIEFUERALTHYED, CANADIAN GOVERNMENT BOND (h75)) 4% 2016/6/1 (31,764,766 | CANADIAN GOVERNMENT BOND (175) 4% 2016/6/1 131,118,005
. Ea*uﬂy§|®4*,ﬂ Province of Quebec Canada (h75) 2.75% 2025/9/1 [19,312,593 C(AijﬁBl)A’\% “GZOE¥/OER2|BU¥\5E/’\51BOND 27,522,339
»n & CANADIAN GOVERNM 17,585,996 | Province of Quebec Canada (735) 9.375% 2023/1/16 |22,118,249
- BOND (H7F%) 2.75% 2022/6/1 B S
(20155 581280 52015F118108FT) CANADIAN GOVERNMENT BOND (174) 4% 2017/6/1 |16,362,768 | Province of Quebec Canada (75) 2.75% 2025/9/1 21,162,272
] 3:731;{ — Ei 7 ;731;{ — Ei ONTHRO FROVNCE (1775) 265 2025612 (1399161 CANADIAN SOYERNMENTBOND ly1,089:360
w7 . 5616543 Bank of Montreal (h7) 5.45% 2017/7/17 [13.478.99 | ONTARIO PROVINCE (1179) 9.5% 2022/7/13 [20,206,299
EReLs 2.321.118 (_10.560) ONTARIO PROVINGE (7351 35% 2024/6/2 13,386,345 gé\,g\‘DA%ﬁg) OOV ERNMENT 17618174
& | s 1658317 (2-12228?% Proince of Quebec Canada (75) 455 2020/12/1 [12.304510 | ONTARIO PROVINGE (1391) 4% 2020062 [17371.797
13538 (1) SEERELRS @ENTHBSINCBITEA) .
IkESS 267,787 e (F2) BAREEUHET,
5| iEs 604,733 ( 2?8'288) WEAEEEER
, o AN (L
(X1) 2EERELRE @BNFHESENTBIFEA) . () SE Giise) "R (E55)
(£2) ( NFERICLDHDDT. EROBFICEFSENTBUF A, [ B A PN
(x3) ?ﬂ%#[:(;%ﬂ%??ﬁ’%&ﬁ?ﬂé# (Erftt &) FZFENTBIF A, . slesen B P Fel - gb&B_BF T EARSRIYE A R
(E4) SHAARITHET B R e wen | HaREaE | | fie SR 150 558
Fhr9 - RIL[FAFS - Rlb FM % % % % %
HFs 4,546,532 | 5,441,547 |504,975,614 | 96.3 — 145.5(30.1[20.7
(1) BEHRBEEHEIS. PERONHZNBEZEYBETERSDMEZD & (CRERES
BARNEDDESEHECIVBEHIND L — ~NTHEBRELIEBDTT,
(F2) BALEE, MEEREEICH T 2 HHREDEIS,
(F3) 2EEEEE. SHHRBOBAKRESUET,
(2) SNE (&) BHE (ERIRE)
] A BN
% = 5 i %8 e =
X o &% i & HMIFE M X\ @ = & N EEZ B | NEEESE BEFHA
% | FHFe - R)L|FHh+9 - R FH
Hhrs CANADIAN GOVERNMENT BOND & & 25 10.5000 250,545 372,532 34,571,048 | 2021/03/15
CANADIAN GOVERNMENT BOND & & 25 9.7500 263,000 384,369 35,669,465 | 2021/06/01
CANADIAN GOVERNMENT BOND & 5 25 9.2500 100,000 149,951 13,915,452 | 2022/06/01
CANADIAN GOVERNMENT BOND & 5 =5 5.7500 55,000 78,524 7,287,082 | 2029/06/01
CANADIAN GOVERNMENT BOND & & 2 5.7500 25,000 37,485 3,478,677 | 2033/06/01
CANADIAN GOVERNMENT BOND & 5F % 4.0000 25,000 26,292 2,439,967 | 2017/06/01
CANADIAN GOVERNMENT BOND & 5F % 3.5000 10,000 11,133 1,033,151 | 2020/06/01
CANADIAN GOVERNMENT BOND & 5F % 4.2500 27,000 52,422 4,864,850 | 2021/12/01
CANADIAN GOVERNMENT BOND & & 25 2.5000 60,000 64,183 5,956,256 | 2024/06/01
CANADIAN GOVERNMENT BOND & & 2.2500 30,000 31,393 2,913,316 | 2025/06/01
Province of New Brunswick Canada ith 75 f& 5 25 6.7500 15,330 16,769 1,556,165 | 2017/06/27
Province of New Brunswick Canada ith 75 & 3 25 6.0000 40,200 44,428 4,122,977 | 2017/12/27
Financement-Quebec ih 75 & 5 25 6.2500 131,227 131,629 12,215,251 | 2015/12/01
Province of Nova Scotia Canada #h 75 1& B 25 5.4600 808 864 80,208 | 2017/06/01
Province of Nova Scotia Canada #h 75 1& 3 25 9.6000 3,430 4,923 456,855 | 2022/01/30
Province of Quebec Canada ih 75 & 5 25 9.3750 15,000 22,039 2,045,307 | 2023/01/16
Province of Quebec Canada ih 75 & 5 25 4.5000 80,000 87,888 8,156,006 | 2018/12/01
Province of Quebec Canada ith 75 1& 3 25 3.5000 15,000 16,280 1,510,848 | 2022/12/01
Province of Quebec Canada ih 75 1& 3 25 4.5000 30,000 31,185 2,894,051 | 2016/12/01
Province of Quebec Canada ih 75 18 B 25 4.5000 48,000 54,516 5,059,129 | 2020/12/01
Province of Quebec Canada ith 75 & B 25 4.5000 20,000 22,408 2,079,499 | 2019/12/01
Province of Quebec Canada ith 75 & B 25 4.2500 50,000 56,571 5,249,788 | 2021/12/01
Province of Quebec Canada ith 75 & B 25 3.7500 80,000 87,356 8,106,711 | 2024/09/01
Province of Quebec Canada ith 75 & .:E Z5 2.7500 48,000 48,144 4,467,852 | 2025/09/01
ONTARIO PROVINCE 4.4000 95,000 96,172 8,924,789 | 2016/03/08
ONTARIO PROVINCE 9.5000 7,822 12,382 1,149,092 | 2025/06/02
ONTARIO PROVINCE B 5.5000 35,000 38,855 3,605,832 | 2018/06/02
ONTARIO PROVINCE ih 75 fﬁ 5 25 2.8500 30,000 31,145 2,890,265 | 2023/06/02
ONTARIO PROVINCE ih 75 & & 25 3.1500 20,000 21,335 1,979,906 | 2022/06/02
ONTARIO PROVINCE ih 73 1& 5 25 3.5000 130,000 139,934 12,985,930 | 2024/06/02
ONTARIO PROVINCE ih 75 & Bt 25 2.6000 72,000 71,672 6,651,198 | 2025/06/02
Province of Manitoba Canada #h 75 15 5 35 6.5000 46,100 50,783 4,712,732 | 2017/09/22
Province of Manitoba Canada ih 75 & & 25 5.5000 35,000 39,408 3,657,118 | 2018/11/15
Province of Manitoba Canada ih 75 & 5 25 5.2000 32,247 32,327 3,000,002 | 2015/12/03
City of Toronto Canada ih 73 158 B 25 6.1000 16,918 18,637 1,729,564 | 2017/12/12
City of Toronto Canada i 75 18 5k 25 8.0000 10,060 10,692 992,298 | 2016/09/27
Province of Saskatchewan Canada ith 75 f& 5 25 9.6000 40,683 58,330 5,413,067 | 2022/02/04
PROVINCE OF SASKATCHEWAN ith 75 & 3 25 8.7500 2,000 3,014 279,727 | 2025/05/30
BRITISH COLUMBIA ith 75 & 5 25 8.7500 7,600 10,769 999,388 | 2022/08/19
BRITISH COLUMBIA ith 75 & 5 25 5.1500 8,450 8,486 787,563 | 2015/12/18
BRITISH COLUMBIA ith 75 & B 25 5.3000 35,000 39,887 3,701,550 | 2019/06/17
BRITISH COLUMBIA ith 75 & B 25 4.6500 180,000 199,054 18,472,285| 2018/12/18
BRITISH COLUMBIA ith 75 & B 25 9.9500 50,430 71,940 6,676,117 | 2021/05/15
BRITISH COLUMBIA h 75 & B 25 5.6000 46,066 51,288 4,759,615 | 2018/06/01
BRITISH COLUMBIA ith 75 & B 25 9.0000 21,860 32,828 3,046,502 | 2024/08/23
BRITISH COLUMBIA ith 75 & B 25 8.0000 2,942 4,132 383,461 | 2023/09/08
BRITISH COLUMBIA ith 75 & B 25 10.6000 34,587 48,713 4,520,568 | 2020/09/05
BRITISH COLUMBIA ith 75 & & 25 9.5000 89,400 129,775 12,043,187 | 2022/06/09
BRITISH COLUMBIA ith 5 & i 25 9.1250 500 537 49,852 | 2016/10/03
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BRITISH COLUMBIA & 5F 25 3.3000 10,000 10,736 996,300 | 2023/12/18
Regional Municipality of York 5 25 5.0000 26,000 29,072 2,697,920 | 2019/04/29
Regional Municipality of York i 75 & 5 35 7.2500 7,891 8,668 804,473 | 2017/06/19
Mun Fin Auth of British Columbia B A & 4.6500 50,000 50,859 4,719,761 | 2016/04/19
Mun Fin Auth of British Columbia % A & 5.1000 48,685 54,099 5,020,456 | 2018/11/20
CANADA HOUSING TRUST ¥R E S 3.8000 20,000 22,358 2,074,896 | 2021/06/15
CANADA HOUSING TRUST ¥ %R E S 2.9000 40,000 42,415 3,936,130 | 2024/06/15
CANADA HOUSING TRUST ¥ %K E S 2.5500 82,000 84,243 7,817,798 | 2025/03/15
Toronto-Dominion Bank/The S 2.4330 65,000 66,145 6,138,283 | 2017/08/15
Toronto-Dominion Bank/The T BE 3.2260 45,000 46,184 4,285,954 | 2024/07/24
Toronto-Dominion Bank/The & = 21710 20,000 20,248 1,879,088 | 2018/04/02
Bank of Nova Scotia/The & = 4.1000 40,000 41,647 3,864,897 | 2017/06/08
NAV Canada T FE 47130 48,000 48,505 4,501,304 | 2016/02/24
GE Capital Canada Funding Co T FE F 5.5300 250,000 267,470 24,821,216 2017/08/17
GE Capital Canada Funding Co T FEF 5.6800 172,000 195,386 18,131,898 | 2019/09/10
GE Capital Canada Funding Co I 5.1000 9,220 9,425 874,670 | 2016/06/01
Canadian Imperial Bank of Commerce/Canad | 4t & % 3.9500 60,000 62,484 5,798,570 | 2017/07/14
Canadian Imperial Bank of Commerce/Canad | 4t & % 3.4000 15,000 15,062 1,397,776 | 2016/01/14
Vancouver International Airport Authorit | 4t & % 5.0200 13,500 13,501 1,252,937 | 2015/11/13
HYDRO QUEBEC #* & 2| 105000 24,660 36,409 3,378,801 | 2021/10/15
HYDRO QUEBEC #* & 2| 11.0000 245,000 349,864 32,467,462 | 2020/08/15
HYDRO QUEBEC T & 5.5000 21,450 23,974 2,224,868 | 2018/08/15
HYDRO QUEBEC T & 9.6250 30,835 45,155 4,190,448 | 2022/07/15
Ontario Electricity Financial Corp * & 2| 10.1250 88,681 129,422 12,010,438 | 2021/10/15
Ontario Electricity Financial Corp T B 8.9000 60,274 85,639 7,947,365 | 2022/08/18
Ontario Electricity Financial Corp #* & Z| 10.0000 13,100 17,618 1,634,980 | 2020/02/06
Ontario Electricity Financial Corp H & = 9.0000 5,400 8,239 764,608 | 2025/05/26
Bank of Montreal t & = 6.0200 210,000 232,108 21,539,696 | 2018/05/02
Bank of Montreal t & = 5.4500 130,631 139,233 12,920,827 | 2017/07/17
Royal Bank of Canada H & = 3.7700 155,000 163,035 15,129,666 | 2018/03/30
Royal Bank of Canada H & = 1.5900 15,000 14,835 1,376,701 | 2020/03/23
Royal Bank of Canada S T 1.9680 12,000 11,610 1,077,497 | 2022/03/02
Royal Bank of Canada T B F 3.0300 15,000 15,204 1,410,945 | 2016/07/26
Royal Bank of Canada T B F 3.3600 10,000 10,038 931,582 | 2016/01/11
Royal Bank of Canada t B 3 2.6800 15,000 15,235 1,413,840 | 2016/12/08
= g BRE . S| o o .
- g8 4,546,532 5,441,547 504,975,614

(E1) HEMEDET, PRONHIZNBEEEYBEFTESOMEZ S L (CRESEFRENED BTEHECIIVEHEIND L — hTHERELIZBDTT .

(X2) BEEHE. SHHEDORIREIEIET,

MR SESTREDER WEROIR
201541181088#%E w8 E2015458128 20154118108
= = 5 ] ES i g e ]
= Sz | I = (A) BESZIRE 14,975,822,2810
M % SRR 14,975,822,281
NHHE 504,975,614 94.7 (B) GBI Eian A 52,141,985,774
O—)L - O—2%, Z0fth 28,050,061 5.3 EEG 1.156,402.877
B{SEEHERER 533,025,676 100.0 =m=i8 A 53,208,388,651
EEB ;tmgé%?@i%ﬁ%%ﬁg BYBEREIESOMERD & ICREETR (C) T otuam > 38,902,459
=3 y={Es- NN S IR EYEETELS E CIREIEF MeEpie
ANED BEEITEC L EHIND L— R CHEIRE LoD T, B, 11 (D) SFEREE(A +B +C) 4 _37.255,105,923
B10BICHBI2HBEEEL— M, 1559 - RJL=92.80/TF, (E) BUARRRUSES 304.381.560,475
(23) BHIRICHIT DN ERMEE (523105043 F M) OREEEHERE (F) FREiREE A 38,617,032,344
(533,025,676FM) (CWT BH=EGF. 98.1% T, (G) EnfSst=igtE 9,539,433,030
. _ . . (H) 85t(D+E+F+G) 238,048,855,238
BEE. 8. TAS LUBEMROINR REBBRERS(H) 238.048,855,238
201561173 108%%E (1) BOZEESEF. —BRABOBRNMASTAEOEREZWNL), TAZ DD
] =] T iy ES _ BOEAEELT, LO3BSEEKE LCMEENET,
A BE 533,025.676.1 49 (£2) ;@2&'5%%?%54.%’f&ff?%@fn@%m““‘ TAETORHS
a—)L - O0—V%% 3,578,678,874 " ' - . °
NFHE(FH0ER) 504,975,614,490
RINAE 16,524,315,071
SRINFIS 6.767.969,531
N 1,084,134,207
EAEEHLE 94,963,976
(B) &f& 8,536,780,512
Kihe 2,495,836,512
ESIN: 6.040,944,000
(C) #iEmELEE(A— B) 524,488,895,637
A 286,440,040,399
RERREIERS 238,048,855,238
(D) SEStELOH 286,440,040,39901
15024 W) B8 (C /D) 18,311M

*HIE(CHTDTAZEIE319,654,681,085, LHPCHFT2BMBETALEE
10,393,323,970M. [EfEKITA%EF43,607,964,656FHTY,

*BHIRCBFDUYT—T 7Y NERENR E T 2REEFEDITALER, 91 DHFRE
%772 REM (FOFsFH) (ESH#HEIREREM) 136,131,689, EBE30ET 7Y
160,990,279 . A UBRMHDF I RIVEA—TY (F1ERER)
1,977,993,349[., A DBHRAHFT I RIVES—T>Y - BET7IT7« T vy (B8R
SEA) 265918321, 94 DHREH T 7V RV A (BEKEIRERTH)
54,877,201H. 94 JtREET » Y R (BAHER) 5168,267,750H. F'47 -
JO-NIVEST 7V R (F2ERER) 65,398,858M. I DHAEE T 7 VR (
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PERUSAHAAN PENERBIT SBSN 4.3500 600 580 67, 912 |2024/09/10
ISLAMIC REP OF PAKISTAN 7.2500 200 203 23, 807 |2019/04/15
ISLAMIC REP OF PAKISTAN 6. 7500 1,475 1,491 174,501 [2019/12/03
ISLAMIC REP OF PAKISTAN 8.2500 200 201 23, 518 |2024/04/15
ISLAMIC REP OF PAKISTAN 8. 2500 200 201 23, 520 [2025/09/30
TURKEY REP OF 8.0000 987 1,243 145, 440 [2034/02/14
REPUBLIC OF TURKEY 5. 6250 1,050 1,118 130, 906 [2021/03/30
REPUBLIC OF TURKEY 6.0000 250 257 30, 088 |2041/01/14
REPUBLIC OF TURKEY 6. 2500 400 438 51, 253 |2022/09/26
SOCIALIST REP OF VIETNAM 18000 800 770 90, 101 |2024/11/19
REPUBLIC OF SRI LANKA 6.2500 200 191 22, 382 [2020/10/04
REPUBLIC OF SRI LANKA | [E{#iF% | 6.2500 200 187 21,927 |2021/07/21
REPUBLIC OF SRI LANKA @{E:E# 5. 8750 500 447 52, 366 |2022/07/2
REPUBLIC OF SOUTH AFRICA | It | 4.6650 948 924 108, 133 [2024/01/17
GABONESE REPUBLIC 6. 3750 300 224 26, 238 |2024/12/12
GABONESE REPUBLIC 6.9500 200 147 17,314 [2025/06/16
KINGDOM OF MOROCCO 4.2500 1,075 1,085 127,018 [2022/12/11
REPUBLIC OF SENEGAL 6. 2500 200 177 20, 725 [2024/07/30
REPUBLIC OF ARGENTINA 0.0000 1,268 1,481 173, 306 [2033/12/31
REPUBLIC OF SLOVENIA 5. 2500 295 328 38, 470 |2024/02/18
JAMAICA GOVERNMENT BOND 8. 5000 1,142 1,218 142, 524 [2021/11/16
GOVERNMENT OF JAMAICA 7.8750 400 384 44, 924 |2045/07/28
REPUBLIC OF COSTA RICA 7.0000 200 169 19, 800 [2044/04/04
COMMONWEALTH OF BAHAMAS 5. 7500 600 615 71, 948 |2024/01/16
IVORY COAST 5. 3750 2,099 1,815 212, 411 |2024/07/23
IVORY COAST 6.3750 200 176 20, 590 |2028/03/03
HAZINE MUSTESARLIGI VARL 4,4890 1, 150 1,113 130, 268 [2024/11/25
REPUBLIC OF KENYA 6. 8750 700 623 72, 884 |2024/06/24
PETROLEOS MEXICANOS 6. 5000 1,754 1, 490 174, 420 [2041/06/02
PETROLEOS MEXICANOS 5. 5000 1,385 1,041 121, 896 [2044/06/27
0AO GAZPROM 7. 2880 180 182 21, 389 |2037/08/16
GAZ CAPITAL SA 8. 1460 150 160 18, 781 | 2018/04/11
VEB FINANCE LTD 6.9020 375 375 43,909 [2020/07/09
VNESHECONOMBANK (VEB) 6.8000 140 134 15, 702 [2025/11/22
ESKOM HOLDINGS LIMITED 5. 7500 875 752 88, 086 |2021/01/26
ESKOM HOLDINGS SOC LTD 6. 7500 300 255 29, 832 |2023/08/06
ESKOM HOLDINGS SOC LTD 7.1250 1, 150 971 113, 685 [2025/02/11
PETROLEOS MEXICANOS 6.3750 200 169 19, 800 [2045/01/23
PETROLEOS MEXICANOS 5. 6250 255 192 22, 524 |2046/01/23
PETROLEOS MEXICANOS 4.5000 500 427 49, 978 [2026/01/23
PETROLEOS MEXICANOS 5. 6250 100 76 8, 964 |2046/01/23
PETROLEOS MEXICANOS 3.5000 800 745 87, 180 |2020/07/23
PETROLEOS MEXICANOS 4.2500 1,200 1,031 120, 663 [2025/01/15
MAJAPAHIT HOLDING BV 7.8750 200 214 25, 035 |2037/06/29
PERUSAHAAN LISTRIK NEGAR 5. 5000 200 205 24, 041 |2021/11/22
DP WORLD LTD 6. 8500 490 463 54, 246 |2037/07/02
KWG PROPERTY HOLDINGS LT 13. 2500 200 216 25, 328 [2017/03/22
VOTORANTIM CIMENTOS SA 7. 2500 400 279 32, 640 |2041/04/05
AGILE PROPERTY HLDGS LTD 8. 8750 250 252 29, 577 |2017/04/28
PETROBRAS INTL FIN CO 7.8750 100 87 10, 288 [2019/03/15
PETROBRAS INTL FIN CO 5. 3750 325 243 28, 516 |2021/01/27
PETROBRAS GLOBAL FINANCE 5. 6250 405 240 28, 191 |2043/05/20
PETROBRAS GLOBAL FINANCE 3.0000 1,000 768 89, 936 |2019/01/15
PETROBRAS_GLOBAL FINANCE 4. 8750 635 480 56, 158 |2020/03/17

20164 2 H 5 HHIfE
& i} % = = fili B | s
M| R = (% 4 A T AT | D A EREAR
(FAUH - FL-T7AUH) Y |F7AUH RV [FTAUH By T
PETROBRAS GLOBAL FINANCE | #L:A# % | 6.7500 215 136 15,972 |2041/01/27
PETROBRAS GLOBAL FINANCE | #L:A# % | 6.8500 584 367 43, 042 |2099/06/05
CEMEX FINANCE LLC FEAE SR | 9.3750 500 511 59, 793 |2022/10/12
GRUPO TELEVISA SAB AL % | 6.1250 200 197 23, 068 |2046/01/31
CONTROLADORA MABE SA CV | #HAii % | 7.8750 250 261 30, 563 |2019/10/28
GRUPO CEMENTOS CHTHUAHUA | #HA# % | 8.1250 200 204 23, 865 |2020/02/08
PETRO €O TRIN/TOBAGO LTD | #HA# % | 9.7500 600 603 70, 544 |2019/08/14
BR PROPERTIES SA PERPETUAL | #1:fiff % | 9.0000 300 255 29,832 | — (%)
BANCO BRADESCO (CAYMAN) | #:A# % | 5. 9000 100 98 11, 558 [2021/01/16
BANCO BRADESCO (CAYMAN) | #H:A5 % | 5.7500 200 190 22, 286 |2022/03/01
BANCO EST RIO GRANDE SUL | #HAi % | 7.3750 200 155 18, 180 [2022/02/02
TTAU UNTBANCO HOLDING SA | #:42 5% | 5.6500 200 185 21, 748 |2022/03/19
MINERVA LUXEMBOURG SA | #:fiff % | 7.7500 200 189 22, 111 |2023/01/31
PETROLEOS DE VENEZUELA S | #:fiff % | 5.2500 990 383 44, 880 |2017/04/12
PETROLEOS DE VENEZUELA S | #L:A# % | 8.5000 1,843 775 90, 681 |2017/11/02
ECOPETROL SA HARE % | 5.8750 175 154 18, 057 [2023/09/18
ECOPETROL SA A SR | 7.3750 190 147 17, 282 [2043/09/18
KAZMUNATGAZ FINANCE SUB | #HAi % | 9.1250 500 529 61, 957 |2018/07/02
KAZMUNATGAZ NATTONAL | #Ai % | 7.0000 2, 450 2, 441 285, 656 |2020/05/05
KAZMUNAYGAS NATIONAL €O | #:fif % | 5.7500 1,550 1,236 144, 645 [2043/04/30
LUKOIL INTL FINANCE BV | #L:Af % | 4.5630 275 249 29, 208 |2023/04/24
HALYK SAVINGS BANK-KAZAK | #L:Ai % | 7. 2500 200 199 23, 346 |2021/01/28
PCCW CAPITAL NO4 LTD | #:A# % | 5.7500 300 332 38, 899 |2022/04/17
VEDANTA RESOURCES PLC | #:£& % | 6.0000 300 181 21,233 |2019/01/31
GAZPROM (GAZ CAPITAL SA) | #HAii % | 4.9500 200 187 21, 978 |2022/07/19
SEVERSTAL (STEEL CAP) | #:{& % | 5.9000 220 218 25, 579 |2022/10/17
SBERBANK (SB CAP SA) | #l:f& % | 6.1250 700 716 83, 847 |2022/02/07
ALROSA FINANCE SA FEAE S | 7.7500 200 212 24, 825 {2020/11/03
BBVA BANCOMER SA TEXAS | #H:Ai % | 6.5000 325 349 40, 873 |2021/03/10
ISRAEL ELECTRIC CORP LTD | #:4& % | 6.8750 350 402 47,109 |2023/06/21
POWER SECTOR ASSETS & LT | ¥4 % | 7.3900 650 844 98, 839 |2024/12/02
SM INVESTMENTS CORP | 4% % | 4.2500 200 205 23, 987 |2019/10/17
PERTAMINA PERSERO PT | #h:Ai % | 5.6250 1,825 1,420 166, 178 |2043/05/20
EXPORT-IMPORT BK INDIA | #1:4# % | 4.0000 1,450 1,485 173, 835 [2023/01/14
AKBANK TAS FEAE S | 5. 1250 200 189 22, 116 |2025/03/31
TURKIYE HALK BANKAST | #h:Ai % | 4.8750 375 382 44, 778 |2017/07/19
ANADOLU EFES A | 3.3750 400 337 39, 535 |2022/11/01
LONGFOR PROPERTIES AL S | 6.7500 200 204 23, 898 |2023/01/29
WEST CHINA CEMENT LTD | #HAii% | 6.5000 200 208 24, 364 |2019/09/11
ARCELIK AS FEAE SR | 5.0000 200 183 21, 488 |2023/04/03
CIFT HOLDINGS GROUP CO | #:fif % | 8.8750 200 209 24, 450 |2019/01/21
RUWATS POWER CO FEAE S | 6.0000 200 204 23, 967 |2036/08/31
MARFRIG OVERSEAS LTD | #L:f# % | 9.5000 200 196 22, 930 |2020/05/04
SHIMAO PPTY HLDNG LTD | ¥4 % | 8.3750 200 212 24, 858 |2022/02/10
ICICI BANK LIMITED LA S | 6.3750 200 202 23, 663 |2022/04/30
MERSIN ULUS LIMAN HEAE S | 5.8750 200 206 24, 107 |2020/08/12
ALFA S. A. FHAE SR | 6.8750 200 184 21, 526 |2044/03/25
EMG SUKUK LTD FEAE S | 4.5640 200 195 22,910 |2024/06/18
TC ZIRAAT BANKAST AS | #hA# % | 4.2500 700 692 80, 988 |2019/07/03
GCX LTD AR | 7.0000 200 186 21, 774 |2019/08/01
TBG GLOBAL PTE LTD HEAE S | 5. 2500 200 182 21, 299 |2022/02/10
PRATAMA AGUNG ALAE % | 6.2500 200 194 22, 721 |2020/02/24
SMARTONE FINANCE LTD | #h4& % | 3.8750 400 390 45, 626 |2023/04/08
PETRA DIAMONDS US TREAS | #HAi % | 8.2500 400 307 35, 915 |2020/05/31
TCTST TREASURY B.V FEAFE SR | 5.8750 200 214 25, 116 |2025/09/17
AUTORTDAD CANAL DE PANAM | #L:fiff % | 4.9500 290 299 35, 004 |2035/07/29
BANCO HIPOTECARTO SA | #h:£% % | 9.7500 275 284 33, 338 |2020/11/30
LAMAR FUNDING LTD FEAE S | 3.9580 200 170 19, 932 2025/05/07
%/ NeF — — 94, 448 88,952 [ 10,406,528 [  —
(AFYa Ry AFY0) % [FAxva -~y [Frgya.<y M
MEXICAN FIXED RATE BONDS | [EfifiE%: | 10.0000 7, 300 9, 435 60, 388 |2024/12/05
MEX BONOS DESARR FIX RT | [Eff3E% | 7.7500 23, 154 25, 952 166, 093 |2042/11/13
PETROLEOS MEXICANOS | Mgkl | 7. 1900 1,400 1,262 8, 081 |2024/09/12
SIS/ NEE — — 31, 854 36, 650 234,563 | —
(A—0---Zz0th) % | To—n Ta—n TH
REPUBLIC OF ALBANTA | [EffiE) | 5. 7500 430 446 58, 539 |2020/11/12
— oA NaT — — 430 446 58,539 [ —
ot — — — — 10,699, 631 —
(%) HEMITKALERBETHY | HEYROEDRH Y T, —EOHEERVTHE
S PFISHAD %ﬁéhé%#m LEONNET,
kS HE AT, 20164F 2 A 5 A BUED K % 73 [E O 5 % f 15 78 B AR O P i X

DHEBRE LI OTT,

MR EEEMEDERK
20164F 2 ] 5 HHIfE
3 102 1 ES
I =
A H Tom R ES
] T %
MEEER~ Y — T 7 v K 6, 453, 370 100. 0
o — ) - n— v Z O 1,999 0.0
B & [E Ft W O % % 6, 455, 370 100. 0
SR PEVE, WK O R 2 10703 [E 00 o & T A5 72 EUR S O AP IS X 0 H B L7 b
T,
17 AV - R=116.99[, 1 A% 2« XY =6.40[], 1=2—nr1=131.06[1

*%ﬁﬂﬁlﬁl%%?*f TrUR

liifﬁ‘éttﬁ%— 97.0%

B HIMEEEFE (11,498, 219T 1) OREEFEMPERE (11,848, 037F 1)

(EEHERERER)
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T. OY - J54 XRFHEEBEHA—T oM (FOFsH)

WEE. 8F. TARUVEEMBEOKR

(2015%F9 H 7 H)

(20154104 5 H)

(EEHERERER)

(2015%E11H 5 H)

(20154124 7 H)

(20164E 1 A 5 H)

(2016%E2 4 5 ) BifE

TH 5 %97 W K # 98 M ok EEIE RS % 100 H] K %101 H K 102 H) K
A & B 6,629, 058, 058 6,647,670, 689 6,901, 410, 300 6, 840, 383, 218M 6, 635, 886, 580 6, 455, 370, 4391
HHEE S~ —7 7 F GHiZE) 6, 629, 058, 058 6, 647, 670, 689 6,901, 410, 300 6, 840, 383, 218 6, 635, 886, 580 6,453, 370, 440
ES /s A & — — — — — 1, 999, 999
B) & & 28, 439, 638 27,013, 521 27,461, 406 21,566, 776 217, 586, 152 29, 850, 105
S 1 G~ S - L 23, 508, 018 23,642, 211 23, 650, 909 23, 496, 518 23,915, 446 23,978, 732
* OB om M & 999, 999 — — — — 1,999, 999
*x o fF FE WM 3,866, 111 3,250, 719 3,628, 419 3, 823, 390 3, 366, 786 3,508,011
z o fin K B O#H M 65,510 120, 591 182, 078 246, 868 303, 920 363, 363
©) # & E # #%BA-B) 6, 600, 618, 420 6, 620, 657, 168 6,873,948, 894 6,812, 816, 442 6, 608, 300, 428 6,425, 520, 334
I A | 6,716,576, 785 6, 754, 917, 461 6, 757, 402, 830 6, 713, 290, 935 6, 832, 984, 594 6,851, 066, 431
WM oM B % 4| A 115,958,365 | A 134,260, 293 116, 546, 064 99,525,507 | A 224,684,166 | A 425,546,097
D =2 #® #E #H 0O 6,716,576, 7850 6,754,917, 4610 6, 757, 402, 8300 6, 713, 290, 9350 6,832,984, 5940 6,851, 066,4310
1HFOH Y EAEMEE(C/D) 9,827M 9,801H 10,172H 10, 148 9,671M 9,379M
S TEARDL
WE TR 6, 315, 743, 6221 6,716, 576, 7851 6, 754, 917, 4611 6, 757, 402, 8301 6, 713, 290, 9351 6, 832, 984, 5941
BN E T A 413, 885, 2131 85, 542, 7541 89, 280, 9481 0 140, 527, 5931 43, 496, 42911
e — SRR e AR 13, 052, 0504 47,202, 0781 86, 795, 5791 44,111, 895M 20, 833, 934 25, 414, 592
K JLAD KB 115, 958, 365 134, 260, 29314 — — 224, 684, 1661 425, 546, 09711
WiEHEDKR
H20154-8 H 6 H  H20154:9 H 8 H  H20154£10A 6 H  H2015411H 6 H  H20154:12H 8 H  H20164-1 A6 H
2016429 H 7 H  E201654E104 5 B 201654114 5 E2015412H 7H  %£201641 H5H  E20164£2 4 5 H
I H %97 M % 98 M #0099 M %100 H %1010 H 102
AN & fli 38 % 58 E # #&| A 371,380,846H 9,373, 892M 276, 703, 596 11,124,928 | A 294,034,732 | A 171,656, 765M
5 =1 i 598, 610 9, 986, 758 277, 632, 540 11, 252, 244 139, 986 571,214
b H | A 371,979,456 A 612, 866 A 928, 944 A 127, 316 A 294,174,718 | A 172,227,979
B) & B i’ [ £ A 3,931, 621 A 3, 305, 800 A 3, 689, 906 A 3,888, 180 A 3,423, 838 A 3,567, 454
©C & #H 8 8 £(A+B)| A 375312467 6,068, 092 273,013, 690 7,236, 748 A 297,458,570 A 175,224,219
O) @I # B B B # 2 601, 557, 882 201, 325, 865 181,392, 013 427,942,916 410, 407, 921 88, 703, 707
(E) B 1§ 5 £ 8 &£ €| A 318,695 762 A 318,012,039 A 314,208, 730 A 312,157,639 A 313,718,071 A 315,046, 853
(Bl % 4% FH % %8 [(1,474,003,745) [( 1,491,659,400) |( 1,501,119,218) |( 1,491,642,827) |[( 1,532,072,444) |[( 1,540, 745,227)
(G2 E OO M M ) [(A1,792,699,507) [(A1,809,671,439) |(Al,815,327,948) |(Al,803,800,466) |[(Al,845,790,515) [(Al, 855,792, 080)
(F) it (C+D+E) | A 92,450,347 A 110,618, 082 140, 196, 973 123,022, 025 A 200, 768, 720 A 401,567, 365
@) 4% = o [ €| A 23508018 A 23,642,211 A 23,650,909 A 23,496,518 A 23,915,446 A 23,978,732
ROE R B E(F+G) | A 115958 365 A 134,260, 293 116, 546, 064 99, 525, 507 A 224,684,166 A 425,546,097
BOMOfE FE E RO & | A 318,695,762 A 318,012,039 A 314,208, 730 A 312,157,639 A 313,718,071 A 315,046, 853
(B 4 % kA 4 %H) [(1,474,879,544) [( 1,491,883,126) |( 1,501,443,944) |( 1,491,642,827) |( 1,532,472,572) |[( 1,540, 881,914)
(GE ® % M M %) [(AL,793,575,306) |(AL 809,895, 165) |(Al,815,652,674) |(A1,803,800,466) |(Al,846,190,643) |(Al, 855,928, 767)
sy B OB S & 659, 939, 909 657, 669, 826 658, 173, 675 661, 057, 073 663, 530, 082 666, 662, 083
Moo 0 % & | A 457,202,512 A 473,918, 080 A 227,418, 881 A 249,373,927 A 574,496,177 | A 777,161, 327

A FEARIE BT 121, RO
ARFEBIN SIS, THTRBIAEAR
SOBIEREAEHE G L1, BTG

Al 212
EZEDTERLTEY £,
L TTARDER R N, JEAE FRIZEIFIRA L LT, RESEIIFIEE LTS E T,

LD bDEEHRET,

KOUAERIIPIC N T, BIBREEREMPEOTER O MITIR D RO BT E 7213 —H A ZFET 272D ET 2 H M L LT, EREBM O 7535 LTV 241311, 313, 6961 T,

<SRBT >
B REMIRKIC 35 & FHEL L 72 M5 A0 B AT AR OUXAS DG O FHELBRRITLL FO L 359 TF,
i B il %91 W %98 i ¥oo99 M 100 1 o101 102 3
(A) Bl M % I A% R HPERRE) 32, 175, 6161 25,966, 8711 32, 600, 5351 30, 676, 338[1] 28, 436, 137 29, 571, 5591
®) A i FGE S JE H 4 HH 2 0 0 0 0 0 0
(& APERRTE . AR OAER)
(C) YL i il ES & 1,474, 879, 544 1,491, 883, 126 1,501, 443, 944 1,491, 642, 827 1,532, 472, 572 1,540, 881, 914
D 2 K ¥ i B 2 & 651, 272, 311 655, 345, 166 649, 224, 049 653, 877, 253 659, 009, 391 661, 069, 256
4y it ] BE B (A+B+C+D) 2,158, 327, 471 2,173, 195, 163 2,183, 268, 528 2,176, 196, 418 2,219, 918, 100 2,231, 522, 729
(1 514w 5y B w4 | ( 3,213. 43) ( 3,217.2) ( 3, 230. 93) ( 3, 241.62) ( 3, 248. 83) ( 3,257.19)
4 i i ) 4 23,508, 018 23, 642, 211 23, 650, 909 23, 496, 518 23,915, 446 23,978, 732
(1 7 B4 Y A 4 Bl a) | ( 35) ( 35) ( 35) ( 35) ( 35) ( 35)
EREEDHM5E
i ] M F97H] #9854) 599 #1004 #5101 10211
1508 Y HEE (BiAH) 35/ 35/ 35/ 35/ 35/ 35/
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TABITCA L R E 7213 EF 2 55603, REAWESRE L R0 £, DLtk O EHIEEMERN A Z FE 255613,
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T. AD - T54 AFAERHA—T oM (FOFsA) (EREERERER)

HEEEHEYY—T7UF

ERBESE
RER : 2015%11F9H
(%1987 : 201545 A 8 H~2015411A 9 A)

L7 REE. EREOBYREZFTVELE, Z22, HROERRKREZCHWERLLE

FEI,

BT7 Y ROLEHERDODBY TH,

[EEnVe. ] RIREER
{EFEHAR RHR
ERAL FLLTHEEOBFRS K UVBAHESEORTT X RILBETOESEFLIZH
BETSILIC&Y, REMNI DEKEDOF RIS DOFER L IERMEORIIN G
BEEHSLCERETVET,
FEERFR FEREOKERD L CBFEESFORTTIXNILETCOESEIERETRZEL
EX
BEHIR HRAANOERERNEF, RRHEORES L VI BB T OEMEEOH
BRFHIETESCLIYREBLAELOICRY., MEBRBICHSVTERMEDMERE
HEDL%LUINE LET,
CNEREE~NOEERNEICE. HIREZTEEA
7 0 = L
T SR S
Quality Daiwa SB Investments
HRHATRAXE,IE=THE2E15
http://www.daiwasbi.co.jp/
B0 5 0 EREE ERRZE
— ¢ %
woowoom | | A e e e (FEORSORE)
BT e | A | MAkE | R & (M)
BEE 23,000 -
m % % % %] @ : gy
HISMQOIEIATR) | 15,820 A 60| A 64 91.6 —| 13,607 o
168201445 A T H) | 17,137 8.3 8.6 59.9 [ 12,746 22 000 L= JPELAVEMBI TR/ - §4/—577 4 (AHE)
BT QOIELLA 7 ) | 19,934 16.3 17.1 91,9 — | 10, 998 '
FHISH (2016654 7 H) | 20,941 5.1 5.3 914 — | 10,63
BI9B[ QOIS 9 H) | 21,336 19 2.8 918 — | 12,007

WT 7 U RORUF =27, JPEAHVEMBI /0= 3L« XA R—=2 T 7 A R
(M55 <9,

JPEATUEMB I /0= L« XA NR=T 7 A REE, ] PEALTAANAETS
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T. B - 54 RFEEFESHA—T oM (FOFsH) GEEEERERER)
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= I p™ FE M| R R A 4 A TV e ERERR
& L) RN T Y 7 il #H EREER (FAYD = BT AYH) . % |FTAUA - BV [FTAY A - RV TH
SMETE LA | IS S 0AO GAZPROM FepkfE% | 7.2880 230 235 29, 070 |2037/08/16
(FAYR - BT AYAH) % |TTAVH - FA | TTA A - R Ty GAZ CAPITAL SA FERRTR | 8. 1460 400 435 53, 717 |2018/04/11
UNTTED MEXTICAN STATES 3. 6250 500 507 62, 548 |2022/03/15 VEB FINANCE LTD FERRMES | 6.9020 275 284 35, 138 |2020/07/09
UNITED MEXICAN STATES 4.0000 1, 600 1,634 201, 537 |2023/10/02 ESKOM HOLDINGS LIMITED | $#f% | 5.7500 875 805 99, 377 |2021/01/26
UNTTED MEXTICAN STATES 3.6000 900 884 109, 036 |2025/01/30 ESKOM HOLDINGS SOC LTD | $§%f% | 6.7500 300 276 34, 115 |2023/08/06
DOMINTCAN REPUBLIC 7.5000 600 652 80, 459 |2021/05/06 ESKOM HOLDINGS SOC LTD | ##li% | 7.1250 1,150 1,062 130, 965 [2025/02/11
DOMINICAN REPUBLIC 7.4500 300 318 39, 212 [2044/04/30 PETROLEOS MEXICANOS | #h:{& % | 6.3750 200 190 23, 490 |2045/01/23
DOMINTCAN REPUBLIC 6.8500 460 455 56, 155 [2045/01/27 PETROLEOS MEXTCANOS | LA% % | 5.6250 150 131 16, 198 |2046/01/23
DOMINTCAN REPUBLIC 5. 5000 1,305 1,285 158, 505 [2025/01/27 PETROLEOS MEXICANOS | #h4# % | 5.6250 100 86 10, 666 |2046/01/23
REPUBLIC OF EL SALVADOR 5. 8750 460 408 50, 341 [2025/01/30 PETROLEOS MEXICANOS | #h:f& % | 3.5000 800 791 97, 538 |2020/07/23
REPUBLIC OF EL SALVADOR 6. 3750 115 102 12, 656 [2021/01/18 PETROLEOS MEXTCANOS | LA% % | 4.2500 900 861 106, 262 [2025/01/15
REPUBLIC OF EL SALVADOR 6. 3750 750 669 82, 540 |2027/01/18 MAJAPAHTT HOLDING BV | #HAii%: | 7.8750 200 223 27, 498 |2037/06/29
GOVERNMENT OF JAMAICA 7.6250 850 928 114, 508 |2025/07/09 PERUSAHAAN LISTRIK NEGAR | #{& % | 5.5000 200 207 25, 574 2021/11/22
GOVERNMENT OF JAMATCA 6. 7500 500 506 62, 425 |2028/04/28 DP WORLD LTD FEAE % | 6.8500 490 518 63, 896 |2037/07/02
BARBADO GOVT OF 6. 6250 200 170 20, 962 |2035/12/05 KWG PROPERTY HOLDINGS LT | #HAi %5 |13.2500 200 220 27, 160 |2017/03/22
FED REPUBLIC OF BRAZIL 4. 8750 200 197 24, 353 [2021/01/22 VOTORANTIM CIMENTOS SA | #:A& % | 7.2500 400 341 42, 048 [2041/04/05
FED REPUBLIC OF BRAZIL 4.2500 1, 400 1,239 152, 824 |2025/01/07 AGTLE PROPERTY HLDGS LTD | #L:A# % | 8.8750 250 255 31, 444 |2017/04/28
FED REPUBLIC OF BRAZIL 5. 0000 1,059 796 98, 265 |2045/01/27 PETROBRAS INTL FIN CO | #h4# % | 7.8750 100 95 11, 826 [2019/03/15
REPUBLIC OF ARGENTINA 7.0000 3,815 3,743 461, 597 |2017/04/17 PETROBRAS INTL FIN CO | #h:{& % | 5.3750 325 269 33, 262 |2021/01/27
REPUBLIC OF ARGENTINA 8. 7500 1, 500 1,497 184, 611 |2024/05/07 PETROBRAS GLOBAL FINANCE | £1:f% % | 5.6250 405 270 33, 397 |2043/05/20
REPUBLIC OF COLOMBIA 6.1250 1, 100 1,127 139, 032 |2041/01/18 PETROBRAS GLOBAL FINANCE | #HAi % | 3.0000 800 672 82, 864 |2019/01/15
REPUBLIC OF COLOMBIA 4.3750 2, 100 2, 157 266, 072 |2021/07/12 PETROBRAS GLOBAL FINANCE | #{& % | 4.8750 635 530 65, 358 |2020/03/17
REPUBLIC OF COLOMBIA 4.0000 1, 050 1,030 127, 015 |2024/02/26 PETROBRAS GLOBAL FINANCE | £1:£% % | 6.7500 215 156 19, 247 [2041/01/27
REPUBLIC OF COLOMBIA 5. 0000 200 177 21, 825 |2045/06/15 PETROBRAS GLOBAL FINANCE | #HAi % | 6.8500 584 411 50, 769 |2099/06/05
REPUBLIC OF ECUADOR 10. 5000 250 213 26, 280 |2020/03/24 CEMEX FINANCE LLC FEAE SR | 9.3750 500 551 67, 956 |2022/10/12
ORTENTAL REPUBLIC OF URUGUAY 4.5000 800 826 101, 854 |2024/08/14 CONTROLADORA MABE SA CV | #L:A# % | 7.8750 250 276 34, 133 |2019/10/28
ROMANTA 4.3750 786 820 101, 230 |2023/08/22 GRUPO CEMENTOS CHTHUAHUA | #HAi % | 8.1250 200 212 26, 141 |2020/02/08
REPUBLIC OF SERBIA 6. 7500 581 594 73, 310 [2024/11/01 PETRO CO TRIN/TOBAGO LTD | 4% % | 9. 7500 800 865 106, 663 [2019/08/14
REPUBLIC OF SERBTA 7. 2500 2, 300 2,638 325, 386 |2021/09/28 GERDAU TRADE INC FEAE S | 5.7500 200 187 23, 120 |2021/01/30
REPUBLIC OF SERBTA 5. 2500 1, 200 1,253 154, 537 |2017/11/21 BR PROPERTTES SA PERPETUAL | #HAi 2% | 9.0000 300 227 28,022 | — (%)
REPUBLIC OF SERBIA 5. 8750 1,140 1,212 149, 543 |2018/12/03 BANCO EST RIO GRANDE SUL | #HAi % | 7.3750 200 167 20, 592 |2022/02/02
GOVT OF BERMUDA 4.8540 305 321 39, 595 [2024/02/06 TTAU UNTBANCO HOLDING SA | #:4& % | 5. 6500 200 193 23, 860 |2022/03/19
HUNGARY 5. 7500 1,070 1,206 148, 764 |2023/11/22 PETROLEOS DE VENEZUELA S | #HAii % | 5.2500 2, 840 1,597 196, 987 [2017/04/12
HUNGARY 5. 3750 340 375 46, 275 |2024/03/25 PETROLEOS DE VENEZUELA S | #h{& % | 8.5000 1,020 619 76, 396 |2017/11/02
CROATTA 6. 7500 315 341 42, 166 |2019/11/05 BANCO DEL ESTADO —CHTLE | #L:A# % | 3.8750 200 202 24, 993 |2022/02/08
CROATTA 6. 6250 865 937 115, 542 [2020/07/14 ECOPETROL SA A | 5.8750 150 151 18, 727 [2023/09/18
CROATTA 6.0000 300 316 38, 981 [2024/01/26 ECOPETROL SA AR SR | 7.3750 190 180 22, 198 |2043/09/18
RUSSTAN FEDERATTON 4.5000 800 823 101, 595 |2022/04/04 KAZMUNATGAZ FINANCE SUB | LA % | 9.1250 500 559 69, 050 |2018/07/02
RUSSTAN FEDERATTON 5. 6250 200 198 24, 466 |2042/04/04 KAZMUNATGAZ NATTONAL | #h4# % | 7.0000 2, 450 2,610 321, 852 |2020/05/05
RUSSTAN FEDERATTON 4.8750 200 208 25, 682 |2023/09/16 KAZMUNAYGAS NATIONAL CO | #h{& % | 5. 7500 1,550 1,372 169, 238 [2043/04/30
REPUBLIC OF INDONESTA 4.8750 1, 600 1,681 207, 358 |2021/05/05 KAZAKHSTAN TEMIR ZHOLY | #L:A# % | 6.9500 300 260 32, 124 |2042/07/10
REPUBLIC OF INDONESTA 5. 2500 200 190 23, 445 |2042/01/17 LUKOTL INTL FINANCE BV | #h{# % | 3.4160 200 196 24, 246 |2018/04/24
REPUBLIC OF INDONESIA 4.6250 740 665 82, 015 |2043/04/15 HALYK SAVINGS BANK-KAZAK | #{& % | 7. 2500 200 207 25, 578 |2021/01/28
PERUSAHAAN PENERBIT SBSN 4.3500 600 585 72, 136 [2024/09/10 PCCW CAPITAL NO4 LTD | #L:A% % | 5.7500 300 323 39, 899 |2022/04/17
TSLAMIC REP OF PAKISTAN 7. 2500 200 208 25, 668 |2019/04/15 VEDANTA RESOURCES PLC | #h4# % | 7.1250 200 157 19, 466 |2023/05/31
ISLAMIC REP OF PAKISTAN 6. 7500 1,475 1,532 188, 930 |2019/12/03 SEVERSTAL (STEEL CAP) | #h:{& % | 5.9000 220 216 26, 688 |2022/10/17
TSLAMIC REP OF PAKISTAN 8. 2500 200 213 26, 367 |2024/04/15 SBERBANK (SB CAP SA) | #L:f& % | 6.1250 700 726 89, 525 |2022/02/07
TSLAMIC REP OF PAKISTAN 8. 2500 200 212 26, 249 |2025/09/30 ALROSA FINANCE SA A | 7.7500 200 214 26, 388 |2020/11/03
TURKEY REP OF 8. 0000 987 1,256 154, 917 [2034/02/14 BBVA BANCOMER SA TEXAS | #h{& % | 6.5000 325 356 43, 983 |2021/03/10
REPUBLIC OF TURKEY 5. 6250 1, 050 1,129 139, 249 [2021/03/30 TSRAEL ELECTRIC CORP LTD | #1:4& % | 6.8750 350 405 50, 031 |2023/06/21
REPUBLIC OF TURKEY 6. 0000 250 261 32, 244 [2041/01/14 POWER SECTOR ASSETS & LI | #HAi %5 | 7.3900 650 851 104, 998 [2024/12/02
REPUBLIC OF TURKEY 6. 2500 400 443 54, 673 [2022/09/26 SM INVESTMENTS CORP | #hf& % | 4.2500 200 203 25, 084 |2019/10/17
SOCTALIST REP OF VIETNAM 4.8000 800 776 95, 790 |2024/11/19 PERTAMINA PERSERO PT | :f% % | 5.6250 1,825 1,528 188, 449 [2043/05/20
REPUBLIC OF SRT LANKA 6. 2500 200 201 24, 848 |2020/10/04 EXPORT-TMPORT BK TNDTA | #£# % | 4.0000 1,450 1,476 182, 028 [2023/01/14
REPUBLIC OF SRI LANKA 6. 2500 200 198 24, 503 |2021/07/27 AKBANK TAS A | 51250 200 192 23, 789 |2025/03/31
REPUBLIC OF SRT LANKA 5. 8750 500 481 59, 327 [2022/07/25 TURKTYE GARANTT BANKAST | #L:A# % | 6.2500 200 213 26, 331 |2021/04/20
REPUBLIC OF GEORGTA 6. 8750 400 428 52, 867 [2021/04/12 TURKIYE HALK BANKAST | #h£# % | 4.8750 375 385 47, 517 |2017/07/19
ARAB REPUBLIC OF EGYPT 5. 8750 260 242 29, 856 |2025/06/11 ANADOLU EFES A | 3.3750 400 354 43, 710 |2022/11/01
REPUBLIC OF SOUTH AFRICA 4.6650 2, 648 2, 660 328, 124 |2024/01/17 LONGFOR PROPERTTES FEAE % | 6.7500 200 209 25, T77 |2023/01/29
GABONESE REPUBLIC 6. 3750 300 263 32, 507 [2024/12/12 WEST CHINA CEMENT LTD | #Ai % | 6.5000 200 207 25, 611 |2019/09/11
GABONESE REPUBLIC 6. 9500 200 178 22, 041 |2025/06/16 BHARTT AIRTEL INTERNATIO | #h{& % | 5.1250 200 211 26, 071 |2023/03/11
KINGDOM OF MOROCCO 4.2500 1,375 1,377 169, 805 [2022/12/11 ARCELTK AS FEAE S | 5.0000 200 190 23, 438 |2023/04/03
REPUBLIC OF ZAMBTA 8.9700 305 261 32, 250 [2027/07/30 CIFT HOLDINGS GROUP CO | #HAii%: | 8.8750 200 212 26, 193 |2019/01/27
REPUBLIC OF SENEGAL 6. 2500 200 188 23, 248 |2024/07/30 RUWATS POWER CO HEAE S | 6.0000 200 225 27, 781 |2036/08/31
NAMIBIA INTERNATTONAL BO 5. 5000 500 522 64, 465 |2021/11/03 JAFZ SUKUK LTD FEAE 2 | 7.0000 250 283 34, 952 |2019/06/19
MONGOLTA 4.1250 300 280 34, 588 [2018/01/05 MARFRIG OVERSEAS LTD | #HAii% | 9.5000 200 205 25, 278 |2020/05/04
MONGOLIA INTL BOND 5. 1250 430 362 44, 663 |2022/12/05 TURKIYE 1S BANKAST A.S | #h:{& % | 6.0000 525 520 64, 155 |2022/10/24
REPUBLIC OF ARGENTINA 0.0000 1,156 1,263 155, 823 |2033/12/31 SHIMAO PPTY HLDNG LTD | £:f% % | 8.3750 200 213 26, 325 |2022/02/10
REPUBLIC OF SLOVENTA 5. 2500 295 331 40, 832 |2024/02/18 TCICT BANK LIMITED A% | 6.3750 200 206 25, 422 2022/04/30
JAMATCA GOVERNMENT BOND 8.5000 1,238 1,328 163, 872 |2021/11/16 MERSIN ULUS LIMAN A S | 5.8750 200 210 25,912 |2020/08/12
GOVERNMENT OF JAMATCA 7.8750 400 404 49, 817 |2045/07/28 ALFA S. A. FEAE % | 6.8750 200 200 24, 753 |2044/03/25
REPUBLIC OF COSTA RICA 7.0000 200 178 21, 980 |2044/04/04 EMG SUKUK LTD A | 4.5640 200 204 25, 231 |2024/06/18
COMMONWEALTH OF BAHAMAS 5. 7500 600 643 79, 349 [2024/01/16 TC ZIRAAT BANKAST AS | #hfE % | 4.2500 700 702 86, 653 |2019/07/03
TVORY COAST 5. 3750 2,099 1,920 236, 806 |2024/07/23 GCX LTD FEAE 5 | 7.0000 200 196 24, 283 |2019/08/01
TVORY COAST 6. 3750 200 188 23, 233 |2028/03/03 EMIRATES ATRLINES A | 4.5000 180 183 22, 647 |2025/02/06
HAZINE MUSTESARLIGI VARL 4.4890 1,150 1,131 139, 544 |2024/11/25 TBG GLOBAL PTE LTD A | 5. 2500 200 192 23, 677 |2022/02/10
REPUBLIC OF KENYA &% | 6.8750 500 473 58, 418 [2024/06/24 YASAR HOLDINGS FEAE % | 8.8750 200 208 25, 648 |2020/05/06
PETROLEOS MEXTCANOS | ##fi% | 6.5000 1,554 1,519 187, 408 |2041/06/02 B COMMUNTCATTONS LTD | #HAii% | 7.3750 140 153 18, 870 [2021/02/15
PETROLEOS MEXICANOS | #¥kfJ | 5.5000 585 501 61, 892 |2044/06/27 BANCO DE COSTA RICA | #hAi % | 5.2500 275 279 34, 461 |2018/08/12
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PRATAMA AGUNG A% % | 6.2500 200 197 24, 296 |2020/02/24 o ® o = I = 355, 185, 521H
SMARTONE FINANCE LTD %ﬂﬁ%;i 3.8750 400 378 46,673 2023/0?/08 = ) £ 8 348, 821, 184
PETRA DIAMONDS US TREAS | #H{&%: | 8.2500 400 363 44, 761 |2020/05/31
PERUSAHAAN GAS NEGARA | #L:f%%: | 5.1250 200 198 24, 502 | 2024/05/16 z » fis I i & 6,364,337
ICTSI TREASURY B.V A% | 5.8750 200 213 26, 375 | 2025/09/17 ®%F @ & % & B # #H A 124,865, 885
MYRIAD INTL HOLDINGS BV | #L:f%%: | 5.5000 200 194 24,019 |2025/07/21 7t H i 533, 440, 287
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(FEEEmEER) (2103,160,442) |(A4114,653,090) |(A116,207,787) |(A129,716,534) |(A106,913,265) [(£2100,280,406)
DECEMIEILE 618,058,774 620,431,503 617,396,898 604,371,370 500,825,700 466,877,377
eSS A217,477,685 | A583,000,137 | A598,787,475 | A655,041,071 658,282,879 | £2609,687,741
(E1) SEERMECHETHRMICH T DHBERFIBUREZSHTERRLTBIET,
(F2) BNSEEEEEEE, BIEERETALOEHEZVV. TAZ FOJEGFEAE LT, LO355EFFEHE U TIMESNE T,
(£3) WEHEE0OFTRBER WHIEEDSEBE (%) | ORZS8R.
B DEE D EBRE (K5
1" S| g 22 H £ 23 H g 24 H g 25 H £ 26 H g 27 B
(a) RERFREOESF NG 28.772,842H 29,950,716H 29,361,640H 26,273,447H 24,809,171H 39,620,673H
(b) REERROEMESTEE R 0 0 0 0 0 0
(c) IEFRES 548,372,121 573,565,222 572,613,271 581,431,830 479,220,136 435,145,828
(d) DECHERIE 615,797,704 617,545,041 614,952,086 604,924,348 498,127,062 447,159,618
(e) SHpkNg&E(a+b+c+d) | 1,192,942,667 1,221,060.979 1,216,926,997 1,212,629.625 1,002,156.369 921,926,119
() nEes 26,511,772 27,064,254 26,916,828 26,826,425 22,110,533 19,902,914
(g) BB ECNGE(e — )| 1.166,430,895 1,193,996,725 1,190,010,169 1,185,803,200 980,045,836 902,023,205
)

(h) REWERDH

| 5,302,354,5720] 5,412,850,900000 | 5,383,365,6010 ] 5,365,285,0110 ] 4,422,106,69000 | 3,980,582,8980]

I = % & = ) 5 a 5 ™
- 8 22 M | ® 23 W | ® 24 ® | #® 25 M | ® 2 B | ® 2/ ®
1AO0sYRES 508 50/ 50m 508 50/ 508
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(1) SBHERELRE REFFHESENTBUFEA) .

(£2) (

JAREEICLDFPD T, EROBFICESENTBUEE A,

(E3) BARHEETHET,

(1) HERBESEF, BROBHZNBREEYBETEZOMEZ D & ICREEF
BERNEDBHETECKINBHIND LU— S THERELIZHDTY,

(E2) #AALRS, MEEREICHT D HBROEIS.

(E3) BEEHE SHORORMREEINET,

BEELFTERMR
VNI
(20155 589HMN 52016555 9HZET)
E A
i 1 5T i
& A B g fizd A * &
) TH ) ) FH
TS S st oot | 126982 | MEEL T 500547 | 206,793
RS forchn S0 Biooond | 7o.a04 | ot Syement ineriiod 103 604
R o 50033 | 76,784 | B 22 SR TSR % | 8170
M STl NI | 66,176 | RO Bord - Bobond | 91,079
FED REPUBLIC OF BRAZIL (7557 8875% 204/4/15 | 64,032 gg'm%ey(ﬁﬁvz‘f)m@%”}5[£t%”%%}asl 90.675
Phigee st | 62,000 | Lk Spempert ieetond | 3,004
A ROl Henateliond | 1,12 | ENlgone STt e | 60277
B LS E TSRS | 53274 | i S s SO | 77.844
gore St el | o012 | Jukey Sprme nenatond | 74 scs
e SorTEenElonl | 46,204 | Ltkey Sorementinenetiond | 73,826
(F1) 2EEZELAE REFFHEFSENTEUEEA)
(F2) BARBEUHET,
(2) SHE (&) D' ERIRR)
El B x
S 5 ® % | wla Al 2lEmE e B i I 1=
j ) I NEREEE| BEREREE|
% [F7AUB - RIL [F7AUSL - R)L FH
FAUAH Turkey Government International Bond & &k =5 6.6250 200 229 24,656 | 2045/02/17
Turkey Government International Bond f& & Z5 4.2500 200 194 20,889 | 2026/04/14
Hungary Government International Bond & 5k 2% 4.0000 70 72 7,824 | 2019/03/25
Hungary Government International Bond & &k 25 5.3750 340 378 40,642 | 2024/03/25
Brazilian Government International Bond & 5 = 5.0000 200 163 17,514 | 2045/01/27
Colombia Government International Bond & & ZF 5.0000 400 376 40,401 | 2045/06/15
Mexico Government International Bond & & 25 6.0500 622 739 79,448 2040/01/11
Mexico Government International Bond & 5 8.3000 266 408 43,872 | 2031/08/15
Mexico Government International Bond & & =5 7.5000 142 197 21,170 | 2033/04/08
Mexico Government International Bond & & 25 6.7500 190 247 26,591 | 2034/09/27
Mexico Government International Bond & 5 5.9500 170 190 20,463 | 2019/03/19
Mexico Government International Bond & 8 25 5.1250 120 132 14,260 | 2020/01/15
Mexico Government International Bond & & =5 3.6250 520 540 58,053 | 2022/03/15
Mexico Government International Bond & 5 4.7500 710 717 77,052 | 2044/03/08
Mexico Government International Bond & 5 = 4.0000 334 352 37,862 | 2023/10/02
Mexico Government International Bond & & =5 3.5000 220 229 24,679 | 2021/01/21
Mexico Government International Bond & & 25 5.5500 570 641 68,978 | 2045/01/21
Mexico Government International Bond & 5 3.6000 200 205 22,027 | 2025/01/30
Panama Government International Bond & 8 25 8.8750 161 231 24911 | 2027/09/30
Panama Government International Bond & & 25 9.3750 164 246 26,432 | 2029/04/01
Panama Government International Bond & 5 6.7000 200 256 27,507 | 2036/01/26
Panama Government International Bond f& 5 = 5.2000 100 110 11,846 | 2020/01/30
Panama Government International Bond & & 25 7.1250 100 129 13,914 | 2026/01/29
Panama Government International Bond & & 25 3.7500 200 206 22,134 | 2025/03/16
FED REPUBLIC OF BRAZIL & 5 8.8750 151 180 19,429 | 2019/10/14
FED REPUBLIC OF BRAZIL & 8 =5 8.8750 230 281 30,212 | 2024/04/15
FED REPUBLIC OF BRAZIL & & 25 8.7500 233 286 30,794 | 2025/02/04
FED REPUBLIC OF BRAZIL & 5 10.1250 253 351 37,718 | 2027/05/15
FED REPUBLIC OF BRAZIL & 8 25 8.2500 319 365 39,246 | 2034/01/20
FED REPUBLIC OF BRAZIL & i 25 7.1250 350 365 39,299 | 2037/01/20
FED REPUBLIC OF BRAZIL & 5 4.8750 320 327 35,157 | 2021/01/22
FED REPUBLIC OF BRAZIL & 5 = 5.6250 300 264 28,447 | 2041/01/07
FED REPUBLIC OF BRAZIL & & 2.6250 200 174 18,750 | 2023/01/05
FED REPUBLIC OF BRAZIL & & 25 4.2500 400 374 40,197 | 2025/01/07
Argentine Republic International Bond & 5 2% 8.7500 140 146 15,757 | 2017/06/02
Argentine Republic International Bond & 5 2 8.2800 70 101 10,888 | 2033/12/31
Argentine Republic International Bond & 5k 2% 2.5000 820 516 55,508 | 2038/12/31
Argentine Republic International Bond & &k = 8.2800 380 556 59,822 | 2033/12/31
Venezuela Government International Bond & 5f & 7.7500 147 58 6,298 | 2019/10/13
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Venezuela Government International Bond f& §F | 12.7500 170 77 8,334 | 2022/08/23
Venezuela Government International Bond & 5 9.0000 350 133 14,290 | 2023/05/07
Venezuela Government International Bond & 8 25 8.2500 45 16 1,789 | 2024/10/13
Venezuela Government International Bond f& §F | 11.7500 555 234 25,195 | 2026/10/21
Venezuela Government International Bond & 5 9.2500 315 120 12,904 | 2028/05/07
Venezuela Government International Bond f& 5 2| 11.9500 180 75 8,147 | 2031/08/05
Venezuela Government International Bond & 8 25 6.0000 234 84 9,114 | 2020/12/09
Venezuela Government International Bond & & 25 7.0000 205 72 7,792 | 2038/03/31
Venezuela Government International Bond & 5 7.0000 170 76 8,174 | 2018/12/01
Venezuela Government International Bond & 8 25 7.6500 306 110 11,877 | 2025/04/21
Venezuela Government International Bond & i 25 9.2500 663 280 30,098 | 2027/09/15
Venezuela Government International Bond & 5 9.3750 230 87 9,422 | 2034/01/13
Colombia Government International Bond f& 5 2| 11.7500 172 225 24,210 | 2020/02/25
Colombia Government International Bond & & =5 8.1250 140 176 19,014 | 2024/05/21
Colombia Government International Bond & & 25 7.3750 300 341 36,667 | 2019/03/18
Colombia Government International Bond & 5 7.3750 100 120 12,947 | 2037/09/18
Colombia Government International Bond & 8 =5 6.1250 300 321 34,491 | 2041/01/18
Colombia Government International Bond & & 25 4.3750 200 209 22,457 | 2021/07/12
Colombia Government International Bond & 5 4.0000 200 200 21,575| 2024/02/26
Colombia Government International Bond & 5 = 5.6250 400 403 43,302 | 2044/02/26
Peruvian Government International Bond & & =5 7.1250 190 218 23,498 | 2019/03/30
Peruvian Government International Bond & 5 # 8.7500 253 382 41,117 2033/11/21
Peruvian Government International Bond & 5 = 6.5500 185 238 25,642 | 2037/03/14
Peruvian Government International Bond & & =5 5.6250 350 406 43,624 | 2050/11/18
Peruvian Government International Bond & & 25 7.3500 100 133 14,371 | 2025/07/21
Ukraine Government International Bond & 5 7.7500 170 161 17,398 | 2019/09/01
Ukraine Government International Bond & 8 25 7.7500 90 85 9,162 | 2020/09/01
Ukraine Government International Bond & i 25 7.7500 220 208 22,397 | 2021/09/01
Ukraine Government International Bond & 5 7.7500 310 292 31,477 | 2022/09/01
Ukraine Government International Bond & 5 = 7.7500 110 102 11,051 | 2023/09/01
Ukraine Government International Bond & 8 25 7.7500 200 186 19,985 | 2024/09/01
Ukraine Government International Bond & & 25 7.7500 210 194 20,928 | 2025/09/01
Ukraine Government International Bond & 5 7.7500 10 9 993 | 2026/09/01
Ukraine Government International Bond & 8 25 7.7500 200 184 19,770| 2027/09/01
Romanian Government International Bond & i 25 6.7500 280 332 35,707 | 2022/02/07
Romanian Government International Bond & 5 4.3750 248 264 28,379 | 2023/08/22
Romanian Government International Bond f& 5 = 4.8750 150 164 17,688 | 2024/01/22
Hungary Government International Bond f& & 5 6.2500 217 241 26,001 | 2020/01/29
Hungary Government International Bond & 5k 2% 6.3750 442 504 54,165 | 2021/03/29
Hungary Government International Bond & &k = 7.6250 156 220 23,705 | 2041/03/29
Hungary Government International Bond f& & 5 4.1250 80 83 8,918 | 2018/02/19
Hungary Government International Bond & 5k 2% 5.3750 320 353 37,955 | 2023/02/21
Hungary Government International Bond & &k =5 5.7500 60 67 7,303 | 2023/11/22
Croatia Government International Bond & 5 = 6.7500 200 219 23,6231 2019/11/05
Croatia Government International Bond & & 25 6.6250 100 109 11,804 | 2020/07/14
Croatia Government International Bond & 5 # 6.3750 200 219 23,537 | 2021/03/24
Croatia Government International Bond & 5 % 5.5000 200 211 22,775 | 2023/04/04
Croatia Government International Bond & 8 25 6.0000 200 218 23,517 | 2024/01/26
Russian Foreign Bond - Eurobond f& &f 5| 11.0000 555 653 70,236 | 2018/07/24
Russian Foreign Bond - Eurobond f& 5 25| 12.7500 400 688 74,007 | 2028/06/24
Russian Foreign Bond - Eurobond & 8 25 7.5000 1,195 1,458 156,752 | 2030/03/31
Russian Foreign Bond - Eurobond & 5k 2% 5.0000 400 423 45,526 | 2020/04/29
Russian Foreign Bond - Eurobond & &k =5 4.5000 200 209 22,469 | 2022/04/04
Russian Foreign Bond - Eurobond & 5 2% 5.6250 400 420 45,179 | 2042/04/04
Russian Foreign Bond - Eurobond f& & % 4.8750 400 426 45,872 | 2023/09/16
Russian Foreign Bond - Eurobond & &k 25 5.8750 200 216 23,209 | 2043/09/16
Russian Foreign Bond - Eurobond & i % 3.5000 200 202 21,730| 2019/01/16
Philippine Government International Bond & 5 25 9.8750 183 223 23,976 | 2019/01/15
Philippine Government International Bond f& §F #5| 10.6250 86 139 15,029 | 2025/03/16
Philippine Government International Bond & &k =5 9.5000 298 507 54,550 | 2030/02/02
Philippine Government International Bond f& 5 2% 6.5000 100 117 12,631 | 2020/01/20
Philippine Government International Bond & 5 2 4.0000 300 328 35,259 | 2021/01/15
Philippine Government International Bond & 5k 2% 7.7500 200 307 33,027 | 2031/01/14
Philippine Government International Bond & &k =5 6.3750 200 279 29,9791 2032/01/15
Philippine Government International Bond & 5 2 6.3750 400 568 61,074 | 2034/10/23
Philippine Government International Bond & 5k 2% 5.5000 200 249 26,757 | 2026/03/30
Philippine Government International Bond & &k =5 5.0000 200 251 27,003 | 2037/01/13
Philippine Government International Bond & 5 2% 4.2000 200 227 24,395 | 2024/01/21
Philippine Government International Bond & 5 25 3.9500 200 220 23,722 | 2040/01/20
Indonesia Government International Bond f& &f #| 11.6250 400 501 53,888 | 2019/03/04
Indonesia Government International Bond & 5 =% 6.8750 100 108 11,653 | 2018/01/17
Indonesia Government International Bond & 8 25 5.8750 200 222 23,925 | 2020/03/13
Indonesia Government International Bond & & 25 8.5000 200 278 29,964 | 2035/10/12
Indonesia Government International Bond & 5 6.6250 300 355 38,231 | 2037/02/17
Indonesia Government International Bond & 8 25 7.7500 400 524 56,341 | 2038/01/17
Indonesia Government International Bond & & 25 4.8750 200 216 23,291 | 2021/05/05
Indonesia Government International Bond & 5f & 3.3750 400 396 42,600 | 2023/04/15
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Indonesia Government International Bond & i % 4.6250 400 388 41,734 | 2043/04/15
Indonesia Government International Bond & & Z5 5.8750 400 456 49,004 | 2024/01/15
Indonesia Government International Bond & i % 6.7500 200 244 26,303 | 2044/01/15
Indonesia Government International Bond & & Z5 4.1250 200 203 21,915| 2025/01/15
Indonesia Government International Bond & i % 5.1250 200 203 21,814| 2045/01/15
Turkey Government International Bond & & Z5 7.0000 310 349 37.528 | 2020/06/05
Turkey Government International Bond & &k =5 7.3750 360 428 46,042 | 2025/02/05
Turkey Government International Bond f& &f z5| 11.8750 230 389 41,830 | 2030/01/15
Turkey Government International Bond & &k =5 8.0000 250 322 34,643 | 2034/02/14
Turkey Government International Bond & & Z5 6.8750 216 250 26,922 | 2036/03/17
Turkey Government International Bond & &k =5 7.2500 172 208 22,434 2038/03/05
Turkey Government International Bond & & Z5 6.7500 500 536 57.666 | 2018/04/03
Turkey Government International Bond & &k =5 7.0000 300 331 35,624 | 2019/03/11
Turkey Government International Bond & & Z5 7.5000 300 341 36,674 | 2019/11/07
Turkey Government International Bond & &k =5 5.6250 200 214 23,073 | 2021/03/30
Turkey Government International Bond & & Z5 6.7500 300 346 37.249 | 2040/05/30
Turkey Government International Bond & &k =5 5.1250 200 209 22,524 2022/03/25
Turkey Government International Bond & & Z5 6.2500 200 221 23,826 | 2022/09/26
Turkey Government International Bond & &k =5 3.2500 400 375 40,352 | 2023/03/23
Turkey Government International Bond & & Z5 4.8750 600 544 58,522 | 2043/04/16
South Africa Government International & i % 6.8750 150 165 17,742 | 2019/05/27
South Africa Government International & & Z5 5.5000 400 424 45,665 | 2020/03/09
South Africa Government International & i % 5.8750 100 109 11,725 | 2022/05/30
South Africa Government International & & Z5 4.6650 200 199 21,458 | 2024/01/17
South Africa Government International & i % 5.8750 200 214 23,042 | 2025/09/16
South Africa Government International & &t % 5.3750 200 193 20,842 | 2044/07/24
- S |ERE[ . o8| o .
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I m m e (H) &85H(D+E+F+G) 711,429,424
B 5] i RERREE S (H) 711,429,424
(A) BE 4:411,407,465F (1) BEBREE(F. —BENOSOBNMHEE TAEDEEEV. TAZ TE2
J—)b-0O-v% 56,780,599  BBEAEEUT. FESBAREAS L TEINFT. .
FRINAZE 45,906,906
RINFHIR 59,157,969
BLEF 2,123,672
(B) &ff 47,086,552
Fih® 26,086,432
ESN kA 21,000,000
ZDfRILER 120
(C) FEELZE(A — B) 4,364,320,913
TR 3,652,891,489
REFEHIEES 711,429,424
(D) SZERERDOE 3,652,891,48901
1 705 BEEMEE(C D) 11,948H

*HEICHITDITAEIF6,184,508,452M . HEPICHIF2EMNHRTETAZEIF
1,335,078,841H. EfFHITTA%EE3,866,695,804TT .

*BHIRICBI2UYT T 7Y NERENR E I 2REEFRDOTALER. 6 8E (B
ANy IRL) EEWHAT 7V N (BISHEEIIREREMR) 29,296,871M. 514 TKRNL
BCHEEGES T 7V FM (FOFsH)  (BSHEIIREREA) 3,486,887,028M. R
N—h -ZwIR-DH-R (BBNvIIRL) 65654710, WZRK dAFZv
J-70r—y3av - JrYRA7,711,823[ BRNSVRT 7R —N\IAXAD—45
—8,239,316H. DCIAF=vT - 7Or—r3> - TJ7VR792,640H. 91476
BENSVZ - T7 YR (DA—R/ BEAY IBU) 73,398,340M T,

* BEAKOSTEOHS ) OFEEESRF11,948MH T .

129



LM 50T« 74 5\EEH 77K (FOFsHA)

LEGG MASON

GLOBAL ASSET MANAGEMENT

OEHT 7Y FOEMAE. RDEY T,

B = o B[ EmERE BN EE |
& G
ICEAZR EROAMBICREZTL. faatht

g R A ﬁ|§w¢ﬁ%%@&ﬁ§aﬁur@maﬁu¥¢°
TLM - I52T 474 U5ERE
L 7 7 2 R||HEIYV—T7UF] ZHIMHEEE
ITEEANR ERERRELET,
LM+ T39T474Y IIZE$§E%<1EE%®®#11§§I|
NEESFYF-T7UF || ERERMRLLFET,
BRX~NDEERELNAIE. EAMEOHMEERED
5%UNELET,
£ 73 > 5= R A~ =
@ A H IR QEE§E~®§§?§§=U=.LI& HRZEHTEE
AEFHOMNARVCTYNT s TOFERIA~AY CH
HISRELFEEA,
RER (REIELTEEE3AIGEH, AEHODZEE
o B A & || FEXH) T, BEMBAKEZFZHELTREDS
BETVWET.
B EICBT 5 BIG DR
Ly e ALV Ty b w2 T Ay MERSH
[ siabEED |
EEEE S 0 03-5219-5947

LM+ 777494 VHEEE 77/ R

(FOF s i) (BREREFEH

| EARSE (24K |
F28 REH 201643 A15H

— ZREDHESEN —
EEIAER O T =AY B LB L B ET,
EC, LM 77T 40U U ERERT 7 R
(FOF s ) GERHREEEFHM) | X, 2016
FE3HAIRICE 2HIORFEEZITNELIZDOT, H2
HAOTE R & UGS e % TSR L BT E T,
Skl -BOIEBEERY £9 85 BEVWHL L
FET,

LyJ-AL) 2 - TEINIRIA MR EH]

T100—6536  HAATAAHXILOA—~THS5FHE 1 5

http://www.leggmason.co.jp

O ELLKDEREE OEREiE
w n It fEH \A;af; Ejﬁ i g lw | B S 0REMBEZ O (201543 A 17H ~201643 A 16 H)
. (5 EdvE) IS EFE Bl FUALLR | e | i il () (HHM)
BER) E i % % %| @I 13, 000 35,000
20144F 3 J110 1 10, 000 - - — — 1 12. 500 30,000
1 41 (20154=3 H16H) 11,907 0 19.1 92.5 — 21,162
2 W] (20164F- 3 H15H) 10, 804 0| A 9.3 94.5 — 6, 096 12,000 25,000
(FE1) WL A O IEEIRIL, EROECT. 11,500 20,000
(FE2) BEH OMUPEREIL, RELARZRRLTHRY 7,
(E3) %77 > KFBEEEEAEANET 0T, HRAKE) (H5pLE) 11,000 16, 000
TERFFRELM L THY £, 10, 500 10, 000
(FE4) BRI F TR — 520 B TR, ’ ’
(E5) THESBHM SN TNDERUFv—7 5T, Y772 ROV A7 Rtk EfEIC 10, 000 5,000
RMA B IR A T bARV b BT, %7 7 2 FOGSER DY 27 4 . L
PEERBED S Fv—r 5 LI LTB D £ A, 9,500

O DR EMEE & TRFOHTS

® " B *oo# i f# % | % %
T L A N B
€'y ! % % %
20154 3 ] 16 [ 11,907 — 92.5 -
3HE 11,920 0.1 92. 4 —
4 AR 11,954 0.4 91.6 -

5 HEK 12, 123 1.8 94.5
6 AR 11, 830 A 0.6 92.6 -
7THE 11, 829 A 0.7 91.7 —
8 HAK 11, 388 A 4.4 97.3 -
9HEK 11,032 A 7.3 94.6 —
10H % 11,217 A 5.8 93.2 —
11AK 11, 268 A 5.4 92.0 —
121 % 11,029 A 7.4 91.2 —
20164F 1 R 10, 996 N T.7 91. 1 -
2 R 10, 502 Al1.8 91.2 -

€S
201643 H15H 10, 804 A 9.3 94.5 —
(1) WERTmEcd,

(FE2) Y77y RFBEEEITEMANETOT, MESMALE] [MERLWILE)

ITRFTHRATM L TR £,
(1 3) BRI E VR THR 720 B TR,

1
2015/3/16 2015/5 2015/7 215/9 2015/11 2016/1
2015/4 2015/6 2015/8

— JRIEfAE ()
MEFERE ()

2015/10 2015/12

— e TR SR (F2 )

2016/3/15

oo 11,907M
H K : 10,804 (BEFAYECA: (BLiAZ) @ OH)
% . A9.3% (HEBHRE~N—2R)

(%) Bl g LEMAIL, Dlide (BLAAZ) Z0BICHRE LI bO LR LT
R LZbOT, 77 FERAOEENR AT 4 —~ U A2 R T DT,

() oyBoe g SEMARIL, B (20164E 3 H16H) OEAIEYEMEE & M — & 72 5 X
SITHBIL L TEB Y £,

(1) LRI, AT 2 (L2 TS AL CRRLTEY £7,

OHAEMEDFHEHER

WK (20164£3 H15H) DLM - 75 0 F 4 UA A ERS 77~ F (FO
Fs ) GESHEEEEZHEM) CAF. Y77 R) OFEHEMAEILL0, 8041
LRV ELE, HHMOYT 7 RONRT p—< A (JBHER) 1w F A

9.3%, FYEMMAHILL, 103 T LE Lic, AHAERG A TR MMk LE L7203,

RS CHEPNEIT L. BN~ A T AL o 7o Z LA, O =
RTHRHER E 720 E LT,

B zEBE (2015¢F 3 17 H ~2016F 3 15 1)
M OKERE ST, R D 23 B (W T T —F, TR
WEERIE D IR T (ks 13 5D LE L, Blomisd, BNfRegis (EC
B) PEAEHEM (QE) (2 EMIAZIM L7 2 & 2RI, WlE
BEOEERIE Y AMET L7238 T, REEERE Y IO TEDR 20D %
L7z, KBRS CHRERMERAF LA TS TRERE S FRI-72Z L b,
FIEY OIEFEREE 220 Lz, LxLEZO®&IT, BINOEEFRIE Y 28 T o

SECRIEIY 25 LR L7 2 Lo, KERESS G oM 28 2 CE L,

KA E R F S (FRB) 2R LIFICBI 9 < Rofc L0 RGNIR
WolzZ &b, FIEIV T EREAE 720 & Lz, Hlo¥EiE, PESEKOM

(EEHERERER)

130



LM 5T 04 U5 EEH 77K (FOF s )

RS 2 5T TSR M I T T %
ﬁi{E%&fo EICINS ‘ME%TLi L7z, F7o, KEMIOESEELZITTFR

I EDENOR] T orTgetixin - L o R NE E LT E0s . FEY
ifi’@f»tﬁ{f&?{tﬁﬁ&tﬁ@ibto Mo, FRBICKDF) LB & =
DHOF LTREZERIT, FlENY (TR LF UE L, ZO®%IT, itk
IR TV R 2 R eD | %T*ﬁi}%%ﬁﬁﬁ’] WCFH L2 Las, FlEIYD IHMETICER
CE Lz, RIRICED2~A T AEROEAZ T CEEEORM Y 2MET L7z
Tl FEYOERTERE /2D E Lz, Lo, RIS T JFbfEiE

i RAEREL LTOMEEN

DR IEE Y BCKREAESE S RISz U2 2 & s, FlRED (X LAy
F Lz,

(%) KENOFEEEFEY DR

2.70

(W 772 hEw b

1'%%/03 15/05 15/07 15/09  15/11 16/01  16/03

L) OB E S Crx, P ERIE D ME T2 5, BHEREY i
ETERLE L, Mok, ECBAEMEHMAZELQE XML &
ZZFC, FIEVIHEFLCHEY L7, LinL, 20%IE, QEXFEL
L 72 2022 A8 0 R RISk 2 & S Ze, FIEIY X ERICEE U E L,
I oz, —uEOHEBEEDIES (CP 1) BEELT T AL ﬁu F7L
BEPHIBLIZZ D, FlEIY O EF2IEL E Lz, B, R0
SR TR L, BREEHEE L TO/EEEOBIES L o= b, F
FIDIIETFLE L, 20k, FlEIVIZEFT285mb ARonE L, FA
Y BBV R FOPEHN AR EREEZ &9 SRS MER T 5, FOME T
L0 F L, Mok Pig, R0 RECBUIMGH O TSN EL, BEFO
VAT EEEBNRE T2 D, BEERELE LTOEENE D, FllEDY
OIETFAMELE Lz, Lo, HERICAT Q. FUIisA FFEE o, %

ARFAG S EAICHE U2 2 &0 FIENY (3 BT @ E L,

(%) R4 V10EEERE Y OH#RE

() 7727 ~Ev b

0. 60
0. 40
0.20

0. 00 I I I I I
15/03  15/05  15/07  15/09  15/11 16/01

16/03

MHAOK Rv - PSS E, Kk RAZe - @b 720 £ Ui, HIORRET, KE
m%ﬁ1#%¥ﬂﬁ@m%ﬁﬁ$méf%<kﬁb F R BOMEWNIC G BORG:
FlDB & EFICEIE 0T K Rom b DRI BFEELIEZ EMnD, K RVEWN -
H»D#@i@ibto%®¥ UE. MR RRZZ AT, K EREEAR LS 23
T LIz emb, VAZERBHIAED K RAGED - FEVWAES L) £ LT,
Z0%b., KEMSEOEREZIT T, FRBICEDENOF] T OATREMT
NI EDORITAFE ELIEZ LD, Kk K WERIC HEOEWER & 7220 %
L7z, Mo Hx, FRBICX2F] LB & ZOBOF L REE R
K RAVEW - [0 RIS L0 L, LavL, 2Ok, V/Hﬂﬁﬁff%ﬁ:
FIF A 50D . SRAFS b RIS FE L2 &nn . U A7 EETAE S K
RFAED « JEWAREY £ L7, FRBEEDORS ZZT CREOBNF L
kY SD EORFMERSNIZZE L, K RVERL FIF2ER &2
DFE L7z, Lo, BIERISHT it RIS A TPk g v . BORERARS 28
ERLUEZENS, KRVETHH TR IEE BB E 2 £ L1z,

(1) AERSEOHE (1)
145 150
140 145
135 140
130 135
125 - 4130
120 A 125
115 120
110 115
105 H— KK~/ 1 (BEEHEY) |- ] 110
100 o= =mn /W RED) | upn gepifEree | 105
%%/03 15/05 15/07 15/09  15/11  16/01 16/&§0

(EEHERERER)

Yoo —w - QHEGIE, 2—nZ% - QEeEeb £ L, Homikix, EC

BIZ L % QEBltAZ S 1 TRM O [EERIE O AME NI & 72 o, —m it
AT HEDEWERE LRV E L, LrALZOKIE, FA Y OEFEHE Y 23K
L ERT AR, 22— EH0 - RO RREY E Lz, 2—aBOCP 123
LT T AITHR T, MH@?7VWﬂ@ﬁﬁbahﬁ_&h\i~mﬁw%%
FTHERK L2 E Lz, #O¥EE, RS A RIS TE L, U A7 [EREE
BARRE ST b, 22— %Y - [EVWRREY E LT, FOHL, NA
Y HEE K FOPEA AR ERMEZR & 25T — X EOEWER & 720
F L7z, Wom g, RESBEMEMRE L To~ A FRAEROEANZRE L
T2 w5, a—m Tt TR EF U E Lizas, R 2ROl i
DTN . THERTOHEB L2V L, L, HERICHIT T,
UMM S FIFIEE D . BRSNS EH L2 Evh, 22— 3T F
FIEE DB E 2D LT,

FRUER S T OV, IR e kARG o T & & i, &
BEZOV) A7 BIREBNRE T2 L, 7T UNRE @DP#]*HELM:DP L
WHIED 8 EHLE LT,

BENEE TSI OV TIE, RIS 2k A o TR 22T Y
A7 AL OMREVICE HHBE VSR U TES L2 £ L7m, 295 LiH,
TIVNLT M, BERMAREA N2 T T AR EN RN o2 2 &
S ﬁ?ﬁﬂ@ﬁr@ﬂ)ﬂﬂimﬁiof:_ Ll EZG, FTHLELE, £72, BT
T YA Ty RICONTIR, WHHE O %% 50 CMBOECR R © O RBHR L
Mol Z LR EBER S, THLELE,

. LI7 U RDR— T+ T (20154 3 A 17 A ~20164E 3 A 15H)

W77 R, EIC LM 7705 4 UA AEER~—7 7 K] %
WREFEA~OEK 238 U T, LI ARZFR R OIS I FEMICEE 51T 5
ZEICkY | EREMEOHREMMMRELY BE L GERIZED TEWVWD F L,
BT LS LT 1AEDLE ot B 2 ks (BB B — /B
aa 3LLE) ORMKMHITNMTE S, 20T IS T2/ 0% 0
O LIEAARDEET D AMEICHEE L TR £9, B OERICS = o T
FEXTAIZ R B L O W E - @ IcEE L, SmEEeFIEE .0 LT 5] ﬁﬂi
A B Rk L E Lz,

. HERE (20154 3 H17H ~20164: 3 A15H)
SEAIT D& F LU, FEEMBEBN MR A R OF] TS Z BZE L, L

Ty & SFTWeEEE Lz, 28, IIEOBUSTEY Lo 72FI2E D>

TFELUMEFEMEFICEER L, EHORASHIESTER 21TV ET,

ONEREDNAR
(BA7 . [, 1Y%= 0 . BlAR)
%52 1
I A 20154F 3 17TH~
20164E 3 H 15

4 1) oy lic 4 —
(rF FLHEAT AR 36 —%

DI —

L O LIS —

o £y i o S 1, 457

(1) S EEMEARAR LR IR L M Bl (BLIAZY) O MIRIEMEAAR (ELEIAA) 12/ D
HRTHY, 77 FONGRR LITRRY 5,
(£ 2) ﬁiﬂ DA, B OULEE LSME/ BT LLF O T TR LT D 720 &k a3 244
Syl & =B LARWEANRDH Y £,

O5#%DERA &

SRERRFICE L CiX, 20154E10— 120 H1G D PR (@Mt XAl A
FTTALO0% EERE (77 20.7%) b EHFELESE Lz, BHEH
B L A RIS, KRERF IRARIER S | A% bk BTzl 5 b
@tT*HéniT

SRERIZOVWTIE, F R BII20154E12H O KEHARTSHEES (FOM
C) ICBWTHEREMOF & EF2RE L, SBEEOEFICEFTLE LR,
T2 LABIZOW T, RFEBIR A RS 223 & | B EIZEIR] B O R 2
ot botlbhEd,

RNFRF IO T, 22— B 02015410 12 A G D PRER (MUE)
AT 77 20.3% & 77 AR ZMERF L E L7and, (KR E L TIRmR 03 e
WTWET, ECBRQEZMET 5%, 4%OJKBMAEH SNET,

BRECRICOWTIX, E CBIZ20164 3 H OFHER TIEMOARIER & R iE
L% L7, ECBIFAHbRKIIMICHE L/-BOREE 2+ 5 b0 & A
EFNET,

_51,711’:”1“1: BTy RIXZNE TEFRR

SRV A 7 SICERE Lo o8 & sk L, IS

(2L MABROREMY 27
CHENLTOLPFHETT,

131



LM-TS5Y

O1 /A% Y D&ERABRM

"4 DA UNEEH T 7K (FOFsHA)

(20154 3 B17H~2016& 3 A15H)

B Ei]
= a % B |t % A A » # =
E] %
(a) 13 F b1 | 47 0.409 | (a) {5 FETREN = 1Irh o> -4 FLAE AR X (5 SR =R
B F = (41) | (0.361) | ZREL7=ELOEHOXHME
Bk 72 & b (2) |(0.022) | ZfEAHHEHEEFEEHORES, OENTOT 7o ROFHE AR O SARELE Ol
(Z 5 & i (3) [ (0.027) |EAMEDEI, $IESD 0 OIEMOIATORME
b = o M % H 6 0.049 | (b) = DOfth# =02 OfhE H - I o 25 25 ke N 3k
i % # M (4) | (0.035) | fREFHMIL, MWSMNTIIT D RE SATEICSTHA O RSSO RE L OB 0%EE - BFEOBIREICET 28 M
B & % M (1) | (0.012) |BEALAIL, BEABANEIISLY 77 v ROBEEIRS 1A
(FP R % % ) (0) |(0.003) | FIRISE% X, FIRIZEE SIS 9 WRESEOIEMR ., AR, {4k L OVmHIcR 2 28
& g 53 0. 458
P O AR L EMARIE, 11, 4241 T,

(E1) Mho®H GEEBEO1 5 bORHERSEZET) 13, B - L0 MR BICEE S H 57, MIERIC X HH LfRTd,

(1 2) FEFIHEE ZLICHRMFIETAL THY £,

(£ 3) ZOMIMIE, 07 7> FBMAANTOLBEEEIEN A T@BO I B, U7 7 > FICHIET 2 bDaEAET,
(E4) FHARF 1IN Y20 OZNZNOT M (MARMOMRE EGT) & Hh O REEFH TR L T1002 % U b 0T, HAE 2 LI/MOE 3RS LA L TH Y £,

OFEE R UEEIDIKR (20154 3 H178~20164 3 B158)

B suaerzsmsone. soRe

\ = T | 7

i W M ®m% #mn %% @
L A TH TR TH
;gﬁé%z;z;;jf 6, 666, 298 | 7,877, 874 [18, 803, 908 [22, 014, 867

OFIERFRA & DEBIKRE
M EHII TSV EE A,

(20154 3 B17H~2016% 3 A15H)

FIFBIMRA &1, BREEFELRUEEENCET BB 1IIRE L EICBE S SR ER
AT,

Of-HEEHBRIGI £ EREL TV IREERZHSUOBCIGIRE
FUFHII IS WERA,

OB#IC&L 577 Y FORE - IR
FHHHI TSV EE A,

(0153 A1TA~1683A158)

(20154 3 B178~2016% 3 A15H)

Q&E. BR. TARUVEEMEBDIKR (20164 3 A 15B37E)
5 H B 3 g
Fq
A &BiE 6,112,162, 923
LM« 777 4 74 VREES~F—7 7/ K G 6,111, 062, 924
AU 1, 099, 999
(B) &f& 15, 648, 187
ERN 2 Ok 1, 099, 999
FRAME TN 13,517,619
= OfhAAE 1, 030, 569
(C) MiEEMREE(A—B) 6,096, 514, 736
JLAR 5,642, 773, 108
TR EE AR 4 453, 741, 628
(D) RISHEMLOH 5,642, 773,1080
1H0O%- Y BEMEE(C D) 10, 804H
<ERCHHEH >
TEARDIRBL
I T A 17,773,191, 720
B nE E TTAKE 6,702, 526, 1301

e — R AR 18, 832, 944, 7424

O#AA & 7 D EAE (20164 3 B 15H]A)
| R GE
] L ERGIES) B il x
% m n % |0 B[ mE
Tn Tn TH
LM77 vF 494 VRS~ —=77 /8 | 17,745,118 5, 607, 508 6,111,062

() % - BHAIEE D HALARR LU T,

BIGERICBI 2MAGEOHMI X £ LTI, BRoBKEEED
NEMMEE] 2 28BN,

OEEDIKR (20154 3 B178 ~20164 3 §158)
TH H 4 H

Fq
(N FiBFIHFTERLE A472,123,914
FEH A 338, 381, 985
JEEH A810, 505, 899
(B) {SEtRENZE A 55,382,021
(C) ZLHpIEHE (A+B) Ab27,505, 935
(D) mTHAfEHIERE 350, 188, 233
(E) BMEEEEES 631, 059, 330

(Fic, 24 %5 4H 24 %5) (288,580, 233)
(FE B HHAR A 2 %80) (342,479, 097)
(F) $t(c+D+E) 453,741,628
G) INEEHNESE 0
REPRBERE(F+G) 453,741,628
BIE R4 631, 059, 330
(AR R ) (308, 665, 584)
(FE B HH A M %8) (322,393, 746)
Oy Bl YGRS 4 513, 843, 280
AR AR 4 691, 160, 982

O BEAMEDER (20164F 3 B15E )
B ] x

- H AT g3

M %
LM 7707 4 VA VO EES~F—7 7V F 6,111,062 100. 0
a— ) a0 —vE . Z ol 1, 100 0.0
BB 5 Gt M E R H 6,112, 162 100. 0

(A1) SHOBAAT O T,

(E2) LM 77074 VA UHEBR~YF—7 7 2 RIZBW T, YHRICRBIT 540
HEAERE (6,021,894 T1) OBREEFEMERE (6,174,385 T M) 1ok 2 g
1397. 5% T9,

(1 3) SMYHETPEL, WIR O W 2 do 23 0 % i % F5 15 78 B AR OIS L 0 R 19
LieboTd, 28, 3A15AICBIT DMl L — ML,
1AFaNY=641[, 17717 A=31.12M, 12—m=126.42[, 1
A= KA F=29.544, 1 A=A FF V7 FL=85.441, 1=a2—V—7F
VR RA=T75.96/, 1~vL—y 7YXy h=20.65[1, 17 7UHT K=
7.33[TY,

1k RL=113.90/H,

(1) HEEORELO P T () BEESFTEBBIIHROFMIHRZ LD b0 EHRET,

(£ 2) i‘ﬁi&@#ﬁ‘b‘l?%—'f (B) {5 FE4REM S | 3A3 REBUII O3 D Y A B A M4 & B oD TR
ARLTHET,

(£ 3) #HAEOREO T T E) BMERZBBE L H 25O, FIEOBINBIEOR, BB
E & LT DIt AR Z 2 LW B S 2V E T,

(£ 4) [FFEMPEDMEH ORI AR D HEMR O RH T — & Bit T - dIcES 28/ L
LT, PEEERARIC R L CHER0. 2T% DFZ K> TR Y £77,

<yl d o FH LR >

ik £ Fii] B #

A) B M S I AR (EHPERE) 163, 655, 0474

®) A Mh Gk A & B % OH 0
CB PR bR £ L Mol R 48 & Al 1 1%)

(©) I i 7 # 4 308, 665, 584

(007 A S-S - T = S VAR 350, 188, 233

g oxF % I 4 F(A+B+C+D) 822, 508, 864
(1 77 1 Y 7= 0 U & 4 B % 4 %0) ( 1, 457)
g s 5 fid 4 0
(1 7 n M 7= v 4 5y Bl 4) ( 0)

<ELGHREBICEHI 2HMoE>

BEEFEICET Dk « — AL ENE ARG EREHSHAFEOZET I, 7
AU A D SO T2 O HIBROHE Z Fiak L, Z ik 0— I E D
EHEITVE L,

(ZE5H @ 20154E7 A15H)

(EEHERERER)

132



LM TS5SoT47A400EBE 77K (FOFsH) (EREERERER)

LEGG MASON

GLOBAL ASSET MANAGEMENT

LM 7974004 UHNEEE~Y—7 57 R

| BRARKREOCHE |
F 28 REB 2016&F£3 A15H
(FtEHAM : 2015 3 B17B~20165 3 A15A)

— RBEOHLEIEN —
HA - EHANCESE, LM 790 F 4 UA VA EIER~F—T 7 N OF 2 HoERR LY Z8EH L P ET,
OLT 7Y FOLMAIE, ROBEY TT,
| = & » & || mrEEs |
| & = 3 GIEZET |
= " . 4 1. FICAXREBRCEROAHEICERELZTL., ERMEOPRINGEREZER L GERAZTVEY,
= : 2. NERBAEDABE~Y I, RALLTHVELA,
[2 2 & B x 2 || Bx£sR<(HROMHBECBREEAVET. |
1. MRAADEREENEE, EXAMEOMEERBDSWURNELET,
#A A il PR NEREE~ADEREIEICIE. FIRERTEREA,
3. ABFHOMBRUTUNT TOFERIEAY PEMIZBELE A,
O T LIED:ERERE OER#ZiR
N R B kO E;?ﬁ i - ﬁ . 5l % . Hch O EEMEBOHRE (20154 3 A 17 0 ~20164E 3 A 15H)
Bou ow|f = )
(it H) ™ % % w51 13,000
20144 3 A 10H 10, 000 — — 1
132015453 A 16 H) 11, 955 19.6 92.2 21,215 12,500 F = - -~~~ ~---~-----"--------------—9
2 11 (20164 3 H 15H) 10, 898 A 8.8 94.3 6,110 12. 000
(P 1) S H o IR, At E RS O i T '
(E2) BREHOMEEREIL, RETAERRLTEY £, 11, 500
(HE3) TBELS B SN TNDERUFv—7E T, Y77 RO Y A7 Rtk % EfEIC
ST DFRAEA LS 72 BTz BUR T, M7 7 > FOUEERK Y R 7§ 11, 000
WERFEDR L F~— 7L L TEY £HA,
10, 500
OuMth LA & TRFD D o -
10,
I it [ B | % 2015/4  2015/6  2015/8 2015/10 2015/12 2016/2
i A " W & E | A ko=
(€I )) 1 % % OREMBENELLEHER
20154E 3 A16H 11, 955 — 92.2 %Eﬁiﬁ (2016£E3H15E|) DLM - 7\\7‘/7:\\4' U’f 7%{§%7$_77‘/
E:ES 11, 970 0.1 92. 4 K (UT‘ W77 K) @%z‘é{ﬂﬁﬁﬁlilo,%ﬂlﬂ%&fi@ibf:o MDY 7 7
40K 12, 008 0.4 91.6 RORT p—~ A (BWER) 1E~A T A8.8%. FEYEMRAEIXL, OS7TH Fy% L %
5k 12, 182 o W L7z, AR Z PR MR L E L2, A cH@maEIT L, A8HE
FES 11, 892 A 0.5 92.5 WA FAETpoT=Z EMN, FBYEMAO LR FTHRERERY L,
[EES 11,896 A 0.5 91.5
8 A K 11, 458 A 42 9.9 B sEss
9 AR 11,105 ATl 94.6 YO KERE SR, EIERED 23 L5 (MiIE %) 3255, P&
AR 11, 295 A5.5 93. 1 WEAE YD R T (i EF) UE Uiz, MIoniEE, Bolfgis (EC
UAR 11, 351 A5.1 9.9 B) MEMEEEN (QE) ) EEM AL L 2 &2 RIC, B
121K 11,114 470 91.1 BRI Y SME T U lc, KRR Y 10 bIE FIEAR 7Y %
2016% 1 AR 11, 085 A T3 90.9 L7z, KEMBGRECIZEMBEHE RN TS PRERES FH-722 8 b,
2AK 10, 592 All4 91.0 FIED O FER & 420 E Lz, LA LZO®%IE, BN OEMERIE D 248 F o
o H) KETHIED 2 BH L2 STz, *Eﬂ%rﬁ@zsmi}%@ﬂﬁﬁ%ﬁzfa&iu
2016 3 AL5R 10, 898 L858 913 EF RS (FRB) 28 LFICBE T < Aot b O R FANE

(%) WvERIxE ey,

Mol Z &b, ﬂ@@iiﬁﬁh&&@ibhoﬁ®# 1, HEREDOW
RS A 2 TR A RIS TS5 — 0, BEEMEL L TOMEE N
DL FIEIVIME T UE Lic, £, KEMFHOE$ZZITTFR
W2 X DENOR] T ol getkidEn Tz O R FNE E L2 Enn, Fl\Y
IR RE T & 7200 £ Lz, Wo%E, FRBICKZH LB &%
OHOF] LT REZIE RIS, FIE D100 EH LE L, Zo%kid, Bl
ﬁT%%%%%m\%ﬁW%%ﬁﬁ% WCTFH L2 s, FllE 0 KT IEs
U L7z, AR LD~ A F AR OEA % ST TEEEOF|E D AMETF L7
ZEL, FEY O TFERE /2D E Lz, LovL, HIRICOT Tk, IR
MFFIEEY . BORESMESES EFICER 22 &6 FIFE Y 1 EFmsny
F L7,

133



LM-TS5Y

o KE0FEFHEY OB

(M 7727 b v b

1. 50
15/03  15/05 15/07 15/09  15/11  16/01 16/03

S OFNME ST i, B IERIE Y MK T 25—, REEHRIE 0 (X
EFEFRLE LA, HoOPET. ECBAEEMAZEDQE ZBIA LI &
L FIRIDIFME T LChAEY £ L7z, L, T0O%IE, QE &2 s
L7272 R R IR IS 9 28 a8 st FlEI 0 1E AT E L,
IHiz, —uEOHEEMIIER (CP 1) 2BEitELT 7 2| EU F7 L
IRENBIB L2 Enn, Rl o EAAIEL E Uiz, Mok, #RE
LRI T L, BEEEL L TOMEE OWBIES L otz b, F
DIMEFLE L, 20%, FlEIVIZ EAT25m b Ao E Lz, KA
v HENE R FOHEN AR IERE R &2 BRAHEGAMERT 5%, BOMR T AR
L7 0 FE Uiz, WIo%mEE, ARG O T#EN L, HKEZRO
YA RN E T2 LD, BEEHEL L TOMENE Db, FlEY
OIETFPAMELE Lz, Lol #RICT Tid, BUIMERE S FiF k£ o, B
KRGS EFCHER U722 &, FIRID F BRI E L,

(%) R4 VI0EEERE Y OH#HRE

() 7727 ~Ev b

0. 60
0. 40
0.20

0. 00 I I I I I
15/03  15/05 15/07 15/09  15/11 16/01 16/03

BIOK [ - BT, K RAT - FIB L7200 % LI, MORPER, K
SRR TR PR B P82 K& < LIRY | F R BAEAIC b B &
HOB| & LIFICBE T < oo fe EORHMEL LIS Lt K FAEL -
PIFED 253k 0 & Lo, IO, BRI e b, KBRS

THELIZZEDD, VAZERHIMED K RARY - TEOGAERERD E L,

TO%H, KEMBFTOREEZ T T, FRBIZEDFENOF] BT O REMET
NI EDRINR ELIEZED . Kk VI C HEOEWVER 220 £
L7=, Bo#%$T, FRBICEBF] LFEIAIE 2 0% O EFUiEZ2 &5
%FNEV'HﬁDﬁ‘%@%k&UiLkOL#L\%®&i\ﬁmﬁﬁh
T REFAE RS, S BRI TR L2 e nh . U A7 BRI RE D K
RAGED - HEWAREY E L, FRBEEOKSZZT COREOEMA L
Y SnbEDORFNEMSNIZZ b, K RLVEL T 2%HRANE e
D FE L7z, LasL, BERIZ/HT Tk, RIS A FiF i E v . BOkERAF S 2
ERULEZENS, KRV TR ILE SR L7220 £ Lz,

(M) AEREOHR (M)
145 150
140 145
135 140
130 135
125 e, 130
120 125
115 120
110 115
105 H— KA/ M (EEEY) |- ] 110
100 {0 2mn /M (HREEY) | i gepfEre | 105

T T T | L

95 100
15/03  15/05 15/07 15/09 15/11 16/01 16/03

O1 /0O Y D&ERBME

TATAUNEBHE T 7 F (FOFsf) (EREERERER)

Yo —o - AL, 22— - A&Emsie L, HMomHL, EC
BIZ L % QEBltAZ S 1 TRM O [EERIE O AME NI & 72 o, —m it
AT HEDEWERE LRV E L, LrALZOKIE, FA Y OEFEHE Y 23K
L ERT AR, 22— EH0 - RO RREY E Lz, 2—aBOCP 123
LT T AITHR T, MH@?7vMﬂ@ﬁﬁbahﬁ_&%\l~mﬁw%%
FTHEREL 220 FE Uiz, o3, S S HRAICTE L, U A7 S
BARRE ST b, 22— %Y - [EVWRREY E LT, FOHL, NA
Y HBEKFOHT ARERELR &2 7%, 2— X HMEOEWER L 720
F L7z, Wom g, RESBEMEMRE L To~ A FRAEROEANZRE L
T2 w5, a—m Tt TR EF U E Lizas, R 2ROl i
DTN . THERTOMEB LRV £ L=, LavL, RIS Tt
UMM S FIFIEE D . BRSNS EH L2 Evh, 22— 3T F
FIEE DB E 2D LT,

BREERTHIC OV TR, RO R R SARE O T2 s, #
HERDY AT RREEANRE -T2 &b, 7T VAR EDT %*i&fﬁ%'l"b
WZAIEY 28 B U E Lz,

FREBE TSIV TIL, BRSO T 221 T, U
A7 B OME VICEHHBEVSR U CTES LD E L, 29 Lz,
TIUANLT AL, EEAMEIEA R 2T T R AT R > 72 2 &
R, BRI FBMBAME 72 LR L 2%, FHLE LR, £7, M7
TUH T RIENTIHE, B T % % 5 C R BB T B SIS 1
Mot L EptE S, FHELE LR,

| EEESA L Pk

M7y Rk, B AAZR IEROMEFICRE AT 2 LIck Y | fFiE
MTEO IO & HHE L CERICSD TEND & Lz, RIFHIHENT,
JHIE LC 1AL LR FHRBI A B %0H (BBB—/Baa 30L) OF
MO S 5 S U2, 8B SIS ST B 13 0 & b0 L R A Il
5O LTI Y £, MO Y 72 - TIE, F0IC R Rl
LOMOE - BEICRE L, WEESRHEE DL T 58 A 2 % Ak L
ELT

O%#%NERA &

KERFICHE LTI, 2015410 12 %G D PRER (UEM) 1XaTHIteE
BT T AL0% EHWME (77 20.7%) 76 EHEESIVE Lz, BiHeEH
T8 &2 RIT, KERFIRINER . A% BESH R ELRZIND b
@tTWénif

SRERIZOWTIE, F R BII20154E12H O KERARTSHEES (FOM
C) IZBWTHSREN DS & EFZ2kEL, SMBCROEFICETLE L,
T2 LABIZOW T, RFEEm A R 223 & | EEIZEIF] B O R %
FoTn<boLtEbhEd,

RIMNFRFFICHON T, 22— B D2015410—- 12 G D PR ER (SEiE)
WERTHIE 77 20.3% & 77 AR ZMERF L E L7ad, (KR E L TIRm R 03 e
WTWET, ECBRQEZMiET 21, 4%OZKBMAEH SNET,

ERBORIZOWTIE, E C BIE20164F 3 H 0> B g2 TN 4 filfE Fn % iR E
L% L7, ECBIFAHbRKIIMICHE L-BOREE 2+ 5 b o & A

EFNET,
:5Lt#ﬁ? L7y MIIhE TR, MAEROERY 27,
BRI A 7 SICERE Lo 08 & e L, EAICES LTV IR T,

(20154 3 178 ~20164 3 A15H)

El b
5 : % @ |k % S
M %
@ % o M # ¥ 4 0.035 | (a) ZOfhE =W o Z Ot -+ b o V552 45k %%
" & % H) (4) | (0.035) | fREE AL, MESMCISIT BIREERITHRICKIL O AR ORE L OB EOEAE - BFEOBESICET 5
& Al 4 0.035
ik O ) FEMEMAEIL, 11, 4959 T,

(1) HFRFFTHE ZLICHRMIMNE LA L THY £,

(1 2) LRI 1NN OZNZNOR M (FARMONEE ) 2 Wh O TR REEFE TR L T1002 % Ut b 0T, HAE 2 LI/MOE 3RS LA L TH Y £,

134



LM TSoT474050EBHE 77 F (FOF sH) (EHREERERER)
OFERUESIDIKR (20154 3 §178~20164£3 A158) OFEBEFZEA LD IKRE (20154 3 178 ~20164 3 158)
BMEIHII S WER A,
. NEHE MUMHEHTI S0 E
5 P2 7 E= T P | EJTEEA& X, BEEEROBEEEANCET 2EEF1EE 1 BICHE S 2 FEH
Tk kv Tk v §
T FE 5 57,142 90,072 O#A & FEDBAHE (20164 3 B 5B 575)
7 2y p %ﬁiﬁnﬁ 535 9,143
Wintiesn 21, 602 25, 951 . LIS
TAXTay TAF aY (AVAME MR AfbfE DRI~
s A ¥ ¥z f& FE 155, 628 372, 838 T T =
T7IVNMLT | FTITILLT - y — -
7 7 T i FiE 10, 204 21,014 = PN w e i, rmﬁ = o — HARE %ﬁﬁg ?F%W%Mrhf
Ea— Ea—— g S—— — %;T/iﬁi@i ;nﬁmﬁf?; . %ﬁ)\tg@ afﬁil/k Qfﬁix/k zt;i;ﬁ
— K R > Wi - o o o o o
[(2V7 [E i FE % 2,018 7,713 7 AU A 27,680 27,715 | 3,156,743 | 51.7| —|22.5|13.0] 16.2
) TAXY RARSK FTAXUAKRSK TAxoa~y [TAxya~y
A4 ¥ U 2| H & Gk F — 5, 965 A ¥y o 107, 710 122, 986 788,342 | 12.9 — 129 —| -
FR—-F v FxaF | FR—F KX+ T75IMVT I [FTFIM T
F—F K 1% FF % 10, 645 20, 811 7TV 11, 605 9, 250 287,884 | 4.7 — | a7 - —
TAH—A T U7 RV [FA—ART VT R = — 8| f=—n| fo—=
F—=A KTV T ﬂﬂji@f?ft% 8, 299 19, 191 | A4)T 1, 540 2,282 288, 504 4.7 — 4.7 — —
ST — SRR AT R—=Fv KZn
o [TEETY TR Ra =T R B H=F K o g,ooz{ | g,25z 155,214 25| —| 25| —| -
Za=Y=F UK i FE % 2, 608 8, 020 FA—AL7 07 bW [F7=A 1507 v
Tvlb—=y7 )Xy b [Fvlb—=vT7VrFy b F=ART )T 4,800 5,374 459,209 | 7.5 —| 75| | -
~ L =7 f& FE % 14, 342 17, 530 R T
THEE T 4 THE Y 4 Za-y=5U K 2, 325 2,748 208,811 | 3.4 —| 3.4 - —
[ E3) i FiE J 2,055, 165 10, 241, 526 Fol—yT )Ry b [Fev-vT v b
*%77 U hS R :Ff$j77 Y hS R ~ =7 8, 525 8, 403 232, 345 3.8 — 2.9 0.9 —
- = N 1 EVAN 7 ) K
= ﬁT 7 2 2 {ﬁ DE, 3? 26, 060 81,972 M7 7UAN %ﬁ77é7é]79/05 Fﬁ/7}27é,72/55 185, 085 3.0 — 3.0 — —
(E1) @BEZELRE,  BATHEEENTHY 84, ) = — VT RCYIEN R— oy EEwo) BT
(FE2) WA T, — - — -
(JE3) i (BWEEAMEEEET) ITITH TR (B T EhTs E1) {Mf;ﬁlff)fg IR O WG 2 20 73 [ 0 % % TE AT 58 B o il X v 31
HLTC S
YR (E2) ﬁg;\m%i\ %@%ﬁﬁﬁ’&ﬁl:ﬂ?‘éﬂﬁﬁﬁmﬁﬁo
1 3) RO WIAEITOIET,
B <7 rvemmsimnn R
i HH o 5l 2 K & #
"M
B 2 R S L | 6, 724
(B)SME (&R At SRR
74 L] e | A 7 il il e
Fl Rl O m & # W EE L RERL LT 5 & 4 A A
TAY T % Tk kv TK v TH
f# ZE % | US TREASURY BOND 2.875 985 1,017 115,842 | 2043/ 5/15
US TREASURY BOND 2.5 5,925 5, 642 642,722 | 2045/2/15
US TREASURY BOND 3.0 1,290 1,361 155,104 | 2045/11/15
US TREASURY NOTE FRN 0. 379235 1,745 1,744 198,691 | 2017/4 /30
US TREASURY NOTE FRN 0. 382235 920 919 104,687 | 2017/ 7 /31
Mt J7 18 ZE % | ELEC AUTH OF GEORGIA 6.637 965 1,161 132,249 | 2057/4/1
ELEC AUTH OF GEORGIA 6. 655 195 229 26,118 | 2057/4/1
¥ Bk f# Y | CORP ANDINA DE FOMEN FRN 1. 1681 2, 060 2,051 233,721 | 2018/1 /29
(B3 < 4:f@1fif) | EUROPEAN INVT BK FRN 0. 68685 535 532 60,653 | 2018/10/9
¥ @ b % [ APPLE INC 4.5 395 418 47,615 | 2036/2/23
(GofEEAMER) | APPLE INC 4.65 455 491 55,981 | 2046/ 2 /23
BERKSHIRE HATHAWAY 3.125 195 196 22,399 | 2026/3/15
CITIGROUP INC FRN 1.3113 1,035 1,024 116,649 | 2018/4 /27
CONOCOPHILLIPS 5.9 100 99 11,315 | 2032/10/15
CONOCOPHILLIPS 6.5 530 552 62,913 | 2039/2/1
CONOCOPHILLIPS 4.3 150 125 14,306 | 2044/11/15
DEXIA CREDIT LOCAL FRN 0. 8356 2,175 2,151 245,047 | 2018/6/5
EXXON MOBIL CORPORATION 4.114 635 653 74,386 | 2046/3/1
FORD MOTOR CRED FRN 1. 412 1,345 1,319 150,280 | 2018/ 6 /15
GOLDMAN SACHS GROUP FRN 1.7182 1,930 1,922 219,026 | 2018/11/15
MACQUARIE BANK FRN 1. 2491 1, 200 1,192 135,801 |  2017/10/27
NED WATERSCHAPBK FRN 0. 8482 1,190 1,188 135,414 | 2018/ 2/14
SHELL INTL FIN 4.55 110 109 12,458 | 2043/8 /12
SWEDISH EXPORT CRED FRN 0. 6931 1,615 1, 609 183,356 |  2017/9 /28
/N i 3, 156, 743
A¥ o TAXa~Xy | FAxaxy
[E & FE 2% | MEXICAN BONOS DESARR FIX 8.5 32, 000 37, 620 241,147 | 2029/ 5 /31
MEXICAN BONOS DESARR FIX 8.5 30, 000 35, 368 226,714 | 2038/11/18
MEXICAN BONOS DESARR FIX 7.75 45, 710 49, 997 320,481 | 2042/11/13
S E 788, 342
7T T75NLTNL [FTITIONLLT L
[E % Z#F % [ BRAZIL-NTN-F (NOTA TESO N) 10. 0 11, 605 9, 250 287,884 | 2025/1/1
N 3t 287, 884
T—n Fa—n FTa—n
[12V7 [ f& &F % [ BUONI POLIENNALI 5.0 1, 540 2,282 288,504 | 2039/8/1
/N i 288, 504
R—7 K TA—7V RReT [FA—7 v FXeF
= & FE %’E|POLAND GOVT 4.0 725 795 23,493 | 2023/10/25
POLAND GOVT 3.25 4,275 4, 459 131,721 | 2025/ 7 /25
/) it 155, 214

135




LM+ TSUT4TAVNEEBH 77 F (FOFsH) (GEREEERERER)
24 L] o | . A filli #H e
A LTS P Y AT TV Y i i
F—=ANZ7UT % [FA=ANT VT RV [FA—=ART YT RV TH
1 7 4% FIE % | NEW S WALES TREAS CORP 5.0 1,635 1,908 163,062 | 2024/ 8 /20
QUEENSLAND TREASURY 6.0 815 966 82,590 | 2022/ 7 /21
QUEENSLAND TREASURY 3.25 1,200 1,199 102,451 | 2026/ 7 /21
QUEENSLAND TREASURY CORP 4.75 1,150 1, 300 111,105 | 2025/7/21
/I 2t 459, 209
—a—Y—F K T=a—V=FV RV [F2a—V=FV FFV
[E ff% ZE Z& [ NEW ZEALAND GOVERNMENT 5.5 2,325 2,748 208,811 | 2023/4/15
/I it 208, 811
L= Tvv=y7V/¥y b [Teb=yT U ¥y b
RS %%|MALAY51AN GOVERNMENT 3. 659 2, 065 2,078 57,468 | 2020/10/15
MALAYSTIAN GOVERNMENT 3.48 6, 460 6,324 174,876 | 2023/3/15
7 = 232, 345
77U A FHE7T 7V ATV R [FETZ7) AT R
[E f& aF % | SOUTH AFRICA GOVT 6.75 3, 760 3, 454 25,323 | 2021/3/31
SOUTH AFRICA GOVT 6.5 25, 390 17,573 128,816 | 2041/2 /28
SOUTH AFRICA GOVT 8.75 4,750 4,221 30,944 |  2048/2/28
7 = 185, 085
& it 5, 762, 142
(E1) HEHRFLHIL, BIR OB & DAEO M BE BRSO MEIC X 0 BIRE L b 0T,
(1k2) % - FMEO BARIEILOHE T,
. 2Ty TRUEEREIES OEFEDIKR (20154 3 A 176 ~20164 3 A15H)
H W
, I d H = H
i b T T OE 5 AR A
J*wﬁm$ﬂ7m OREEIE: 394, 388, 805
, S H ZIFLE 394, 388, 805
I 2 R SR DS | 468 ®) HEEH=EES A1, 295,191, 373
ORAEFEMEDHA (20164 3 A 15 BB %;Zg A;: §§Z ;Zi égﬁ
- A £l L] x (C) &4ER5IEEGI18%E A 61,999, 266
= 2 1t %A g = T GIEAY 113, 489, 644
T % P GIEE| A 175,488,910
A #E % 5, 762, 142 93.3 D) REERE A 4,299 610
o — L - 10— V% Z o 412,243 6.7 (E) “#AB#L(A+B+C+D) A 967,101, 444
Be & (5 Gt WM P i Bl 6,174,385 100.0 (F) BHAREUENS 3,469,911, 736
Eg]z; fgiiﬂiﬁﬁgﬁiﬁ%é (6,021,894 T-F) DEEIZFEMERE (6,174,385 (© EmEREiES 1211575, 721
E2) YEKICH SHHAIGPE (6,021, 8¢ YE(EFERERR AR (6, 174, 38F 2 =
TH) (AT AT, 5% T, () RS 43,210, 958, 946
(FE3) SMEREPEE . BIKOIHIZ DA E O KA EETE SIS O M £ 0 (D EH(E+F+G+H) 503,427,073
Li=bOTF, 28, 3ARICET 2 MIEHE L — M, 1K FL=113.90M, KA S (1) 503, 427,073

1 AF v a~y=6.411,
R—F v RArF=29.54/1,
U RRA=T5.96M, 1~vL—v7 Y ¥y h=27.65M,

17707 0=31. 121, 12— =126.421, 1
1A —=A T VT FA=85.44, 1 =a—Y—7
177U AT R=

(TE1) HBdEORBLO T T (B) HBFEHFTR RS L O (C) £WERGIFIME RS FHIROF
(E2) HBEOPHOD T @) BMERZBEE L H DO, FEOBINBHEDOKE, BNk

i LD bDEEHRET,

7,330, TE % LI & 7oA 2 LIV 38 2V E T,
. N (E3) HBEORBOF T H BUBBRS L b5 O, RAIOE, TEAD bIRITE
O EEEDMEEZEDRE (20154 3 §178~20164 3 B158) B LBl 2 E T,

W77 FIZBWT T 2B DR,

[EEEFEROREENCET 25

] I X VS EORE NI L SN EORBNIZOW T, HTAARRE
(TR IR N~ YREHE | O8I, Sk, WRICBT 2t &Rt L Liz, A4
HIRIH (20154E 3 A1TH 2 520164E 3 H15H) (Ci%4 L-Hs i, AfliREAHR

FIA29MEH Y | HEIG IOV T,

YREEATENID b OFE W &2 Z

L

<EGHREERICET SBHMoE>

BEEFEICBIT 2050 « MR ABRE EREH BRSO, &
MY 27 L PEBEO T2 D OBEEHIROBE 2 ik L, FER0R O —EICHTE O

TEYET, EERITOE LI
O#E. B, TARULEMAEDKS Quieses A15ERE) VI 20 T AT )
TH El 4 i x
Fq
(A &#E 10, 804, 861, 783
gL o 283, 369, 269
AR GEER) 5, 762, 142, 372
ERVONGS 4,711, 376, 440
AR, 45, 305, 751
[EIE% = ¢! 2,667, 951
(B) &f& 4,693, 926, 062
Kihs 4,692, 826, 063
RN 4 1, 099, 999
(C) MEEMRIE(A—B) 6,110, 935, 721
JEAR 5,607, 508, 648
YRR 2 4 503, 427, 073
(D) ZIEHLOH 5,607,508, 64800
1HOSf- Y EAEMEE(CD) 10, 898H
<EFCHIE >
(1) JoARORER
WiE oA 17,745, 118, 4179
B NER E S AKE 6, 666, 298, 5081

39— F AR ST AR
(£ 2) WIRICBT D IEADNGR

18, 803, 908, 2771

LM 77074 U4 SMEMBHRT7 7 F (FOF s i) GERHRBIRE Z M)

5,607, 508, 6481

136



20-NWN\A +A4=)LR « iIR—bT#UFA T (FOFsH)
0-NIb+N\A +A4—)LR «- R— T #UAF T (FOFsFA)

[SA4TON—FZ— (FATHREENH T 7 R)

(MRE/LER/ DER) | OEFERENRTHD. 7L FEOAEISFRE

EAN[O=ILRYY - Y IR - AVAT4T2—Y3F)- TPV - E=TILy—] B5TI2 [0/ - NA - A—JLR - R—h

J#UZ T (FOFsA) | DRRIFRDE TT
(3) 20166 583160MRTAF U DEEDREHNA EEHLTH T,

WEEEHSOBERAR (2015518 18052015F6A30BFT) (8L : KR

#H
[SEES e 94,186
I RERIEREM 5,754,348
SEEBRITHRHS S CREER 469,579
BERERERATHRH 2,701
ESETEREM 27,288
R R 12,575
FELTIRE 26,408
RIREEF 3,190
ENFIEEF 560
ZOithER 36,832
BRAGE 6,427,667
ERERSE 6,427,667
RS E S
#E £ i WEEAE  p0n el
i
FA—ZABSU7RIL
3,000,000 R&R Ice Cream Plc 8.25% 15/05/2020 2,373,753  0.14
HFIRIL
2,150,000 River Cree Enterprises LP 11.00% 20/01/2021 1,786,716  0.11
1-—0O
Axalta Coating Systems US Holdings Inc /
2500000 R an%né gs{:ms gutd?Holginch 575% 01/02/2021 2,934414 017
500,000 Huntsman International LLC 4.25% 01/04/2025 518,137  0.03
1,000,000 LyondellBasell Industries AF SCA 8.37% 15/08/2015 0 0.00
3,452,551  0.20
KRV
3,500,000 1011778 BCULC / New Red Finance Inc  4.63% 15/01/2022 3,443,125 0.20
8,000,000 1011778 BC ULC / New Red Finance Inc 6.00% 01/04/2022 8,240,000  0.49
2,750,000 21st Century Oncology Inc  11.00% 01/05/2023 2,760,313  0.16
2,150,000 f‘;cc“c‘i{j“y‘f]é"ﬁ]‘éﬁ;'t‘?;?‘z[?wer 775% 15/12/2020 2010250  0.12
5,000,000 Acosta Inc 7.75% 01/10/2022 5,062,500  0.30
8,000,000 ADS Waste Holdings Inc 8.25% 01/10/2020 8,340,000 0.50
2,000,000 AECOM 575% 15/10/2022 2,067,773 0.12
2,000,000 AECOM 5.88% 15/10/2024 2,063,071  0.12
Aer Irelan: ital Ltd /
2,350,000 AErEZE aetand Capital Ltd 7 4 639, 01/07/2022 2367.625 0.1
5,700,000 Aguila 3 SA 7.88% 31/01/2018 5,707,125 0.34
6,450,000 Ahern Rentals Inc 7.38% 15/05/2023 6,417,750  0.38
1,000,000  Air Canada 6.75% 01/10/2019 1,062,200  0.06
850,000 Air Canada 8.75% 01/04/2020 941,375  0.06
3,539,048  Air Canada 2013-1 Class B Pass Through Trust  5.38% 15/05/2021 3,680,609  0.22
4,000,000 Aircastle Ltd 6.25% 01/12/2019 4,380,000 0.26
900,000 Aircastle Ltd 5.50% 15/02/2022 927,000 0.06
3,500,000 AK Steel Corp 7.63% 15/05/2020 2,940,000 0.17
2,000,000 AK Steel Corp 7.63% 01/10/2021 1,650,000 0.10
2,000,000 Alcatel-Lucent USA Inc 6.45% 15/03/2029 2,080,000 0.12
1,793,000 Alcoa Inc 6.15% 15/08/2020 1,966,664  0.12
4,500,000 Alcoa Inc 5.13% 01/10/2024 4,606,875 0.27
3,000,000 Ally Financial Inc 6.25% 01/12/2017 3,202,500 0.19
3,000,000 Ally Financial Inc 5.13% 30/09/2024 3,015,000 0.18
5,000,000 Ally Financial Inc 8.00% 01/11/2031 6,050,000 0.36
2,700,000 Alphabet Holding Co Inc 7.75% 01/11/2017 2,720,250 0.16
800,000 Altice Financing SA 6.50% 15/01/2022 803,000 0.05
1,600,000 Altice Financing SA 6.63% 15/02/2023 1,596,000  0.09
3,000,000 Altice Finco SA 8.13% 15/01/2024 3,082,500 0.18
400,000 Altice Finco SA 7.63% 15/02/2025 396,000 0.02
1,750,000  Altice US Finance | Corp 5.38% 15/07/2023 1,701,875 0.10
900,000  Altice US Finance Il Corp 775% 15/07/2025 883,125  0.05
3,000,000 Ancestry.com Inc 11.00% 15/12/2020 3,420,000 0.20
4,450,000 Antero Resources Corp 5.38% 01/11/2021 4,338,750  0.26
4,000,000 Antero Resources Corp 5.63% 01/06/2023 3,880,000 0.23
4,200,000 APX Group Inc 6.38% 01/12/2019 4,105,500 0.24
2,500,000 APX Group Inc 8.75% 01/12/2020 2,268,750 0.13
2,000,000 ArcelorMittal 6.25% 01/03/2021 2,110,000 0.13
4,000,000 ArcelorMittal 7.00% 25/02/2022 4,340,000 0.26
1,850,000 ArcelorMittal 6.13% 01/06/2025 1,850,000 0.11
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5,008,753  Ardagh Finance Holdings SA 8.63% 15/06/2019 5,190,218  0.31
3,700,000 Ardagh Packaging Finance Plc 9.13% 15/10/2020 3,931,250  0.23
1,525,000 '}f@%’éﬁﬁf@%’g Finance PIC ¢25% 31/01/2019 1555500  0.09
Ardagh Packaging Finance Plc
1,650,000 Ardgagh n old?nggs Ueh e '€ 9.13% 15/10/2020 1744875  0.10
Ardagh Packaging Finance Plc
555882 Ardgagh n 0ld§nggs Uoa e "¢ 7.00% 15/11/2020 569,779 0.03
1,300,000 f"/frfj%hgrf ﬁg@%"ggs Fnance PIc 6,009 30/06/2021 1316250  0.08
5,000,000 Ashland Inc 475% 15/08/2022 4,925,000 0.29
5,200,000 Ashtead Capital Inc 563% 01/10/2024 5,226,000 0.31
3,000,000 Aspect Software Inc 10.63% 15/05/2017 2,865,000 0.17
5,000,000 Atrium Windows & Doors Inc  7.75% 01/05/2019 4,075,000 0.24
3,250,000  ATS Automation Tooling Systems Inc  6.50% 15/06/2023 3,346,525  0.20
3,400,000 Bank of America Corp 6.25% 05/09/2024 3,391,500 0.20
5,000,000 Bank of America Corp 6.50% 23/10/2024 5,181,250  0.31
3,200,000 Barclays Plc 8.25% 15/12/2018 3,400,000 0.20
1,000,000 Beazer Homes USA Inc 5.75% 15/06/2019 995,000  0.06
1,050,000 Beazer Homes USA Inc 7.50% 15/09/2021 1,064,437 0.06
2,000,000 Beazer Homes USA Inc 7.25% 01/02/2023 1,950,000 0.12
5,000,000 Berry Petroleum Co LLC 6.38% 15/09/2022 3,912,500 0.23
3,150,000 BI-LO LLC / BI-LO Finance Corp 9.25% 15/02/2019 3,228,750  0.19
7,500,000 BMC Software Finance Inc ~ 8.13% 15/07/2021 6,225,000 0.37
3,050,000 Boxer Parent Co Inc 9.00% 15/10/2019 2,211,250 0.13
1,800,000  Brookfield Residential Properties Inc  6.50% 15/12/2020 1,835,460  0.11
2,300,000  Brookfield Residential Properties Inc  6.38% 15/05/2025 2,259,750  0.13
Brookfield Residential Properties
1,500,000 |/ Brookfield Residential J’s Corp 6.13% 01/07/2022 1,496,100  0.09
2,500,000 Builders FirstSource Inc 7.63% 01/06/2021 2,612,500 0.16
3,040,000 Bumble Bee Holdco SCA 9.63% 15/03/2018 3,157,800 0.19
68,000 Bumble Bee Holdings Inc 9.00% 15/12/2017 71,485 0.00
9,350,000 BWAY Holding Co 9.13% 15/08/2021 9,642,187  0.57
2,000,000 Calpine Corp 6.00% 15/01/2022 2,120,000 0.13
3,364,000 Calpine Corp 538% 15/01/2023 3,296,720  0.20
550,000 Calpine Corp 5.88% 15/01/2024 584,375  0.03
2,600,000 Calpine Corp 550% 01/02/2024 2,544,750 0.15
1,250,000 Carmike Cinemas Inc 6.00% 15/06/2023 1,275,000 0.08
1,800,000 Carrizo Oil & Gas Inc 6.25% 15/04/2023 1,813,500 0.11
5,000,000 Casella Waste Systems Inc  7.75% 15/02/2019 5,087,500  0.30
2,900,000 CBRE Services Inc 5.25% 15/03/2025 3,026,875 0.18
2,500,000  CCO Holdings LLC / CCO Holdings Capital Cop  7.38% 01/06/2020 2,637,500 0.16
3,900,000  CCO Holdings LLC / CCO Holdings Capital Corp  6.63% 31/01/2022 4,075,500  0.24
4,700,000  CCO Holdings LLC / CCO Holdings Capital Cop  5.75% 01/09/2023 4,723,500 0.28
5,100,000  CCO Holdings LLC / CCO Holdings Capital Cop  5.88% 01/05/2027 4,972,500  0.30
3,000,000 Century Communities Inc 6.88% 15/05/2022 2,966,250 0.18
| Communications Holdin;
2,900,000 ﬁechui CCE:;U ellé:a;?tta? cf’or; dings 5139 15/12/2021 2624500 0.16
2,950,000 Chaparral Energy Inc 9.88% 01/10/2020 2,374,750 0.14
4,000,000 Chaparral Energy Inc 8.25% 01/09/2021 2,980,000 0.18
1,850,000 Chemours Co 6.63% 15/05/2023 1,794,500  0.11
6,300,000 Chemours Co 7.00% 15/05/2025 6,126,750 0.36
1,950,000 Chesapeake Energy Corp 6.63% 15/08/2020 1,903,687 0.11
500,000 Chesapeake Energy Corp 6.88% 15/11/2020 492,500 0.03
1,650,000 Chesapeake Energy Corp 6.13% 15/02/2021 1,553,062 0.09
1,000,000 Chesapeake Energy Corp 488% 15/04/2022 867,500 0.05
4,500,000 Chesapeake Energy Corp 5.75% 15/03/2023 4,072,500 0.24
7,950,000  CHS/Community Health Systems Inc  5.13% 15/08/2018 8,158,687  0.48
1,500,000  CHS/Community Health Systems Inc  5.13% 01/08/2021 1,537,500  0.09
8,000,000  CHS/Community Health Systems Inc  6.88% 01/02/2022 8,480,000 0.50
6,650,000 CIT Group Inc 5.25% 15/03/2018 6,899,375  0.41
7,500,000 CIT Group Inc 5.50% 15/02/2019 7,856,250  0.47
500,000 CIT Group Inc 5.00% 15/08/2022 498,750 0.03
3,750,000 Citigroup Inc 5.88% 27/03/2020 3,745312 0.22
4,900,000 Citigroup Inc 590% 15/02/2023 4,838,750 0.29
3,550,000 Clearwater Paper Corp 450% 01/02/2023 3,425,750 0.20
1,700,000 Clearwater Paper Corp 5.38% 01/02/2025 1,657,500 0.10
2,000,000 Cleaver-Brooks Inc 8.75% 15/12/2019 1,977,500 0.12
2450000 S0P f,Z';kEgﬁggréyR,S;"a‘l;fjscgg 850% 15/12/2019 2,094750  0.12
600,000 Commercial Metals Co 4.88% 15/05/2023 568,500  0.03
5,500,000 CommScope Inc 5.00% 15/06/2021 5,417,500 0.32
4,450,000 Communications Sales & Leasing Inc  8.25% 15/10/2023 4,383,250 0.26
4,000,000 Comstock Resources Inc 10.00% 15/03/2020 3,620,000 0.22
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3,000,000 Concho Resources Inc 550% 01/10/2022 3,015,000 0.18 900,000 HSBC Holdings Plc 6.38% 30/03/2025 906,750 0.05
1,500,000 Concho Resources Inc 5.50% 01/04/2023 1,500,000 0.09 4,150,000 Huntsman International LLC 4.88% 15/11/2020 4,170,750 0.25
3,500,000 Concordia Healthcare Corp 7.00% 15/04/2023 3,517,500  0.21 3,450,000 Huntsman International LLC 5.13% 15/11/2022 3,450,000 0.20
5,000,000 Constellation Brands Inc 4.25% 01/05/2023 4,937,500 0.29 5,500,000 iHeartCommunications Inc  9.00% 15/12/2019 5,225,000  0.31
1,800,000 Constellation Brands Inc 475% 15/11/2024 1,822,500 0.11 2,525,000 iHeartCommunications Inc  14.00% 01/02/2021 1,805,375  0.11
3,300,000 Constellation Enterprises LLC 10.63% 01/02/2016 2,986,500  0.18 4,150,000 iHeartCommunications Inc  10.63% 15/03/2023 3,942,500 0.23
5,500,000 Constellium NV 575% 15/05/2024 4,950,000 0.29 5,000,000 IHS Inc 5.00% 01/11/2022 5,000,000 0.30
4,250,000 Corelogic Inc 7.25% 01/06/2021 4,531,562  0.27 800,000 lIllinois Power Generating Co 7.00% 15/04/2018 781,000  0.05
5,050,000 Cott Beverages Inc 5.38% 01/07/2022 4,917,437 0.29 2,500,000 Illinois Power Generating Co 6.30% 01/04/2020 2,293,750 0.14
1,500,000 CPG Merger Sub LLC 8.00% 01/10/2021 1,558,125  0.09 6,000,000 Infor US Inc 6.50% 15/05/2022 6,150,000 0.37
7,285,000 Credit Suisse Group AG 7.50% 11/12/2023 7,649,250  0.45 1,800,000 ING Groep NV 6.50% 16/04/2025 1,728,000 0.10
10,000,000 Crimson Merger Sub Inc 6.63% 15/05/2022 8,850,000 0.53 2,500,000 Inmarsat Finance Plc 488% 15/05/2022 2,412,500 0.14
6,800,000 Crown Castle International Corp 5.25% 15/01/2023 6,868,000  0.41 10,000,000 Intelsat Jackson Holdings SA  6.63% 15/12/2022 9,200,000  0.55
7,500,000  CrownRock LP / CrownRock Finance Inc 7.13% 15/04/2021 7,818,750  0.46 1,600,000 Intelsat Luxembourg SA 6.75% 01/06/2018 1,528,000 0.09
300,000  CrownRock LP / CrownRock Finance Inc 7.75% 15/02/2023 319,500  0.02 15,000,000 Intelsat Luxembourg SA 7.75% 01/06/2021 12,487,500 0.74
3,000,000 CSC Holdings LLC 8.63% 15/02/2019 3,420,000 0.20 4,900,000 Intelsat Luxembourg SA 8.13% 01/06/2023 4,091,500 0.24
4,000,000 CSC Holdings LLC 525% 01/06/2024 3,860,000 0.23 400,000 International Game Technology Plc  5.63% 15/02/2020 392,000 0.02
4,000,000  CVR Refining LLC / Coffeyville Finance Inc - 6.50% 01/11/2022 4,000,000 0.24 4,300,000 International Game Technology Plc  6.25% 15/02/2022 4,128,000 0.25
5,000,000  CyrusOne LP / CyrusOne Finance Corp 6.38% 15/11/2022 5,162,500  0.31 650,000 International Game Technology Plc 6.50% 15/02/2025 607,750  0.04
7,000,000 DH Services Luxembourg Sarl 7.75% 15/12/2020 7,297,500 0.43 6,600,000 International Lease Finance Corp 5.88% 01/04/2019 7,070,250 0.42
7,650,000 Digicel Group Ltd 8.25% 30/09/2020 7,688,250  0.46 5400,000 International Lease Finance Corp 6.25% 15/05/2019 5,848,875  0.35
3,300,000 Digicel Ltd 7.00% 15/02/2020 3,415,500 0.20 2,500,000 iStar Financial Inc 400% 01/11/2017 2,453,125 0.15
400,000 Digicel Ltd 6.00% 15/04/2021 388,000 0.02 2,450,000  James Hardie International Finance Ltd  5.88% 15/02/2023 2,541,875 0.15
3,500,000 Digicel Ltd 6.75% 01/03/2023 3,482,500  0.21 1,000,000 Jeferson Smurfit Corp US 7.50% 01/06/2013 0 0.00
5,000,000 DISH DBS Corp 6.75% 01/06/2021 5,225,000 0.31 3,600,000  Jefferies Finance LLC / JFIN Co-Issuer Corp  7.38% 01/04/2020 3,573,000  0.21
6,000,000 DISH DBS Corp 5.88% 15/11/2024 5,775,000 0.34 2,000,000  Jefferies LoanCore LLC / JLC Finance Corp  6.88% 01/06/2020 1,950,000  0.12
Downstream Development Authori 2,350,000 JLL/Delta Dutch Pledgeco BV 8.75% 01/05/2020 2,397,000 0.14
7,000,000 o the Quapaw Tribepof Oklahomaty 1050% 01/07/2019 6755000 0.40 1,550,000 JPMorgan Chase & cgo 500% 01/07/2019 1,514,156  0.09
3,000,000 DR Horton Inc 375% 01/03/2019 3,015,000 0.18 7,000,000 JPMorgan Chase & Co 6.10% 01/10/2024 7,036,050  0.42
1,000,000 DR Horton Inc 4.00% 15/02/2020 998,750  0.06 5,000,000 Jurassic Holdings Ill Inc 6.88% 15/02/2021 3,925,000 0.23
1,000,000 DR Horton Inc 4.75% 15/02/2023 1,005,000 0.06 4,000,000 L Brands Inc 6.63% 01/04/2021 4,455,000 0.26
5,750,000 DuPont Fabros Technology LP 5.88% 15/09/2021 5,850,625 0.35 2,750,000 Laredo Petroleum Inc 563% 15/01/2022 2,743,125 0.16
2,650,000 Dynegy Inc 675% 01/11/2019 2,772,562  0.16 5,776,000 Laredo Petroleum Inc 7.38% 01/05/2022 6,108,120 0.36
1,025,000  Dynegy Inc 7.38% 01/11/2022 1,086,500  0.06 1,000,000 Laredo Petroleum Inc 6.25% 15/03/2023 1,015,000 0.06
4,800,000 Eagle Spinco Inc 4.63% 15/02/2021 4,668,000 0.28 3,000,000 Lennar Corp 475% 15/11/2022 2,970,000 0.18
3,950,000 Emeco Pty Ltd 9.88% 15/03/2019 2,913,125  0.17 2,050,000 Level 3 Financing Inc 6.13% 15/01/2021 2,157,625 0.13
6,300,000  Endo Finance LLC/Endo Ltd / Endo Fincolnc - 6.00% 15/07/2023 6,473,250  0.38 8,000,000 LifePoint Health Inc 550% 01/12/2021 8,300,000 0.49
2,600,000  EnPro Industries Inc 588% 15/09/2022 2674750  0.16 6,000,000  Linn Energy LLC / Linn Energy Finance Corp 6.25% 01/11/2019 4,770,000  0.28
4,450,000  EP Energy LLC / Everest Acquisition Finance Inc - 6.38% 15/06/2023 4,472,250  0.27 1,350,000  Lundin Mining Corp 7.50% 01/11/2020 1,457,325  0.09
2,200,000  Equinix Inc 4.88% 01/04/2020 2238500 0.13 4,650,000 Magnum Hunter Resources Corp  9.75% 15/05/2020 4,161,750  0.25
3,100,000  Equinix Inc 538% 01/01/2022 3,123,250  0.19 2,200,000 Masonite International Corp 5.63% 15/03/2023 2,244,000  0.13
4323888 Equinix Inc 5-38? 31/34/2823 §’3§8‘§Z§ 8-26 1,150,000 Matador Resources Co 6.88% 15/04/2023 1,181,625  0.07
4,000, Equinix Inc 575% 01/01/2025 3,990, .24 McGraw-Hil Global Education Holdings LLC
1650000 ExamWorks Group Inc 563% 15/04/2023 1,691,250 0.10 1500,000 Gt il Globe Educaton Frce ~ 975% 01/04/2021 1,651,875 0.10
4,700,000 Family Tree Escrow LLC 575% 01/03/2023 4,935,000 0.29 4,750,000 MEG Energy Corp 6.50% 15/03/2021 4,607,500 0.27
3,600,000 Felcor Lodging LP 563% 01/03/2023 3,735,000 0.22 4,500,000 MEG Energy Corp 6.38% 30/01/2023 4,207,500  0.25
600,000 Felcor Lodging LP 6.00% 01/06/2025 613,500 0.04 2,100,000 Mercer International Inc 7.00% 01/12/2019 2,220,750 0.13
1,100,000  Fidelity & Guaranty Life Holdings Inc  6.38% 01/04/2021 1,149,500  0.07 4,483,000 Mercer International Inc 7.75% 01/12/2022 4,819,225 0.29
7,830,000  First Data Corp 6.75% 01/11/2020 8,299,800  0.49 3,000,000 Meritage Homes Corp 7.00% 01/04/2022 3,221,250 0.19
3,000,000 First Data Corp 11.25% 15/01/2021 3,330,000 0.20 2,000,000 MGM Resorts International  6.75% 01/10/2020 2,120,000 0.13
6,000,000 First Data Corp 8.75% 15/01/2022 6,367,500 0.38 10,000,000 MGM Resorts International  6.63% 15/12/2021 10,450,000 0.62
2,500,000  FMG Resources August 2006 Pty Ltd 8.25% 01/11/2019 2,131,250  0.13 8,000,000 MGM Resorts International  7.75% 15/03/2022 8,800,000 0.52
3,000,000 FMG Resources August 2006 Pty Ltd  9.75% 01/03/2022 3,105,000 0.18 6,000,000 MGM Resorts International  6.00% 15/03/2023 6,090,000 0.36
5,500,000  Fresenius Medical Care US Finance Il Inc 5.63% 31/07/2019 5,981,250  0.36 5,200,000 Micron Technology Inc 5.25% 01/08/2023 4,992,000 0.30
3,500,000  Frontier Communications Corp 8.13% 01/10/2018 3,797,500  0.23 500,000 Micron Technology Inc 550% 01/02/2025 470,625 0.03
6,500,000 Frontier Communications Corp 8.50% 15/04/2020 6,825,000 0.41 Midcontinent Communications o
1,500,000  Frontier Communications Corp 9.25% 01/07/2021 1,578,750  0.09 3000000 ¢ Migcontinent Finance Corp 6.25% 01/08/2021 3090000  0.18
1,550,000 FTS International Inc 7.78% 15/06/2020 1,534,500 0.09 7,000,000  Milacron LLC / Mcron Finance Corp  7.75% 15/02/2021 7,236,250  0.43
3,500,000 FTS International Inc 6.25% 01/05/2022 2,607,500 0.15 5,000,000  Momentive Performance Materials Inc  8.88% 15/10/2020 0 0.00
14,250,000  Gates Global LLC / Gates Global Co 6.00% 15/07/2022 13,056,562  0.77 5,000,000 Momentive Performance Materials Inc  3.88% 24/10/2021 4,518,750  0.27
1,000,000  GBC Jefferson Smurfit (Escrow Bonds) 8.25% 01/10/2012 0 0.00 3,500,000 Moog Inc 525% 01/12/2022 3,578,750  0.21
8,000,000 Getty Images Inc 7.00% 15/10/2020 3,760,000 0.22 3,550,000 Morgan Stanley 555% 15/07/2020 3,523,375 0.21
2,370,000  Gibraltar Industries Inc 6.25% 01/02/2021 2,458,875 0.15 1,000,000  Motors Liquidation Co 713% 15/07/2013 0 000
3,700,000  GLP Capital LP / GLP Financing Il Inc  4.88% 01/11/2020 3,809,816  0.23 5,000,000 Motors Liquidation Co 8.38% 15/07/2033 0 0.00
2,000,000  GLP Capital LP / GLP Financing Il Inc  5.38% 01/11/2023 2,070,000 0.12 250,000  MPT Operating Partnership LP / MPT Finance Corp  6.88% 01/05/2021 265,000 0.02
5,000,000 Gulfmark Offshore Inc 6.38% 15/03/2022 3,875,000 0.23 8,000,000  MPT Operating Partnership LP / MPT Finance Cop - 6.38% 15/02/2022 8,510,000  0.51
1,750,000  Halcon Resources Corp 8.63% 01/02/2020 1,719,375  0.10 2,900,000  Murray Energy Corp 11.25% 15/04/2021 2,443,250  0.15
2,500,000 Halcon Resources Corp 9.75% 15/07/2020 1,665,625 0.10 7,000,000  Nationstar Mortgage LLC / Nationstar Capital Corp  6.50% 01/08/2018 7,017,500  0.42
900,000 Halcon Resources Corp 9.25% 15/02/2022 576,000 0.03 2,000,000  Nationstar Mortgage LLC / Nationstar Capital Corp  7.88% 01/10/2020 2,000,000  0.12
4,700,000 Harbinger Group Inc 7.88% 15/07/2019 5,011,375  0.30 5,000,000 Navient Corp 550% 15/01/2019 5,137,500  0.31
4,300,000 Hardwoods Acquisition Inc  7.50% 01/08/2021 4,181,750  0.25 4,600,000 Navient Corp 4.88% 17/06/2019 4,611,500  0.27
10,500,000 HCA Inc 6.50% 15/02/2020 11,739,000 0.70 2,000,000 Navient Corp 5.88% 25/03/2021 2,022,500 0.12
6,200,000 HCA Inc 7.50% 15/02/2022 7145500  0.42 300,000  NCR Corp 463% 15/02/2021 304,500  0.02
6,000,000 HCA Inc 475% 01/05/2023 6,060,000 0.36 2,000,000  NCR Corp 5.00% 15/07/2022 2,030,000  0.12
8,450,000 HCA Inc 500% 15/03/2024 8,576,750 0.51 7,500,000 Neiman Marcus Group Ltd LLC 8.00% 15/10/2021 7,996,875 0.47
8,800,000 HCA Inc 525% 15/04/2025 9,119,000 0.54 7,000,000 Neiman Marcus Group Ltd LLC 8.75% 15/10/2021 7,507,500  0.45
7,000,000 HD Supply Inc 1150% 15/07/2020 8,137,500  0.48 3,875,000  Nell Af S Escrow 8.38% 15/08/2015 0 0.0
6,000,000 HD Supply Inc 525% 15/12/2021 6,097,500 0.36 1,000,000  Netflix Inc 5.50% 15/02/2022 1,032,500 0.06
7,000,000 Hexion Inc 8.88% 01/02/2018 6,370,000 0.38 7,850,000 Netflix Inc 5.88% 15/02/2025 8,144,375 0.48
2,000,000 Hexion Inc 9.00% 15/11/2020 1,485,000 0.09 2,350,348  New Cotai LLC / New Cotai Capital Corp 10.63% 01/05/2019 2,091,544  0.12
8,350,000 HJ Heinz Co 4.88% 15/02/2025 9,111,937 0.54 4,860,000 New Gold Inc 6.25% 15/11/2022 4,823,550 0.29
950,000 Hologic Inc 525% 15/07/2022 974,937 0.06 2,950,000 Newfield Exploration Co 5.38% 01/01/2026 2,980,798 0.18
4,450,000 HSBC Holdings Plc 6.38% 17/09/2024 4,477,812  0.27 3,950,000 NGPL PipeCo LLC 7.12% 15/12/2017 4,088,250  0.24
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850,000 NGPL PipeCo LLC 9.63% 01/06/2019 871,250 0.05 7,000,000 Sprint Communications Inc  7.00% 01/03/2020 7,630,000 0.45
8,910,000  Nielsen Finance LLC / Nielsen Finance Co  5.00% 15/04/2022 8,787,488  0.52 3,300,000 Sprint Communications Inc  7.00% 15/08/2020 3,275,250 0.19
950,000 Norbord Inc 6.25% 15/04/2023 963,076  0.06 5,000,000 Sprint Communications Inc  11.50% 15/11/2021 5,925,000 0.35
3,800,000 NRG Energy Inc 6.63% 15/03/2023 3,933,000 0.23 15,000,000  Sprint Corp 7.25% 15/09/2021 14,775,000 0.88
600,000 NRG Energy Inc 6.25% 01/05/2024 599,250 0.04 9,000,000 Sprint Corp 7.88% 15/09/2023 8,730,000 0.52
4,000,000 NRG Yield Operating LLC 5.38% 15/08/2024 4,060,000 0.24 2,800,000 SS&C Technologies Holdings Inc  5.88% 15/07/2023 2,800,000 0.17
5,000,000 Nuance Communications Inc 5.38% 15/08/2020 5,062,500  0.30 2,600,000 Standard Pacific Corp 6.25% 15/12/2021 2,775,500 0.16

10,750,000 Numericable-SFR SAS 6.00% 15/05/2022 10,521,563 0.62 1,500,000 Steel Dynamics Inc 6.13% 15/08/2019 1,590,000 0.09
3,750,000 NXP BV / NXP Funding LLC  4.13% 15/06/2020 3,782,813 0.22 3,000,000 Steel Dynamics Inc 5.25% 15/04/2023 2,970,000 0.18
6,000,000 Oasis Petroleum Inc 6.88% 15/03/2022 6,120,000 0.36 2,650,000 Steel Dynamics Inc 5.50% 01/10/2024 2,650,000 0.16
4,500,000 OneMain Financial Holdings Inc 6.75% 15/12/2019 4,702,500  0.28 1,500,000  Stone Container Finance Co of Canadall  7.38% 15/07/2014 0 0.00
1,600,000 Oshkosh Corp 5.38% 01/03/2025 1,628,000 0.10 2,016,000  Summit Materials LLC / Summit Materials Finance Cop 10.50% 31/01/2020 2,210,040 0.13

Qutfront Media Capital LLC / 6,250,000 Summit Materials LLC / Summit Materials Finance Cop - 6.13% 15/07/2023 6,304,688 0.37
3000000 G tiront Media Capital Corp 588% 15/03/2025 3105000 018 6,000,000  Sun Products Corp 775% 15/03/2021 5527,500 033
3,400,000 Paramount Resources Ltd 6.88% 30/06/2023 3,425,160 0.20 2,050,000 Surgical Care Affiliates Inc ~ 6.00% 01/04/2023 2,065,375 0.12
5,847,000 Park-Ohio Industries Inc 8.13% 01/04/2021 6,227,055 0.37 3,600,000 Synovus Financial Corp 7.88% 15/02/2019 4,068,000 0.24
4,500,000 Peabody Energy Corp 6.00% 15/11/2018 2,306,250 0.14 2,450,000 Talen Energy Supply LLC 6.50% 01/06/2025 2,462,250 0.15
5,200,000 Peabody Energy Corp 10.00% 15/03/2022 3,243,500 0.19 2,000,000 Telecom lItalia Capital SA 7.18% 18/06/2019 2,256,335 0.13
3,000,000 Peabody Energy Corp 4.75% 15/12/2041 562,110 0.03 2,000,000 Telecom lItalia Capital SA 7.72% 04/06/2038 2,265,000 0.13
4,500,000 Post Holdings Inc 6.75% 01/12/2021 4,522,500 0.27 5,000,000 Telecom lItalia SpA 5.30% 30/05/2024 5,000,000 0.30
600,000 Post Holdings Inc 6.00% 15/12/2022 580,500 0.03 2,050,000 Tenet Healthcare Corp 3.79% 15/06/2020 2,080,750 0.12
2,050,000 Prestige Brands Inc 8.13% 01/02/2020 2,219,125 0.13 7,750,000 Tenet Healthcare Corp 6.75% 15/06/2023 7,905,000 0.47
2,050,000 Prestige Brands Inc 5.38% 15/12/2021 2,065,375 0.12 1,850,000  Tesoro Logstics LP / Tesoro Logistics Finance Corp 6.25% 15/10/2022 1,933,250  0.11
2,850,000 Quintiles Transnational Corp 4.88% 15/05/2023 2,885,625 0.17 7,000,000 Time Inc 5.75% 15/04/2022 6,737,500 0.40
5,000,000 Regal Entertainment Group 5.75% 15/03/2022 5,100,000 0.30 7,000,000 T-Mobile USA Inc 6.25% 01/04/2021 7,218,750 0.43
Regency Energy Partners LP / a 1,300,000 T-Mobile USA Inc 6.63% 28/04/2021 1,358,500 0.08
4000000 Regencz Energg})’l Finance Corp 5.75% 01/09/2020  4337.500 0.26 4,000,000 T-Mobile USA Inc 6.13% 15/01/2022 4,130,000 0.25
Regency Energy Partners LP / 1,500,000 T-Mobile USA Inc 673% 28/04/2022 1,573,125  0.09
2000000 Regency Energy Finance Corp ©°0% 15/07/2021 2:126875 013 1,000,000 Toll Brothers Finance Corp  5.88% 15/02/2022 1,080,000  0.06
3000000 Regency Energy Partners LP /o 500 01/10/2022 3063750 0.18 2,000,000 Toll Brothers Finance Corp  438% 15/04/2023 1,980,000  0.12
Regency Energy Finance Corp . o
5000000 Resolute Energy Corp 850% 01/05/2020 3,050,000 0.18 4500000 TransDigm Inc. 600% 15/07/2022 4,443,750 0.26
B Reynolds Group ssuer nc / Reynolds Group e 1,650,000 Transfield Services Ltd 8.38% 15/05/2020 1,765,500 0.1
15,000,000 Isster LLC / Reynolds Group lster Lu 9.00% 15/04/2019 15,562,500 0.92 7,350,000 Transocean Inc 6.88% 15/12/2021 6,523,125 0.39
3,000,000 Transocean Inc 7.50% 15/04/2031 2,370,000 0.14
2,000,000 Eiﬁl?‘{‘ff/‘.;ﬁ;’n';i;f g',";u{,’fflu";"ﬁj GO 788% 15/08/2019 2082500 0.12 500,000 TRI Pointe Holdings Inc 438% 15/06/2019 491,875  0.03
Reynolds Groun Issuer Inc / Reynolds Gr 2,900,000 TRI Pointe Holdings Inc 5.88% 15/06/2024 2,849,250 0.17
3000000 (RO Reynlds Group e [0 988% 15/08/2019 3168750  0.19 6300000 Tribune Media Co 588% 15/07/2022 6960375  0.41
Reynolds Group Issuer Inc / Reynolds Grou 4,150,000  United Rentals North America Inc  4.63% 15/07/2023 4,092,938 0.24
1000000 |55nef LLC/Re$noldS Group |SSYUEf L P 688% 15/02/2021 1046250  0.06 2,450,000  United Rentals North America Inc  5.50% 15/07/2025 2,379,563  0.14
900,000  RHP Hotel Properties LP / RHP Finance Corp  5.00% 15/04/2023 893,250  0.05 3,150,000 Univar Inc 6.75% 15/07/2023 3,189,375 0.19
8,200,000  Rialto Holdings LLC / Rialto Corp  7.00% 01/12/2018 8,569,000  0.51 2,000,000  Univision Communications Inc  6.75% 15/09/2022 2,135,000  0.13
4,650,000  Rice Energy Inc 7.25% 01/05/2023 4,789,500  0.28 7,900,000  Univision Communications Inc  5.13% 15/05/2023 7,722,250  0.46
2,550,000  Rite Aid Corp 8.00% 15/08/2020 2,664,750  0.16 4,500,000 UPCB Finance IV Ltd 538% 15/01/2025 4,297,500 0.26
4,700,000  Rite Aid Corp 6.13% 01/04/2023 4,852,750  0.29 7,000,000  Valeant Pharmaceuticals International 6.38% 15/10/2020 7,385,000  0.44
5,000,000 Rosetta Resources Inc 563% 01/05/2021 5,275,000 0.31 4,000,000  Valeant Pharmaceuticals International Inc  6.75% 15/08/2018 4,210,000  0.25
2,500,000 Royal Bank of Scotland Plc  9.50% 16/03/2022 2,781,250  0.17 2,500,000  Valeant Pharmaceuticals Intenational Inc  7.50% 15/07/2021 2,706,250  0.16
3,500,000 RSl Home Products Inc 6.50% 15/03/2023 3,543,750  0.21 250,000  Valeant Pharmaceuticals International Inc - 5.63% 01/12/2021 255,938  0.02
4,550,000 RSP Permian Inc 6.63% 01/10/2022 4,686,500  0.28 8,150,000  Valeant Pharmaceuticals Intenational Inc  5.50% 01/03/2023 8,211,125  0.49
6,000,000 Sabine Pass Liquefaction LLC 6.25% 15/03/2022 6,210,000 0.37 7,000,000  Valeant Pharmaceuticals International Inc  5.88% 15/05/2023 7,210,000  0.43
5,800,000 Sabine Pass Liquefaction LLC 575% 15/05/2024 5,771,000 0.34 6,950,000  Valeant Pharmaceuticals International Inc  6.13% 15/04/2025 7,158,500  0.42
3,550,000 Sabine Pass Liquefaction LLC 5.63% 01/03/2025 3,487,875 0.21 5,500,000  Vanguard Natural Resources LLC / VNR Finance Cop  7.88% 01/04/2020 5,280,000 0.31
2,650,000  Safway Group Holding LLC / Safiway Finance Cop  7.00% 15/05/2018 2,719,563  0.16 2,050,000 VeriSign Inc 5.25% 01/04/2025 2,050,000 0.12
8,700,000  Sally Holdings LLC / Sally Capital Inc  5.75% 01/06/2022 9,102,375 0.54 2,500,000 Videotron Ltd 5.38% 15/06/2024 2,512,500 0.15

11,500,000 Samson Investment Co 9.75% 15/02/2020 690,000 0.04 6,300,000 Virgin Media Secured Finance Plc 5.38% 15/04/2021 6,473,250  0.38
5,700,000 SBA Communications Corp  4.88% 15/07/2022 5,571,750 0.33 5,000,000  Vistalet Malta Finance Plc / VistaJet Co Finance LLC  7.75% 01/06/2020 4,850,000  0.29
3,000,000 SBA Telecommunications Inc 5.75% 15/07/2020 3,123,750 0.19 4,200,000 VTR Finance BV 6.88% 15/01/2024 4,315,500 0.26
5,550,000 Schaeffler Finance BV 4.25% 15/05/2021 5,439,000 0.32 3,200,000 Waterjet Holdings Inc 7.63% 01/02/2020 3,320,000 0.20

450,000 Schaeffler Finance BV 4.75% 15/05/2023 446,063 0.03 2,846,000 Wells Enterprises Inc 6.75% 01/02/2020 2,920,708 0.17
3,100,000 Schaeffler Holding Finance BV 6.88% 15/08/2018 3,227,782  0.19 4,100,000 Wells Fargo & Co 5.88% 15/06/2025 4,212,750 0.25
5,800,000 Schaeffler Holding Finance BV 6.75% 15/11/2022 6,322,000 0.38 4,000,000 WESCO Distribution Inc 5.38% 15/12/2021 4,070,000 0.24
4,350,000 Scientific Games International Inc 10.00% 01/12/2022 4,176,000 0.25 3,000,000 WEX Inc 475% 01/02/2023 2,880,000 0.17
1,150,000 Sealed Air Corp 4.88% 01/12/2022 1,135,625 0.07 7,000,000  Whiting Canadian Holding Co ULC 8.13% 01/12/2019 7,385,000 0.44
2,350,000 Sealed Air Corp 5.13% 01/12/2024 2,311,813 0.14 1,200,000 Whiting Petroleum Corp 6.50% 01/10/2018 1,227,000 0.07

Seminole Hard Rock Entertainment Inc 4,000,000 Whiting Petroleum Corj 5.00% 15/03/2019 3,980,000 0.24
5:378,000 Serminole Hard Rock Intemational L >88%  15/05/2021 5431780 0.32 3,500,000 Whiting Petroleum cOrg 575% 15/03/2021 3,465,000 0.21
1,750,000 Serta Simmons Holdings LLC 8.13% 01/10/2020 1,865,938  0.11 2,000,000 Whiting Petroleum Corp 6.25% 01/04/2023 2,005,000 0.12
5,000,000  Shearer's Foods LLC / Chip Finance Corp 9.00% 01/11/2019 5,418,750  0.32 2,877,000 William Carter Co 5.25% 15/08/2021 2,977,695 0.18
5,000,000  Sirius XM Radio Inc 575% 01/08/2021 5,162,500  0.31 2,500,000  William Lyon Homes Inc 850% 15/11/2020 2,712,500 0.16
3,000,000  Sirius XM Radio Inc 6.00% 15/07/2024 3,037,500 0.18 1,350,000 William Lyon Homes Inc 7.00% 15/08/2022 1,400,625 0.08
4,500,000  Sirius XM Radio Inc 538% 15/04/2025 4,348,125 0.26 3,800,000 Wind Acquisition Finance SA 4.75% 15/07/2020 3,771,500  0.22
3,000,000  SITEL LLC / Sitel Finance Corp 11.00% 01/08/2017 3,075,000 0.18 7,250,000 Wind Acquisition Finance SA 7.38% 23/04/2021 7,304,375 0.43
2,500,000 SM Energy Co 6.50% 15/11/2021 2,625,000 0.16 2,200,000 Windstream Services LLC ~ 7.75% 15/10/2020 2,161,500  0.13
1,000,000 SM Energy Co 6.13% 15/11/2022 1,032,500 0.06 3,250,000 Windstream Services LLC 7.75% 01/10/2021 2,965,625 0.18
4,505,000 SM Energy Co 650% 01/01/2023 4,662,675 0.28 75000 Windstream Services LLC ~ 7.50% 01/06/2022 66,000  0.00
4,500,000 SM Energy Co 5.00% 15/01/2024 4,286,250 0.25 3,050,000 WMG Acquisition Corp 6.75% 15/04/2022 2,912,750 0.17
2,875,000  Smith Investment 8.00% 15/03/2017 0 0.00 Woodside Homes Co LLC /

12,000,000 SoftBank Group Corp 450% 15/04/2020 12,120,000 0.72 1:200000  \yq0dside Homes Finance Inc 675% 15/12/2021 1.141.500  0.07
5,000,000 Southern Graphics Inc 8.38% 15/10/2020 5,137,500 0.31 1,700,000 WR Grace & Co-Conn 5.13% 01/10/2021 1,729,750 0.10
1,000,000  Spectrum Brands Inc 6.38% 15/11/2020 1,065,000 0.06 5300,000  Zachry Holdings Inc 7.50% 01/02/2020 5,300,000  0.31
2,350,000 Spectrum Brands Inc 6.63% 15/11/2022 2,523,313 0.15 3,300,000 ZF North America Capital Inc 4.50% 29/04/2022 3,250,500 0.19
5,000,000  Speedy Cash Intermediate Holdings Corp 10.75% 15/05/2018 4,800,000  0.29 4,450,000  ZF North America Capital Inc 4.75% 29/04/2025 4,327,625  0.26
2,500,000  SPL Logistics Escrow LLC / SPL Logistics Finance Corp - 8.88% 01/08/2020 2,665,625 0.16 1,600,320,754 94.96
7,500,000 Sprint Communications Inc  8.38% 15/08/2017 8,137,500  0.48
4,050,000 Sprint Communications Inc ~ 9.00% 15/11/2018 4,596,750  0.27 #HiESE 1,607,933,774 95.41
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(1,321,875) Barclays Capital Inc Reverse Repo(10.00%) 01/11/2019 (1,321,875) (0.08)
(1,771,875) Barclays Capital Inc Reverse Repo (0.75%) 01/02/2020 (1,771,875) (0.11)
(4,038,750) Barclays Capital Inc Reverse Repo (0.75%) 15/03/2023 (4,038,750) (0.24)
(1,896,875)  Citigroup Global Markets Inc Reverse Repo (0.50%) 15/07/2020 (1,896,875) (0.11)
(3,956,250)  Citigroup Global Markets Inc Reverse Repo (1.50%) 15/03/2022 (3,956,250) (0.23)
(1,521,600)  Credit Suisse Securities (Europe) Limited Reverse Repo  (2.50%) 15/04/2018 (1,521,600) (0.09)
(1,384,025)  Credit Suisse Securities (Europe) Limited Reverse Repo  (1.00%) 15/03/2020 (1,384,025) (0.08)
(1,220,625)  Credit Suisse Securities (Europe) Limited Reverse Repo  (1.25%) 15/03/2022 (1,220,625) (0.07)
(923,400)  Credit Suisse Secrities (Europe) Limited Reverse Repo (1.00%) 15/03/2022  (923,400) (0.06)
(890,000) RBC Capital Markets LLC Reverse Repo(10.00%) 01/11/2019  (890,000) (0.05)
(5,162,500)  RBC Capital Markets LLC Reverse Repo (0.35%) 15/03/2023 (5,162,500) (0.31)
BRSNS &5 (24,087,775) (1.43)
SHMEE HEEltE
i SR EA CRRIL) )
ZiEt
KRV
848 Atrium 0 0.00
22 Dawn Holdings USD Npv 0 0.00
25,289 General Motors Co 844,905 0.05
1,373,626 Halcon Resources Corp 1,634,615 0.10
124,098 HMH Holdings 3,158,294 0.19
1,000 Holdings Co Inc PT 0 0.00
143,350 Huntsman Corp 3,183,804 0.19
6,126 Motors Liquidation Co GUC Trust 117,313 0.00
6 New Cotai LLC USD Npv (Placing) 0 0.00
EZEMast 8,938,931 0.53
By
KRV
1,033 Spanish Broadcasting System Inc 10.75% 1,209,126  0.07
BEHIEE 1,209,126  0.07
R TFHIMERLSS
1-—0
3,419 Truvo Subsidiary Corp Warrant 31/12/2020 0 0.00
KRV
11,810 General Motors Co 10/07/2016 282,495 0.02
11,810 General Motors Co 10/07/2019 190,377 0.01
6,495  Masonite International Corp 09/06/2016 130,875 0.01
603,747 0.04
T HIMESESSF ST 603,747 0.04
STfige fEELE
EE FRIRZHN il =) CERID) )
AEES
Goldman Sachs US$ Liquid
68,160,833 Reserves Fund - X Classq 0.231% 68,160,833 4.04
AEEEsast 68,160,833 4.04
waaESE 1,662,758,636 98.66
SEMES|
RKIEFE HEELE
i B CKRIL) (%)
106  US. Treasury 2 Year Note (CBT) September 2015 =1 37,061 0.00
53 Euro Bobl September 2015 52 5,129 0.00
SEAPENG IRRIRF & 42,190 0.00
REIRIEAR WEEHE
i i GERIL) )
632 US. Treasury 5 Year Note (CBT) September 2015 =1 (15,201) (0.00)
152 US. Treasury Ultra Bond (CBT) September 2015 HiZ (658,938) (0.04)
32 US. Treasury Long Bond (CBT) September 2015 =1 (2,906) (0.00)
(197)  US. Treasury 10 Year Note (CBT) September 2015 5o (106,841) (0.00)
SEMIENS IRERIRIER (783,886) (0.04)

J0-NIb+ NA «4=)bR « R—bTxUAT (FOFsHA)

HEREFHEGI
L] ST (E) nAGn o WEE
03/07/2015 US$ 3,526,951 3,233,000 (75.408) (0.00)
03/07/2015 US$ 1,939,315 CAD 2,423,000 (1,408)  (0.00)
NEASFHIE IRRRER (76,816) (0.00)
DIthiE s " REIRFLE HEEME
fEnam 7 YTRN R )
SFRDYF
Interest Rate Swap (Barclays Bank Plc) (Fund receives Fixed
97,200,000 755 ang pays Floating USD LIBOR 3 Month) (19/03/2016) ~ 238:616  0.02
Interest Rate Swap (Barclays Bank Plc) (Fund receives Floating
15,430,000 ¢ 55 ERIBOR 6 Month; and pays Fixed 0.25%) (16/09/2018) 6176  0.00
SRRD v PRI 244792 0.02
Bt EEE " . REIRIEA  WAELE
finam <7 YTRK GRRID) )
SFRDYF
Interest Rate Swap (Barclays Bank Plc) (Fund receives Floating
73,300,000 ysp [1BOR 3 Month; and pays Fixed 2.25%) (16/09/2020) ~ (1-322:633) (0.08)
Interest Rate Swap (Barclays Bank Plc) (Fund receives Floating
78,200,000 o1 180k 3 Month; and pays Fixed 250%) (16/09/2022) ~ (1:497.444)  (0.09)
SRRD v FREREL (2,820,077) (0.17)
P STfiEe MEEE
wEaEt CKBRIL) (%)
3HE 1607,933,774 95.41
IR (24,087,775) (1.43)
B 8938931 053
s 1,209,126  0.07
HHTAONERTSS 603747  0.04
REIEEATS 68,160,833  4.04
MRS IR AE 42,190  0.00
SEAIBNG IREIRIBR (783,886) (0.04)
NEHE TS IRFREER (76,816) (0.00)
SRR D v FREEF 244792 0.02
SFIRD v FRERER (2.820,077) (0.17)
ZOMEE - Sif 25952572 1.53

waE

1,685,317,411 100.00
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SL GREEN REALTY CORP 91.279 8,607 | 980,406 18
OMEGA HEALTHCARE INVESTORS | 277.095 9.299 | 1.059.191 2.0
CUBESMART 423069| 13343 1.519.835 28
EXTRA SPACE STORAGEINC | 199.635 | 17.424 | 1.984609 37
EDUCATION REALTY TRUSTINC | 171,367 6933| 789726 15
DCT INDUSTRIAL TRUST INC | 126,039 4792| 545809 10
ZAUR - R OB EH] 8102692]  336832138365267 .
BB Sf[smacte> | 36 <70.9%>
179 FO[FHF5 - Flb 3 %
ALLIED PROPERTIES REALESTAT | 197.999 6,692| 573803 1
Fo o RWIO8. 8| 197.999]  6692] 573803) .
B B S smacie> 18647 < 1.1%>
(F=ZF5U7) F0O [FA-A507 - Kb A %
NATIONAL STORAGE REIT | 3.559.187 5659| 483514 0.9
SCENTRE GROUP 1933.622 8.372| 715353 13
DEXUS PROPERTY GROUP | 1.086.934 8.412| 718795 13
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F0O F4-28507 - Rl FH %
WESTFIELD CORP 566.692 5,621 480,308 0.9
VICINITY CENTRES 4,685.234 14,477 | 1,236,946 2.3
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B ' 5| s> 65548 < 7.6%>
(&8) FO F&ENL ¥H %
FORTUNE REIT 3,202.679 25,749 378,003 0.7
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CAPITALAND MALL TRUST 1,364.7 2,879 237,963 0.4
yunmk—y- Ry |08, #8) 6019.003] _7.836] 647395| .
B B F | sims<tE> 28848 < 1.2%>
«#UR) FO [FA#UR - VR FH %
ASSURA PLC 4,603.49 2,495 405,776 0.8
CAPITAL & REGIONAL PLC | 2,337.105 1,477 240,212 0.4
SEGRO PLC 1,275.36 5,294 860,966 1.6
HAMMERSON PLC 807.794 4,660 758,013 1.4
BIG YELLOW GROUP PLC 550.243 4,157 676,066 1.2
LONDONMETRIC PROPERTY PLC 917.662 1,478 240,424 0.4
FUZ R | O, ®8[10491.654] 19562 3181461|
B ' 5| <> 6381R < 59%>
1-0 (#5v9) FO| Fa-o ¥/ %
WERELDHAVE NV 71.954 3,487 440,903 0.8
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HRM<tE> 15847 < 1.6%>
1-0 (RRAY) FO| Fa-o A %
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1-0 (19U7) FO| Fa-o A %
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HRM<tE> 15847 < 0.8%>
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20164 3815881
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PENN REAL ESTATE INVEST TST 632.715 13,071 | 1,488,888 1.1 SRR<HER> OEHR <15.4%>
REGENCY CENTERS CORP | 207.396 15,407 | 1,754,908 12 N | D8, £@[18083836] - —[138155886]
RAMCO-GERSHENSON PROPERTIES 685.96 11,750 | 1,338,381 1.0 - | spAms<tiEE> 64551R <98.4%>
SL GREEN REALTY CORP 1535791 14,482 1,649,556 1.2 GE1) BEREDEE. WROHHENESEYBETSIHEOMEE D & (CREER
OMEGA HEALTHCARE INVESTORS 536.568 18,007 | 2,051,022 15 22) @%%E{ﬁgiigg%ggi%%gﬁ;— N CHEBREULIEHDTY,
CUBESMART 637.214 20,097 | 2,289,131 1.6 (;13) Eiﬁﬁ@@éfﬁ;%litm%a o N °
EXTRA SPACE STORAGE INC 435.723 38,029 | 4,331,606 3.1
EDUCATION REALTY TRUST INC 388.131 15,703 | 1,788,660 1.3
DCT INDUSTRIAL TRUST INC 246.26 9,362 | 1,066,423 0.8

FAUA - KL [ O% #8[14803.048 | 619,394]70,548,995

1 R 3586HR T <s02%>

(179) FOFA9 -’ A %
ALLIED PROPERTIES REAL ESTAT 528.941 17,878 | 1,532,877 1.1

F& - R OB ®E| 528941  17.878] 1.532.877

A ww| T < 1.1%>

(F—AKSU7) F0O [fA-2r5U7 - KL FH %
NATIONAL STORAGE REIT | 7,097.645 11,285 964,212 0.7
SCENTRE GROUP 13,684.878 59,255 | 5,062,791 3.6
DEXUS PROPERTY GROUP | 4,734.541 36,645 | 3,130,978 2.2
MIRVAC GROUP 7,496.111 13,942 | 1,191,269 0.8
WESTFIELD CORP 2,673.972 26,525 | 2,266,364 1.6
VICINITY CENTRES 21,959.491 67,854 | 5,797,516 4.1
INGENIA COMMUNITIES GROUP | 5,981.161 15,251 | 1,303,127 0.9

F-2h5U7 - R | OB #8763627.799 |  230,761119.716,260| .

B B | s> 7881R <14.0%>

(&B) FO| F&ERL A %
FORTUNE REIT 15,935.07 128,117 | 1,880,771 1.3
LINK REIT 5,178.42 231,475 | 3,398,058 2.4
CHAMPION REIT 14,763.376 57,429 843,065 0.6

& B K |0O% &8 ([35876866] 417.022| 6,121,895 .

B OH" B | iRl 3841R < 4.4%>

(VAR=I) F0O [Fovit-h- i A %
KEPPEL DC REIT 20,389.571 21,714 | 1,794,518 1.3
CAPITALAND MALL TRUST 11,318.7 23,882 | 1,973,646 1.4
FRASERS CENTREPOINT TRUST 7,618.9 14,971 | 1,237,214 0.9

yuAm—L- R | OB #E|39.327.171| 60,568 | 5005379 .

B OB gl 38417 < 3.6%>

(AFUR) F0O [FAFUR-HUR FM %
ASSURA PLC 12,938.386 7,012 1,140,459 0.8
CAPITAL & REGIONAL PLC | 9,753.592 6,164 | 1,002,495 0.7
SEGRO PLC 3,905.34 16,211 | 2,636,405 1.9
HAMMERSON PLC 5,837.461 33,682 | 5,477,728 3.9
BIG YELLOW GROUP PLC 2,220.989 16,779 | 2,728,861 1.9
LONDONMETRIC PROPERTY PLC | 2,400.261 3,866 628,861 0.4

AFUZ Ry | OB £8(37056.029| _83716]13.614811 | .

B OE S| i<t 6841R <9.7%>
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WX E(EEEDBR
20164 381585
pr 7 *

= 5 5 @ &|m =
m %
REETE S 138,155,886 97.6
oL - O—VE. 20 3,419,448 24
REETERE 141.575.335 100.0

CE1) FHbEEDEMKBIETHIET,
GE2) NERBEEIL. BROBMENBEESEYEETEREDOMPERED & ICIREETR

ENEDBSEHECIVEHINSGU— NTHREBRBELICHDTT ., BH, 3
AISHICBI2HEHRBEL— M. 1 7XUH - B)L=11390M. 1AF%S -
RIL=8574M. 14#—AMSU7 - R)L=85.44M, 1&ERIL=14.68M. 1
VUAR=I - BIL=82.64M. 14 FUR - RYF=16263M. 11—0=
126.42M T3,

(E3) BEKRICHBITINERMERE (139,691,933FM) DREGTHEREE
(141,575,335FM) [CNIBHEEF 98.7% T,

BEE. 8ff. TASLUBREMERDKR

20165 3 B1581R%E
18 S| El H x
(A) BE 141,906,994,373H
J—)L-0—2%F 3.275,722,975
S ESSEELZS (FTEER) 138,155,886,494
RRAE 385,562,907
RINECHH 89,821,997
(B) &f& 1,507,017,953
Kb 1,344,617,953
ES/N: 20k 162,400,000
(C) fuEELER(A—B) 140,399,976,420
oA 71.608,470,427
RARREAS T 68,791,505,993
(D) ZHEROE 71,608,470,42700
1702 E4EfiZ(C D) 19,607H

*HAECH S DT ALEIF78,638,864,347H, HHMPICHIT 2 EBMBETRERS
151,280,298, EIfEMITTAREE7,181,674,218M T,

*YERICBITDETT - T 7 Y RERENRE T DREETEOTARERF. 940 -7
O—/NJURE I T - #—=7Y (BEHER) 65,303,090,336M, 917 - /N5 3
EE (GME - BN U — b - FEEHEAK) 54,194,603, BEERNR—~NTxUT (HF
MADBED) 32288132, A VALERR—bTxUF (FHEHER)
30,993.075M. MEEHA—NT+UA (FHAHEE) 146,757.314M. 6 EEN
SYRT 7R (HEE) 272957525, 6 BENSVYRT7VR (RELR)
550,220,212, A D=BEMRI 7V R (AVAL&KF vy, HHE AHU—
N (BAHEAE) 276375030, WZFRF D—JLR-U—K-T7YR
2,782,314,347M, HR6BEHENHT 7>V R (BAHER) 88,879,508, [UL
HEA] SR I ZEENS VR - A=Y (GHANKRE) 6,866,348M. #5394
77 R396,425600M. A DEEDEAVHLF—TY (FYARER)
94,504,914, 9470 - BAKKKRE | TO7 VR (BEHEE) 28,497,610,
DCHA4T - D=LR7EY ~ ROOP/REI—R) 186,443,022, DCTA
T - O—LR7EY b RDDF/ 698 I—R) 248,568,203, DCTAD - D—
JWR7ZEY K~ (ROOH/AEI—R) 293,292,165, 94D - JO—/NJLRE | T
TJ7YR (FADSMAER) 184,462,435, SA IN—FZ— (94 DHFREED
BO7UR) (DER) 817,592,556, FAONEIEE/NS VA - TP VR (B
BBAvIBY) 26,049,793, IAONEIBENS VR - T7Y R (BEAY IR
L) 36,435,226MTY,

* BEIROETE O ) OMEERAE19.607HTI .

WSROI
4 B2015F9816H E20164F3815H
15 S| E A
(A) BeFR 2,673,439,033H
BNk 2,669,475,385
REAR 448,184
Z DN 3,515,464
(B) HffiEEsTEER 1,489,808,838
ToE 12,952,519,601
FEIR A11,462,710,763
(C) ZofthEmA A 24,220,835
(D) HfAERE(A+B+C) 4,139,027,036
(E) AifRiRESRE 71,588,698,037
(F) fREiRidE A0 7,076,912,782
(G) Emisst=ians 140,693,702
(H) 85t(D+E+F +G) 68,791,505,993
JHRREIERE(H) 68,791,505,993

(1) BEREE S —BENESORNMEC TALDERZVL. TAZTOD
HBEEFEE LT, LERIBGIEFERE LTRENET,

(X2) EBNEFEEEEE L, BIERELTALOEFZVV. TAZ 2B
BRELT, LO2EEEAEE L TESNE T,

49 - 0-NILRE I T -IYP=T7UR
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40 “RICI" T7UR

[SA4TN—FZ— (FADHREEDE T 7 R)

Daiwa “RICI” Fund (42 “RICI” 7V NR)

(MRE ZE

RICI" T7YR) | ORRERDEHI T,
(E) 201645 F16BHATAT LIFSEA0RAMNAEBRLTHUET.

MBUAREET RS
2015% 4 H3081RE
KRV
BE
R& 8,248,047
SELE 93,937,580
SHENE 253
BiBENEMETRERE 216,419,743
BESS 318,605,623
=28
REEESTTA 353,078,740
FIRE (43,613.890)
BASE 309,464,850
=1
RINGEILE 81,121
STINENTE — 1 FLIRICSTHLHARRN' IR I 2B D 275,825
BEmBE N ESRaE 8,783,827
BfEaEt 9,140,773
BABLUBESS 318,605,623
BEFIREEE
2015F 4308 T UIcFE
KRV
IRA
FIRULA 2,969
BBENEMESREES JUBEICKDEFIRE/ (8X) 60.774.369)
faREfa . (8% a5t (60,771,400
#H
ERR R 1,815,063
ETRIRB 329,971
SRR 22,880
GEERERM 32,107
M FHE 352,816
5EBHEM 22,832
ZDfDEA 8.768
BRAGE 2,584,437
LREHEEOEERE - (1BK) (63,355,837)
ERIEA
SIFIR 10.039)
ERERGE (10.039)
TEFIESE _(63.365.876)
HABEDHH
2015% 4 H3081RE
FUEEIC
iz gm  GEEE  Sospx
(%)
KE
US T-Bill 0% YLD 07-May-2015 16,500,000 16,499,889 5.33
US T-Bill 0% YLD 28-May-2015 20,000,000 19,999,041 6.46
US T-Bill 0% YLD 11-Jun-2015 20,000,000 19,997,950 6.46
US T-Bill 0% YLD 09-Jul-2015 19,000,000 18,996,941 6.14
US T-Bill 0% YLD 23-Jul-2015 18,000,000 17,997,178 5.82
US T-Bill 0% YLD 6-Aug-2015 19,500,000 19,496,507 6.30
US T-Bill 0% YLD 20-Aug-2015 21,000,000 20,996,083 6.78
US T-Bill 0% YLD 3-Sep-2015 22,000,000 21,993,489 7.1
US T-Bill 0% YLD 15-Oct-2015 22,000,000 21,988,177 7.1
US T-Bill 0% YLD 12-Nov-2015 23,500,000 _23,489.600 7.59
fEssasEt 201,454,855 65.10
= BETK it FHE
SHR HE ORI RNL KD
TS5VR
Milling Wheat (EOP) Sep-2015 309 3,272,002 (220,678)
Rapeseed (EOP) Aug-2015 156 3,131,653 (127,182)
6,403,655 - (347,860)
B
Rubber (RCM) Oct-2015 332 _ 3042095 - (9.789)
3,042,095 - (9.789)
RE
Brent Crude Oil (ICE) - Jun-2015 224 13127880 1,830,840 -
Brent Crude Oil (ICE) - Jul-2015 412 27606490 182,910 -
Coffee Robusta (LIF) - Jul-2015 342 6,042,440 86,200 -
Copper Grade A (LME) - May-2015 79 11,667,450 874,788 -
Copper Grade A (LME) - May-2015 (79) (11,987.975) -  (554,263)
Copper Grade A (LME) - Jun-2015 77 11,673,088 545,850 -

pinl}

/DR | DFEHRENRTHD [Daiwa “RICI" Fund (91D
= BETAK S{izE Eaaliti=}
SR BEOYRL O XKL XKD
Copper Grade A (LME) - Jun-2015 (51)  (7.965,013) - (128,050
Copper Grade A (LME) - Jul-2015 54 8430413 131,288 -
Gas QOil (ICE) - Jun-2015 22 1178425 139,925 -
Gas Qil (ICE) - Jul-2015 42 2,512,650 9450 -
No. 7 Cocoa (LIF) - Jul-2015 102 3,003,949 138,877 -
Primary High Grade Aluminium (LME) - May-2015 254 11,455,131 700,356 -
Primary High Grade Aluminium (LME) - May-2015 (254) (11,306,663) - (848,825)
Primary High Grade Aluminium (LME) - Jun-2015 262 11,698,144 895,869 -
Primary High Grade Aluminium (LME) - Jun-2015 (173)  (8,219,094) - (96,800)
Primary High Grade Aluminium (LME) - Jul-2015 176 8.391,350 96,250 -
Primary Nickel (LME) - May-2015 33 2,790,009 - (34,245)
Primary Nickel (LME) - May-2015 (33)  (2,501,235) - (254,529)
Primary Nickel (LME) - Jun-2015 37 2808345 285,003 -
Primary Nickel (LME) - Jun-2015 (25) (2,049,072 - (41,028)
Primary Nickel (LME) - Jul-2015 26 2138100 37.944 -
Special High Grade Zinc (LME) - May-2015 111 5.717.850 814,500 -
Special High Grade Zinc (LME) - May-2015 (111)  (5,811,556) - (720,793)
Special High Grade Zinc (LME) - Jun-2015 112 5.886,381 711,819 -
Special High Grade Zinc (LME) - Jun-2015  (74) (4,312,025 - (47,500)
Special High Grade Zinc (LME) - Jul-2015 72 4,188,900 42,000 -
Standard Lead (LME) - May-2015 (130)  (5,958,538) - (933,088)
Standard Lead (LME) - May-2015 130 5688394 1,203,231 -
Standard Lead (LME) - Jun-2015 128 5883738 901,863 -
Standard Lead (LME) - Jun-2015 (85)  (4.479,188) - (26,875)
Standard Lead (LME) - Jul-2015 80 4,207,088 22913 -
Tin (LME) - May-2015 31 2,780,275 - (299,655)
Tin (LME) - May-2015 (31 (2591,220) 110,600 -
Tin (LME) - Jun-2015 34 2837165 - (113,765)
Tin (LME) - Jun-2015 (23)  (1,827.395) - (14,905)
Tin (LME) - Jul-2015 26 2,067,000 16,380 -
White Sugar (LIF) - Aug-2015 166 _ 2931340 195.270 -
97,703,021 9,974,126 (4,114,321)
KE
Corn (CBT) - Jul-2015 774 15,070,688 - (896,813)
Cotton No. 2 (NYB) - Jul-2015 392 12407750 896,730 -
Frozen Concentrated Orange Juice (NYB) - Jul-2015 100 1,874,453 - (144,953)
Gasoline RBOB FUT (NYM) - Jun-2015 40 3,069.814 365,954 -
Gasoline RBOB FUT (NYM) - Jul-2015 75 6,346,028 46,267 -
Gold (CMX) - Jun-2015 41 4,928,100 - (80.260)
Gold (CMX) - Aug-2015 85 10,176,100 - (117.200)
Heating Oil (NYM) - Jun-2015 24 1,778,881 217,463 -
Heating Oil (NYM) - Jul-2015 46 3,810,387 26,758 -
Henry Hub Natural Gas (NYM) - Jun-2015 184 4,895,550 166,290 -
Henry Hub Natural Gas (NYM) - Jul-2015 399 10,896,840 283,140 -
Lean Hogs (CME) - Jun-2015 33 1,044,860 29,950 -
Lean Hogs (CME) - Aug-2015 64 2112770 - (3.970)
Light Sweet Crude Oil (NYM) - Jun-2015 313 16368300 2,295,890 -
Light Sweet Crude Oil (NYM) - Jul-2015 566 34,126,410 235,450 -
Live Cattle (CME) - Jun-2015 32 1,885,080 31,080 -
Live Cattle (CME) - Aug-2015 70 4,164,700 - (17.900)
Lumber (CME) - Jul-2015 108 3229303 - (214159)
Milk Future (CME) - May-2015 3 93,640 3,680 -
Milk Future (CME) - Jun-2015 6 196,020 60 -
Oat (CBT) - Jul-2015 122 1,608,625 - (118,700)
Palladium (NYM) - Jun-2015 4 313,895 - (3.294)
Palladium (NYM) - Sep-2015 8 625,400 - (3.400)
Platinum (NYM) - Jul-2015 95 5605670 - (188,770)
Rough RICE (CBT) - Jul-2015 109 2410880 - (166,570)
Silver (CMX) - Jul-2015 146 12,250910 - (459.220)
Soybean Meal (CBT) - Jul-2015 72 2,342,030 - (66,110)
Soybean Oil (CBT) - Jul-2015 327 6,037,704 172,026 -
Soybeans (CBT) - Jul-2015 219 10742713 - (55,513)
Sugar No. 11 World (NYB) - Jul-2015 212 2,909.435 220,024 -
Wheat (CBT) - Jul-2015 596 15514350 - (1,389,150)
Wheat (CBT) - Jul-2015 118 _ 3329975 — _ (385875
202,167,261 4,990,762 (4,311,857)
SeEEE 309,316,032 14,964,888 (8,783,827)
[x5c]

[Daiwa “RICI" Fund] (FJames Beeland Rogers. Jim Rogers®#/zldBeeland
Interests, Inc. (UF. HEEICBNT, HILT [Beeland] ELWWKT, ) [CKUER
#t, {REE. BRFTFCFIRGTIRBESNBBDTIEH W FH A, Beelandld 7 7~ REEAE,
INTOBENT 7V MEAE, BIFZEB. FICEARICHUT, —MRONREESRE. &
[T 7Y RADREDBSHE ) %Z. BRNICHERNICE, KAF/CIFMREETDEDTIF
") F . BeelandlFRogers International Commodity Index®MiRE, #ak. HH
[CBVTAIBEESREEARIMARUB LU ZDOEERY. F2ld 7 7Y RBAEDE
KEEE/IDEBEZEVEEA. Beelandld 7 7 >~ ROFITINDEHA, fitEH U35
EOREFICIZ T 7Y RPBEEINED UL [FMMOERERD. SRR N BICEER
TNBERADREFCFHBEOEAZEDITESD L TVFEA. Beelandlz 77V FD
&I, EE. T BEIICEAULCEBEREETZEVEBA. [Jim Rogers®] .

[Rogers International Commodity Index®] && U [RICI®] (&, James Beeland
Rogers. Jim Roge fzldBeeland Interests, InC.O L —RY—IHIUT—ER
N—JTHY, ERFEEELFT.
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