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(FE2) RUF~—21E7 v VHERA VT v 7 A (BUSIEIELSIA, HHER—2) T, B - AT
BERE 10,0008 L THEAL L TOET, Z2BFREORICIE, K - FA<—2 AKORN INC —| 65 916 | 104,171 | ST ET T8
g £ R - R TS 7
}Ui{ui& fvjj Z);ﬁgﬁ;&éf.}rfrjlﬂﬁf le@:ffa;i‘lf; 1;;2‘\%’{(7‘ g ;‘.; AMERITRADE HOLDING CORP | 2, 520 360 1,120 | 127,376 | 45 FE4fE
BT, ZOMED L CRWMIERRT v - VA KA | - ST AMPHENOL CORP-CL A - 70 398 | 45,208 | 77/ my= k92T BRURE
BLET, [FuBL] iE, Fukl - AL_AMAVF - FA—TBIEED APPLIED MATERIALS INC | 1,808 - - — | RS
LHORHTT, Ty MET vEL A VT v 7 AOFIHN AL 5 HEE ARCHER-DANTELS-MIDLAND CO - 242 911 | 103,655 | f&fh « ikl - &322
B - P 2IONT - UOFEEZAVEE A, 2 INDOHRILFEEOET ARROW ELECTRONICS INC 485 - - — | /09— A k9T BLORE
DAFBIRN BRSO TH Y XF 8%, L OffEMER L UGEREZ RIET 2 0T ASSURANT INC _ 30 505 | 67,671 | 1Rk
(E3) ‘égﬁi%“ Iﬁ%éf;jw N LT AVNET INC 2,114 - - — | 77/09= n—py=7ni0RE
(7 4) ;&E!Eg%ﬁﬁ%ﬁ@%ﬁéiﬁ%ﬂ%@ﬁﬂiéSE%QL’Cb‘iT ’ BOSTON SCIENTIFIC CORP - 290 506 | 57,633 | ~VRS TR - —E R
) ‘ CALPINE CORP - 345 487 | 55,482 | Ak H¥E
CATAMARAN CORP 712 — — — | VAT R - - A
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i3 = 4,471, 642 97.3
T — g - m— 2% O 124, 429 2.7
® & 5 FE M OE B # 4,596, 072 100. 0
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LicboTd, 728, 3A 7 HICBIT &AL — MEX, 1% F113.70/
<,
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HE#RI398. 5% T,
(1 3) FHEAED HEALATHIEH YV FTTnET,

SEE. A, TAD L UREMEDKR

(20164=3 A 7 HHIAE)

TH H X bl x
n & B 4,735,017, 1411
N - 63, 549, 041
LS X GHMm%E) 4,471, 642, 475
FS I A & 195, 627, 101
FS I Ficl El & 4,198, 524
B) & & 187, 758, 825
FS Hh 4 187, 527, 827
* Hh i # & 230, 998
(C) i & E #a % (A—B) 4,547, 258, 316
Jt Z 4,397, 477, 363
WM M B B\ K 4 149, 780, 953
D) = oY & ET [m] b4 4,397,477,3630
150% Y X % {fi $8(C/D) 10, 3411

(k1) e eAs

BN E AV
e R AR

26, 704, 040, 1101
6,411, 242, 1381
28,717, 804, 885H]

(E2) Mv¥F—7 7 ROYMKLABICET 5L —7 7 > FRINRIE, KO@Y ¢
ZUtA ANy e Sm KB 7 RO GBI RS
4,397, 477, 36311
SEIHDRR
W (20164E 3 6 H~20164E3 H 7 H)
T8 A ] 3
A B £ % I1'g E 152, 109, 939F
= H [ £ & 151, 960, 290
= He F J58 149, 649
® F @ HE % 5 E # #& A2,014,761,019
5ic H i 1, 624, 471, 536
7t H # A3, 639, 232, 555
© 5 &t b5 B % A 9,134,147
O % #H # =% =(A+B+C) A1,871,785, 227
E) i # # @& B\ T £ 6, 839, 175, 391
F & m € F = 8 & = 1,435,204, 427
G) & 4 = # £ ol A6, 252,813, 638
H & fH(D+E+F+G) 149, 780, 953
X OB OB M B F &£H) 149, 780, 953

vtEA SRR MY - AR — - XEHT 7 K (FOFsE)
1 () El b ES
§# i) W m mﬁ il _ kil ¥ & %
SMUEGH | BRRGAH
(7 A1 H) HEE | BTk Ry TH
CBS CORP—CL B 499 217 1,118 | 127,169 | AF 47
CHENTERE ENERGY INC — 141 537 | 61,114 | =FLF—
COMERICA INC 1, 300 — — — | #7
CORELOGIC INC - 61 210 23,971 | V7 hw=T - F—ER
DISCOVER FINANCTAL SERVICES | 1,225 — - — | B AR
DST SYSTEMS INC 229 3 41 4,667 | Y7 by =7 - —E R
E+TRADE FINANCTAL 3,088 737 1,868 | 212,421 | #FE4Axm
EQUIFAX INC 667 53 573 | 65,231 | p§¥ - M —E 2
ESTEE LAUDER COS INC 182 — - — | FEM - A=Y AR
FET COMPANY 166 144 1,269 | 144,361 | 77/ 2v—n—kv=76L0ME
FIFTH THIRD BANCORP 1,156 — — — | #8847
FIRST REPUBLIC BANK/CA — 131 890 | 101,289 | $#4T
FLIR SYSTEMS INC 546 140 456 | 51,849 | 77/ 09— n—F=TBLUKE
FNF GROUP 1,541 307 1,003 | 114,058 | KR
FNFV GROUP 525 - — — | BFELRE
FORTINET INC 1,298 65 187 21,284 | V7 k=7« =t
GENERAC HOLDINGS INC 310 — - — | BAM
GRACO INC 321 — — — | BARR
GREAT PLAINS ENERGY INC 481 — — — | AEEEE
HARTFORD FINANCIAL SERVICES GROUP INC 802 - - - ﬁ'\‘lﬁﬁ
HD SUPPLY HOLDINGS INC — 383 1,111 | 126,328 | ZEANM
HOUGHTON MTFFLIN HARCOURT CO - 173 345 | 39,279 | WRHY—E
HUBBELL INC — 116 1,181 | 134,383 | &AW
TDEX CORP 275 — — —
TLLUMINA INC - 22 356 | 40,530 E#' §’4§§t;;’:i§
INGERSOLL-RAND PLC 1,053 182 1,049 | 119,331 | EAM
INGRAM MICRO INC—CL A 956 83 306 | 34,884 | 77/ 8V= A= D= THLVHE
INTERCONTINENTAL EXCHANGE INC 309 33 810 | 92, 148 | £ Axfih
INTUIT INC — 49 486 | 55,280 | V7 h =T - F—E R
INVESCO LTD 843 - - — | AR
ITC HOLDINGS CORP — 102 435 | 49,460 | A
i B SA T T

JAZZ PHARMACEUTICALS PLC 269 62 769 | 87,440 ’5%“}5 4;‘;? éi;
JB HUNT TRANSPORT SERVICES INC 310 — — — | i
JUNIPER NETWORKS INC 1,341 - — — | 77709~ F o= THLUHE
KEYSIGHT TECHNOLOGIES IN| 1,768 408 1,112 | 126,482 | 77/ 09— n=kv=7BL0HE
KIRBY CORP 505 - - — | i
LEAR CORP 371 — — — | BBy - BEEE
LEUCADTA NATTONAL CORP | 5, 134 984 1,544 | 175,592 | #FE4xmHh
LKQ CORP — 156 470 | 53,500 | /i
LUMENTUM HOLDINGS INC —| o0.89 2 252 | 77 09— n=F9 =7 BLUHE
MAXTM INTEGRATED PRODUCTS — 146 506 | 57,542 | YuEfA - S RRGERE
MEDNAX INC 1,473 112 764 | 86,931 | ~VASTHRE - —E R
MOSAIC CO/THE — 432 1,281 | 145,708 | %&b
MYLAN NV — 98 443 | 50,395 ’%%"E"g;fjg?zi;
NEW GOLD INC 4,063 — - — |
NEWELL RUBBERMAID INC 705 — — — | AW EM - 751 v
NEWMONT MINING CORP 3, 064 189 494 | 56,200 | FEHf
OMNICOM GROUP 335 - - — | AT« T
PACCAR INC 669 — — — | EARRM
PARKER HANNTFIN CORP 439 — - — | BARM
PVH CORP 255 112 968 | 110,106 | MitATHE R - 7311
RAYMOND JAMES FINANCIAL INC | 1,057 331 1,535 | 174,566 | % Fiaxl
REALOGY HOLDINGS CORP | 2,044 — - — | REhE
REGAL-BELOIT CORP 1,010 164 963 | 109, 584 | EAR
SEAGATE TECHNOLOGY 1,121 271 937 | 106,620 | 77/ 29— n=F=TBLOHE
SERVICENOW INC 217 — — e EEZAVEYEE B
STGNATURE BANK — 32 166 | 53,043 | ST
SINCLAIR BROADCAST GROUP ~A — 57 186 21,211 | AF 4T
SLM CORP 7,168 | 1,986 1,285 | 146, 169 | % fli 4/t
STAPLES INC 2,407 | 1,139 1,093 | 124,357 | /2
SUNTRUST BANKS INC 1,037 — — — | $R4T
SYNCHRONY FINANCTAL — 501 1,435 | 163,173 | #FE4xm
TESORO CORP 539 - — — | =rrF—
UNTTED MICROELECTRONICS-ADR | 3,795 | 2,133 452 | 51,438 | K « KB E
VALSPAR CORP 933 37 299 | 34,052 | #EHf
VERTEX PHARMACEUTICALS INC 418 50 443 | 50,413 /_D”;}‘éfﬁ’iii
VIAVI SOLUTTONS INC 4,194 682 453 | 51,611 | 77/8v— n=FY=THLOHE
VOYA FINANCIAL INC 1,521 — — — | &l &
WESTERN DIGITAL CORP 180 — - — | 77/ 09= = F9 =T BEUHE
WILLTAMS-SONOMA INC 246 122 688 | 78,271 | /i
XYLEM INC — 120 459 | 52,273 | @AM
YAMANA GOLD INC 8,648 | 1,407 434 | 49,449 | FEHf
A sy | PREL- G| 83,717 | 16,822 | 39, 328 |, 471, 642
- BEIESES 60 54 — [ <98.3%>
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O ST, UHIROME EREIC T 2 BAGHEEO LR T,
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74 —RITIE, ARFE, EELTFERELELR
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20144E3 H 7 H 10, 000 —| 10,000 - - - 0.3

131 (2015423 A 5 H) 13,035 | 30.4| 13,257 | 32.6| 87.9 5.5 14,415
211 (20164-3 H 7 H) 13, 407 2.9 12,253 | A 7.6 90. 3 5.8| 1,852

(1) GRE B O EHEMAIT G MR EME 2 Tl L T ET,

(H2) Z2EHEMIS&P 500 (BislAlhd YA, H@EA~X) T, REMFA10,000 &
LCHRBIE L T E T, bR OBICIE, K - FAR— 2 D& EN O
AR TE ARG OIS £ 0 HSHR LT,

(15 3) MEERESRMROBAIT, NMETRELTOET,

(H4) BT H OME FEREE i#@“mmA%m&wait

(EEHERERER)
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O R Py e PTRY pony | 1| ol <
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201543 4 5 H 13, 035 — 13, 257 — 87.9 5.5

3AK 13,126 0.7 13, 237 A 0.2 91. 6 6.0

4 AK 12, 863 Al1.3 13, 252 A 0.0 90. 2 5.7

5 K 13, 407 2.9 13,903 4.9 89. 4 5.4

6 1K 12,905 A1.0 13,371 0.9 88.8 4.9

ES 13, 444 3.1 13, 898 4.8 89. 4 4.8

8 K 12, 686 AN2.7 12, 836 A 3.2 91.9 5.6

ERES 12, 308 A5.6 12, 059 A 9.0 90. 4 5.6

10 A 13,561 4.0 13, 495 1.8 90. 4 5.5

11K 13,713 5.2 13, 747 3.7 91. 6 5.6

12K 13, 630 4.6 13, 447 1.4 90. 8 5.8

20164F 1 K 13,216 1.4 12, 292 A 7.3 91.7 5.8

2 AR 13, 154 0.9 11,921 A10.1 90. 3 5.8
TS

201643 H 7 H 13, 407 2.9 12, 253 A 7.6 90. 3 5.8
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NATTONAL RETAIL PROPERTIES INC 5 224 77 2,950
[# [ ESSEX PROPERTY TRUST INC 0. 268 52 12 2, 838

() N L OGBO BTNV HETTVET, 72
WOHAE, NETREML TES,

L. RS X O AR

@ FERFER A (20154E3 A 6 A ~20164E3 A 7 [)
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B B % 5
% EFAEN T EEAEN T
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JACK HENRY & ASSOCIATES INC 27| 238,756 | 8,651 | EXXON MOBIL CORP 53 | 537,789 | 9,976
EXXON MOBIL CORP 17 | 183,944 (10, 773 | WGL HOLDINGS INC 78 | 535,013 | 6,825
JOHNSON & JOHNSON 14 | 171,407 (11,929 | JOHNSON & JOHNSON 43 | 518, 220 (12, 040
WGL HOLDINGS INC 24| 169,075 | 6, 856 | PIEDMONT NATURAL GAS €O 91 | 510,530 | 5,597
BLACK HILLS CORP 27| 139,163 | 5,094 | MCDONALD’ S CORP 38 | 483, 642 |12, 403
CONSOLIDATED EDISON INC 18 | 136, 094 | 7, 463 | CONSOLIDATED EDISON INC 61 | 469,220 | 7,613
BROWN & BROWN INC 33| 132,042 | 3,998 [ ATMOS ENERGY CORP 65 | 456,941 | 6,958
ARCHER-DANIELS-MIDLAND CO 21 129,000 | 6,037 [ BLACK HILLS CORP 84 | 445,846 | 5,299
UNITED TECHNOLOGIES CORP 8| 120, 751 |14, 511 | SYSCO CORP 92 | 440, 308 | 4, 758
MCDONALD’ S CORP 8| 105, 265 |11, 994 | VALGREENS BOOTS ALLTANCE INC 40 | 439, 006 |10, 961
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ZYEA SRR MY - AR Z— - KEKT 7R (FOFsH) (EEEERERER)
&8 AT fili 5E 75 B & (20164 3 H 7 A BIFE) (2) SHE (OMEHE) REIEEER
(1) AER W IR 4 0 ES
[ I R o Woln gln gl i #
& LI PR P E O NEEGH | RERACHE
SMERAH | AERESH (7 AYAH) Fn Fno k- v T
(FAUR) AR ER TR T NATIONAL RETAIL PROPERTIES INC 81 10 444 | 50,579
aweo - 9 154] 17,599 | FORRS ESSEX PROPERTY TRUST INC 501 56, 969
AFLAC INC 179 25 156 | 17,798 | {#% - -
AIR PRODUCTS & CHEMICALS INC - 11 153 | 17,440 | %4t o I R, L5 R ) RS ) S, 945| 107,548
APTARGROUP INC 173 61 464 | 52,806 | FhF _ <5.8%>
ARCHER-DANTELS-MIDLAND €O 232 44 168 | 19,122 | fufh - ik} - & 3= (E1) AEFRESFEOC ST, LHIROME PRI 0T 5 R E (S FEIE AR O bt
ATMOS ENERGY CORP 603 63 451 | 51,358 | A . #TT, e - . o s
BARD (C.R.) INC 191 24 182 | 54,881 | ARSI THS - H—E R #2) l;;g;;{ﬁgggﬁgsmfg?fgﬁggfv)ﬁ;;u\iﬁ RIEL. R L ORGSR
BECTON DICKINSON & CO 233 33 500 | 56,963 | AL AL TS —b R
BEMIS COMPANY 711 31 160 | 18,272 | ##f SR BIEXHMEDER (20164 3 A 7 HEE)
BLACK HILLS CORP 654 86 486 | 55,262 | S
BROWN & BROWN INC 343 140 472 | 53,765 | {7 - H ] i ES
CARLISLE COS INC 118 17 161 | 18,358 | @A B Gid il B | ke R
CHUBB CORP 109 - - — | R o %
CHUBB LTD 98 13 160 | 18,199 | f#K% FE = 1,672, 485 90. 3
CINCINNATI FINANCIAL CORP 214 73 472 | 53,735 | fRbR " I = = 3 = 107, 548 58
COCA-COLA CO 782 104 461 | 52,480 | fxhh - fOEF - X33 = — 1  n— . =& Fa—— 7 700 39
COLGATE-PALMOLIVE €O 477 67 460 | 52,349 | FER - AL _ — > — ’ :
COMMERCE BANCSHARES INC 263 36 165 | 18,797 | 4#4T B W {8 FE M O R W 1,852, 744 100.0
CONSOLIDATED EDISON INC 495 61 435 | 49,570 | A HIE (1) AMIHEEE, %’l%ﬁ*a)ﬁﬁﬁh‘%lﬂm0)*#%&%@@%%“?!9%0){#1@:Dt 0 FRATHTL
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ENVESTNET INC 386.7 - - — | 1B VF CORP 429.3| 787.35 4,869 | 516,778 | —HkEE - H-t'2
DUNKIN' BRANDS GROUP INC | 806.91 - - — | —fEEE - -2 SBERBANKPAO -SPONSORED ADR - 897 715| 75894 | £
COTY INC-CLA - 113472 3571 | 378,999 | £ENBSB u73 R)L | 8L 88 [72,718.94 |54.262.78 | 333,846 35427780 | ___
CITIZENS FINANCIAL GROUP - 1,079.18 2,299 | 244,047 | &7t St SRtz | 6888# | 71844k <73.6%>
MONSTER BEVERAGE CORP - 3871 592 | 62,842 | £EENER (7:7-9“) Bt B [Fhr9 - Rl FH
ALIBABA GROUP HOLDINGSP ADR | 461.9|  349.7 2,719 | 288,605 | [EREil IMPERIAL OIL LTD 481 - - - | TRLE—
GLOBAL PAYMENTS INC 631.08 4,653 | 493,838 | 1Bk AT - R EE] 4811 - bl i D e D
COLGATE-PALMOLIVE CO — | 1,6883| 12,170 (1,291,581 | &5EFR B8 | SRR 1864 - N
AIR LEASE CORP —-| 8924 2,438 | 258,819 | @8t -2 (&FB) B Btk | FEEN D /8
CHIPOTLE MEXICAN GRILL INC —-| 4017 1,587 | 168,497 | —fikgH - -2 HONG KONG EXCHANGES & CLEAR [1,045.09 | 922.89| 16,916| 231,249 | &7
HILTON WORLDWIDE HOLDINGS IN | 2,829 |2,690.95 5,688 | 603,681 | —fkgE - H-£2 CNOOC LTD —| 15320| 14,416| 197,068 | TRILF¥—
BAIDU INC - SPON ADR | 105.1| 42.68 686 | 72,847 | (&M CHINA CONSTRUCTION BANK-H | 41,790 - - - | &#
CEMEX SAB-SPONS ADR PART CER | 1,537.4 - - E PICC PROPERTY & CASUALTY-H | 5,360 | 3,915.7 5372 73439 | %7
SBA COMMUNICATIONS CORP-CLA | 739.4 - - - | BREEY-EZ CHINA LIFE INSURANCE CO-H | 10,130 | 1,074.3 1,770 24,202 | &F
NIELSEN HOLDINGS PLC [1,398.95 | 429.25 2,332 | 247,575 | @48t - H—£2 ENN ENERGY HOLDINGS LTD | 3,340 - — | AEEE
HCA HOLDINGS INC 500.9 - - —| 257 & B_~ )| # 5816166500 2123289 38475] 525959 ____
EXPEDIA INC -| 3087 3,241 | 343,972 | —#uEE - v-r2 BB E [ HdaE | S| 48 < 1.1%>
AMAZON.COM INC 241.26| 36.72 2,641 | 280,291 | —HuEs 7-£'2 (A(FVUR) Bk Btk [F(2Uz- fok ES=]
EOG RESOURCES INC -| 5907 4,901 | 520,160 | TRJLF— STANDARD CHARTERED PLC | 869.95 - - - | &8
MOBILEYE NV -| 4017 1,400 | 148,602 | I&Ri1M GLENCORE PLC —7.777.58 996 | 149,345 | F&#t
AERCAP HOLDINGS NV -| 5937 2,186 | 231,978 ﬁm P2 ASTRAZENECA PLC 1,024.89 | 76.95 290| 43514 [ NLRT T
GENERAL MOTORS CO —1,308.31 3,771 | 400,269 g SKY PLC 5,194.17 5,678.56 4,826 | 723,244 | —HKEE - Y-
GENERAL DYNAMICS CORP -| 3813 5,316 | 564,183 | &4k CRH PLC 1,101.15 - - N
GOLDMAN SACHS GROUP INC | 423.8 - - k- ANGLO AMERICAN PLC - 2.774.18 1,663 | 249,202 | %#t
ALPHABET INC-CL C 249.18| 114.75 8.242 | 874,656 | s COMPASS GROUP PLC — |2,976.94 3,706 | 555,350 | —&EEH - 9-£'2
AMERICAN AIRLINES GROUPINC | 1,511.6 |  272.1 826 | 87.665 | &R - H—ER AFUZ - RYR B8 &% [8,190.16 [19,284.21| 11,483[1,720656]
HALLIBURTON CO 613.8 - - - | TRILF— BB E &Rk aksm]| W < 3.6%>
HARLEY-DAVIDSON INC | 984.39 - - — | —HHE Tt (ZAR) = Bk [F242 757 FH
WISDOMTREE INVESTMENTS INC | 803.97 |2,350.17 2,380 | 252,642 | &Rk JULIUS BAER GROUP LTD [1,105.14 - - - | &7
SOLERA HOLDINGS INC | 573.8 - - - | Zofth LAFARGEHOLCIM LTD-REG — 11,7005 6,682 | 735,861 | &t
NXP SEMICONDUCTORS NV | 568.9 | 779.99 6,814 | 723,183 | &kl 2A4A - 75 | %8 #%[1,105.14] 1,700.5 6,682 735,861
HDFC BANK LTD-ADR 157.5 827 527| 55939 | & B & e agm| gm e
FORTUNE BRANDS HOME & SECURI 638.7 3574 | 379,358 | &4l - ¥—L2 - FA91-7Y
L BRANDS INC 467.11,027.65 6,814 | 723,138 | —#rgs - H-r2 (RIT—F) B B - BE
ELI LILLY & CO 927.1 - - — |~ 2T T ELECTROLUX AB-SERB | 2,379.8 - - — | By -t
LINCOLN NATIONAL CORP 763.8 — - — | &7 HENNES & MAURITZ AB-B SHS [1,452.44 - - — | —RHEY - T-E2
FACEBOOK INC-A 1,209.68 - - — | B ASSA ABLOY AB-B 1,505.45 - - - | EAR - Y-EA
MANPOWERGROUP INC | 376.6 - - — | BAH - -2 A91-7y-J0-% | 8 #8 5,337.69| - el D, il il DR
MYLAN NV 427.1 - - — | ~NLRET BB E &Rk | 3% — L
MERCK & CO. INC. 1,917 | 830.08 4,669 | 495,495 /\)L/Xb'/ (*Fv3) B EIE R M
WORKDAY INC-CLASS A -1 8115 6560 | 696,250 | 153l CORP INMOBILIARIA VESTASAB | 1,280 - - — | &R
WPX ENERGY INC —| 9983 969 | 102,867 AFy Ry BB BE] O 1280) - = =l =
NIKE INC -CL B -| 8504 4,602 | 488,402 | —as - BB E &k [ 1R — S
DELPHI AUTOMOTIVE PLC | 1,093.9| 940.88 6.129 | 650.497 | Bk - -2 (12 R) Btk Bk TR - T
MCKESSON CORP 297.5 - - — | ~NLRET STATE BANK OF INDIA 1,500 - - - | &7
ALKERMES PLC 647.2 - - — | NV T ICICI BANK LTD 1,428.67 | 2,973.2 72,828 | 115,797 | &7/
ACCENTURE PLC-CL A [1,307.13| 320.13 3,780 | 401,177 | [&RE4T AV R LEe— [ 28 [2.92867] 29732 72:828] 115797 ________
INVESCO LTD 1,411 2914 798| 84,730 | & W KB [ ReEE | 2% TEm < 0.2%>
ADVANCE AUTO PARTSINC | 364.5| 416.9 6,363 | 675,256 | —fHEE - -2 (5BE) Bk B [faEvry M
RAYTHEON COMPANY —| 472.45 6,413 | 680,651 | &4l - H—E'2 SK HYNIX INC 1,702.2 |1,043.08 3,030,147 | 273,319 | &Rl
REGENERON PHARMACEUTICALS | 130.7| 51.55 1,889 | 200,487 | NLRT T BEY 7 »|HE 28] 1,7022]1,043.08 3,030,147 273319] ________
PRICELINE GROUP INC/THE | 37.11| 41.92 5,466 | 580,135 | —fHgs - H-£'2 L e LA < 0.6%>
ROBERT HALF INTL INC | 784.73 - - — | @aH - -2 1-0S5V9) Bk 8% | F1—0O FH
PETROLEQ BRASILERO-SPONADR | 951.6 {1,933.38 1,163 | 123512 | TxRILE¥— ING GROEP NV-CVA  [3,802.29 - - EE
EDISON INTERNATIONAL | 787.9 — - RN == AIRBUS GROUP SE 1,611.79|1,205.92 6,147 | 730,909 | &A% - Y—EZ
CBRE GROUP INC - A 2,296.9 - - — | &R n =+P_*§5l__$igé 5,414.08 11,205.92 | _ 6.147] 730909 ________
SALESFORCE.COM INC —| 71253 5777 | 613,151 | &R O [ BRakE | 288HA | 18R < 1.5%>
UNITEDHEALTH GROUP INC —| 513.93 7,085 | 751,918 | NILRST T 1—-OARILF-) Bt % | F1—0O A
UNITED CONTINENTAL HOLDINGS | 470.91 — - — | @8- -2 ANHEUSER-BUSCH INBEV SA/NV [1,480.76 | 579.47 6,295 | 748,524 | £ELTER
ALLERGAN PLC 557.1| 47096 11,496 1,219,969 | NJLRT 7 i ;fiﬁ%?ﬂ_‘_ﬁ_gg 1,480.76| 57947 | _6,295| 748524 | ________
WHOLE FOODS MARKET INC - | 4663 1,516 | 160,921 | £5E4HRSR O [BmakE | 18 | 188 < 1.6%>
WESTERN DIGITAL CORP 823 - - — | 1BERET 1-0(75V2R) L 84| F1—0 FH
VISA INC-CLASS A SHARES | 1,501.2 | 816.68 6,416 | 680,935 | BT TOTAL SA —| 2.379.1 9,529 (1,132,960 | TRILF—
NORTHERN TRUST CORP | 9785 | 429.68 2,983 | 316,584 | &Rk BNP PARIBAS 1.688.97 | 703.24 2,956 | 351.488 | &7
PNC FINANCIAL SERVICES GROUP — | 500.48 4,224 | 448309 | @4 LEGRAND SA 1,173.96 - - — | B4R - —ER
TWENTY-FIRST CENTURY FOX-A |1,279.54 - - — | —HHEE - Y-ER LVMH MOET HENNESSY LOUIS VUI —| 30212 4,142 | 492,450 | —HKEE - H-£2
ALLIANCE DATA SYSTEMS CORP | 226.9|  304.9 6,371 | 676,175 | &R ESSILOR INTERNATIONAL —| 401.89 4,450 | 529,171 | NUVRT 7
MOLSON COORS BREWING CO -B —| 73064 7.346 | 779.619 | 5ENER ORANGE 2,823.48 - - — | BREET-ER
BANK OF AMERICA CORP (9,140.12 [3,574.52 4,739 | 502,989 | &Rt g =t | P £B[56864113786.35] 21.078[2506070]
TELEDYNE TECHNOLOGIESINC | 321.4| 2115 2,101 | 222,962 | @48t - -2 ST B | 3% | 4 <'5.2%>
AMERICAN INTERNATIONAL GROUP | 1,091.3 - - E 1-0(R4Y) B B#%| F1—0O B
ANADARKO PETROLEUM CORP | 1,430.4 | 349.59 1,877 | 199,218 | TRIL¥— VOLKSWAGEN AG-PREF | 145.82 - - — | —HHEE - Y-t
COGNIZANT TECH SOLUTIONS-A -| 5249 3,180 | 337,556 | [E#RElT SIEMENS AG-REG —| 477.72 4,307 | 512,130 | @48 - 5—£'2
EQUIFAX INC 202.4| 178.42 2,183 | 231,694 | @48t - —£'2 E.ON SE - 1,001.33 815| 96,917 | NikEE
IHS INC-CLASS A —| 1643 1,014 | 203,158 | &4H - H—£2 CONTINENTAL AG 265.12 — — — | s vt
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A0,/ 9TUV Ry - O-NI « ARF21ZF4—X+ T7 K (FOFsH) (EiSiEpaERER)
B = Y 5 * WSROI
% B [ mlm ml L @B % E % M BH2015% 68168 20168568158
NEEEE | BERERE 5 T, H
B%| B T1-0] M o = = s
RWE AG — 40811  1.667| 198297 | nmm (A) EE=ENE 875,177,387H

BRENNTAG AG 802.29| 554.14 2,432 | 289,253 | &8t - Y—ER SN R 873,384,275
BEIERSDORF AG - | 576.47 4,497 | 534,721 | £5ENER SHH]S 1,865,905
VONOVIA SE 3.447.77 [2,197.42| 6,681 | 794334 | £/ THFIE A 72,793
= |8 &8 4661 6,21519] 20,402 2.425655] _ ______ B ElE:ni=ti| ~11,725,082,927
N [ GadEs | A | ek <750%> ( )gggﬁ‘“ﬁﬁﬁ ; 632 829 273
T-ORRTY) k|  Bhk| T1-0] @ o £19,360.112.300

CAIXABANK S.A ~17.00320|  1.476| 175495 | 2 e oL
INDUSTRIA DE DISENO TEXTIL [2,091.22 | 440 | 1231 146,367 | 8 - 9-v% (C) {SEEHRMF 4 805,039,797
o 5 | 28 D09122753329]  2707] 321863]________ (D) 2ARREIE(A +B +C) £11,654,945,337
] S gRaEe | g 28 < 0.7%> (E) mipfRaintsE 4,631,789,901
1—-0O0(«5U7) Bk B | F1—0 FH (F) iEnfSst=ias 7,326,241,494
LUXOTTICA GROUP SPA —| 682.08 2,997 | 356,401 | —fHEE - H-£'R ((EEZEEEE) ( 2,420,104,381)
FINECOBANK SPA 4,628.36 (2,443.72 1,445 171,850 %E (FEEasiaMEE) ( 4,906,137,113)
BANCA GENERALISPA_| 1.446.1[1.130.03| 2,291 | 272,460 | & (G) BEH(D+E+F) 303.086.058

_ [ B3 2% 16,074.46 [4,255.83 | __ 6,734 | 800,712 fyuta

RN gt gﬁﬁﬁ{t{ﬁ; "-2§%-$ﬁ "f@%}ﬁ """" ST 2 75N I lqu-‘fgﬁﬁiﬁﬁﬁ(G) 303,086,058
e ; - N E EIEEEES 7.326.241,494

1 Oymest | AL B8 2540793 12357005 | | 63.367 17:533732] . e A
S SRade | 138 | 178m 2156%> (Ec=518=880) (2420,104.381)
S > v g et | BB S8 (18081682 124072711 - T (FCEIEEEZER) (- 4,906,137,113)
’ S8 [gza % |~ 008%H | 10054H 296.2%> SRR 4,701,927,491
(E1) MEBRELET, HROFHHZNERSEYBESTEEEOMEEZD & ICIRERSS BienE A11,725,082,927

BERDTEDBDEEITECIVBELHINZ U— M TRERELICBD T,
(E2) < >PWIFHEEEFERICH T SFHIEERDLLK.
(E3) FHBERDHBALRIEISUIET.

(E1) SEERBNE(CIFEFEHRBIC T HBERERURZESHO CRRUTHBIFT,

(£2) EmiEstEBRE s, BEREETAEDEREZVL, TAZ D355
BRELT, LO2BEEAEE UTHIESNE T,

(E3) MNEHEceDFBEE WEDEEDTEBE (8 | DXESR.

(2) SEHEEHSEEEES (T4) BEEAHMEDERADIERICHIEROLSBRIF—EPEELT HHICETS
] = z [ ES #M 1 545,917,009H (RE#H)
i 1 - %o " ¥ m = e eman e
NERS R | PERESE .WEQE%@E‘I’%]@*E (*-:%.‘\SE)
(ZXUA) FO FO [F7Xun- b A =] E] 0 H
PUBLIC STORAGE — 11.864 2,825 299,794 BB T
- S [OF =@ | 11864 ___2825] 299,79 ES; %ﬁ@ig%ﬁﬁm%ﬁ 70'137'598H
- ° | Bimi<iE> = B 0655 HEEEPR SIFETCEEE

(c) Nz S 2,420,104,381

(E1) BEREFEF. BROBHEZNEEEYBETERSOMEZD £ (CREISE

BANED BB & EHI N L— N CHEBE LD T, (d) DECERIA & 4.631.789,901
(E2) <  >PIFIAEREICHNT HIHTBEDLLE, (e) BHIBEREA(a + b+ C +d) 7.122,031,872
(£3) MEEORMHBEET, 1) 2ie 0
I HA%SE AN 5 —
201646 B 15837 B ———
- = ¥ m @R %
e %
#t 46,333,111 95.1
BB 299,794 06
J—)L-0-—VE Z0f 2,072,004 43
RE{EFEHMELEE 48,704,910 100.0
(F1) FHIEOREERBERET,
(32) HNERAED, FROBHEZNESENBEARBBOMERS & CREEHE

RONEDDHBEHECIVEREIND U— MTHERBELIZBDTY, BB, 6
A1SHICBFRMEREL—ME, 1 7XUA - BL=106.120, 1AFY -
RJL=82.47M, 1&EBRNIL=13.67M. 14FUX - RV R=149.841, 12
AZ-T75V=11011H, 1XADI—FY - J0-x=1276M. 14V KL
E—=1.59M, 10088EY #>=9.02M. 11—0=118.89MTY,
(0X3) BHRICHITHNERMEE (47512,752FH) OREGTEMEMRE
(48,704,910FH) (CHT BHEEFE, 97.6%TY,

BEE. 8fF. XS LUCEEMEDINR

20165 6 H15HIR#E
L] S| E H E
(A) BE 48,807,045,331H
J—)L-0—V%F 1,647,950,721
HICGEHIER) 46,333,111,038
RESFEEEs GHER) 299,794,909
SN 445,539,674
NI 80,648,989
(B) &f5 638,834,478
Kb 325,819,270
ESNEERE 311,919,706
ZDRILER 1,095,502
(C) HEEFSER(A—B) 48,168,210,853
TR 47.865,124,795
RARREAS T 303,086,058
(D) ZEIELOH 47,865,124,79500
170 E4E(fiEE(C /D) 10,063H

*HIEICB (T DT AZIE61,975,185833 ., HHPICHIFTHBMNRETEAEAIL
27,486,590,563M. [EIFKITTAEAIF41,596,651,601MHTCT,
s SHIROFH RO OMEEERE 10,063 TY,
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SY—R:IX-IVT - I—FyY - TIAF4 - T7Y

SH—R . IV—IVT - I—HwY - IT4F1 - T7UR

[SA4TON—FZ— FTATHREENH T 7 R) (HERE/LEE/HEL) | OFBREWRTHD. 7AILSY REONEHKRE
EAN [ZY—R - 20-NIL - 795747 - T7X - NTUvD - USFT 4 R AVINZ—] BFHTITD [ZH—-—R .- IYv—IVT - -<—
Ty - TI4T4 - T7YR] ORWRIFXDE) TY,

(¥) 20164118 158HRCAF LB EADREMAS ZEHLTHBUET,

HAEEDIRH
2016 3A31HRE
FRAA HRE it = bz I SHEER =
o OKERIL % ®w KERL %
EiEtk il
FILEYFY mrIUh
YPF SA, ADR 326,361 5,832,071 0.77 Bidvest Group Ltd 290,165 7,331,858 0.97
NZa1—% Imperial Holdings Ltd 545,518 5,580,175 0.74
Huabao International Holdings Ltd 9,601,700 3,608,425 0.47 Nedbank Group Ltd 444,355 5,864,866 0.77
TSI PPC Ltd 2,413,994 2,003,182 0.26
AMBEV SA, ADR 2,234,100 11,561,467 1.52 Sanlam Ltd 1,526,482 7,096,359 0.93
Banco do Brasil SA 3,162,912 17,595,006 2.32 Shoprite Holdings Ltd 945,315 11,150,904 1.47
BB Seguridade Participacoes SA 1,537,500 12,869,599 1.70 Standard Bank Group Ltd 731,100 6,578,063 0.87
CCRSA 2,419,232 9,573,835 1.26 Vodacom Group Ltd 591,445 6,448,273 0.85
Cia Energetica de Minas Gerais, ADR 462,500 1,042,938 0.14 Woolworths Holdings Ltd 1,182,535 7.201,101 0.95
Cielo SA 1,509,311 14,871,628 1.96 59,254,781 7.81
Localiza Rent a Car SA 586,343 4,917,894 0.65 BE
Natura Cosmeticos SA 406,500 3,055,053 0.40 Coway Co Ltd 111,373 9,407,688 1.24
Via Varejo SA 772,400 1,222,674 0.16 Hanwha Life Insurance Co Ltd 1,803,099 10,571,685 1.39
76,710,094 10.11 Hyundai Mobis Co Ltd 57,705 12,551,695 1.65
TAIVHEE KB Financial Group Inc 366,641 10,203,174 1.35
Wynn Macau Ltd 3,532,400 5.460.345 0.72 KT&G Corp 58,265 5,591,626 0.74
thE Samsung Electronics Co Ltd 21,089 24,185,225 3.19
AAC Technologies Holdings Inc 959,500 7.323,146 0.96 Shinhan Financial Group Co Ltd 492,687 17.426,713 2.30
Baidu Inc, ADR 130,000 24,813,750 3.27 SK Hynix Inc 417,034 10,256,279 1.35
China Construction Bank Corp 47,833,526 30,495,073 4.02 100,194,085 13.21
China Mobile Ltd, ADR 371,930 20,619,799 2.72 aZ
China Shenhua Energy Co Ltd 3,329,651 5,232,791 0.69 Hon Hai Precision Industry Co Ltd, GDR 1,535,817 8247337 1.09
CNOOC Ltd 7,677,000 9,075,945 1.20 Taiwan Semiconductor Manufacturing Co Ltd, ADR 1,287,960 33,750,992 4.45
NetEase Inc, ADR 128,300 18,418,748 2.43 41,998,329 5.54
Weichai Power Co Ltd 5.333,922 5,965,504 0.78 g4
121,944,756 16.07 CP ALL PCL 4,334,700 5,621,681 0.74
IVF - Kasikornbank PCL 1,236,300 6,132,303 0.81
Commercial International Bank Egypt SAE, GDR 1,920,504 6,846,597 0.90 PTT Exploration & Production PCL 2,081,042 4,148,184 0.55
NYAU— Siam Cement PCL 406,650 5,398,112 0.71
OTP Bank Plc 587,527 14,714,527 1.94 21,300,280 2.81
EZN ML
Axis Bank Ltd 2,087,105 14,050,080 1.85 Akbank TAS 3,632,275 10,339.428 1.36
Bajaj Auto Ltd 178,772 6,494,818 0.86 KOC Holding AS 1,655,716 8,405,902 1.1
Bharat Heavy Electricals Ltd 1,799,302 3.089.292 0.41 Turkcell lletisim Hizmetleri AS 2,085,943 8,771,389 1.16
HCL Technologies Ltd 828,998 10,208,108 1.35 Turkiye Is Bankasi AS 4,627,350 7,650,086 1.01
Hero MotoCorp Ltd 252,960 11,228,735 1.48 35,166,805 4.64
Punjab National Bank 4,680,802 5993914 0.79
Tata Consultancy Services Ltd 577,075 22,038,169 2.90 TEtast (JX b~ 874,027.875KKR)L) 731,058,320 96.37
73,103,116 9.64 SE3&Et (DR~ 874,027,875KR)L) 731,058,320 96.37
AV RRIT ZDfEE 27,510,283 3.63
Astra International Tbk PT 17,586,200 9,598,802 1.26 SRR 758,568,603  100.00
Bank Mandiri Persero Tbk PT 19.674,632 15,264,161 2.01
Semen Indonesia Persero Tbk PT 7,896,100 6,051,592 0.80 =53
Telekomunikasi Indonesia Persero Tbk PT, ADR 448,237 22,801,816 3.01 ADR - American Depositary Receipt
United Tractors Tbk PT 4,619,438 5,325,766 0.70 GDR - Global Depositary Receipt
59,042,137 7.78
K4 %24 BEOWR i
British American Tobacco Malaysia Bhd 354,093 4,925.425 0.65 (%)
XF*v3 FMEAS CREIENTVS B LER 93.51
America Movil SAB de CV, ADR 360,600 5,603,724 0.74 FRIC HB U TV SR BRSO SR EE
Grupo Mexico SAB de CV 3,004,255 7317913 0.96 ZTDfEE 6.49
Kimberly-Clark de Mexico SAB de CV 3,124,200 7,590,028 1.00 aESE 100.00
Telesites SAB de CV 334,300 189,702 0.03
20,701,367 2.73
NEZRTY
Oil & Gas Development Co Ltd, GDR 262,364 2,873,904 0.38
JqUEY
Philippine Long Distance Telephone Co, ADR 230,500 9,969,125 1.31
ov7r
Alrosa AO 4,956,485 5,195,933 0.68
Gazprom OAO, ADR 2,513,778 10,851,980 1.43
Lukoil PJSC, ADR 311,972 11,992,983 1.58
Magnit OJSC, GDR 129,390 5,160,720 0.68
MegaFon OAQ, GDR 405,032 4,445,226 0.59
Mobile Telesystems OJSC, ADR 1,010,250 8,167,871 1.08
Sberbank of Russia 13,158,418 21,597.438 2.85
67,412,151 8.89

K
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26,410,666
15,731
38,357

268,805,190
59,086,465

REEmEET 101,426,901
RN U'SEER
RERBRERI 8,179,332
SHEE. SHLERT. REER 2,007,602
BB 132,321
EAHEM 8.813
T4 LTS R 50,479
BFSRER [0 T 2B OB 146,250
TDHER 3,318
B UEERSET 10,528,115
ERASH S DIRAZE |
ERSE 111,955,015
BAFSIR
ba) 212,491,245
IRITRIEEFR 2606
e e i=E1) 212,491,851
HiS RI=EE RS 124,446,866
TRRAUERR A3,666,864
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(¥3) BESH. FHBOBIREETET,
(2) 51E AERB) BHE ERE)
E| 5 E
3 ol W | gle W xlea @ 2 Bl @ B lmmean
- a TN ERSR | AERESE
% | FHFs - RIL | FHFS - RlL FH
hrs CANADIAN GOVERNMENT BOND f& if | 10.5000 250,545 367,399 30,710,898 | 2021/03/15
CANADIAN GOVERNMENT BOND & 5 =% 9.7500 263,000 381,215 31,865,834 | 2021/06/01
CANADIAN GOVERNMENT BOND & 5 25 9.2500 62,000 92,737 7,751,895 | 2022/06/01
CANADIAN GOVERNMENT BOND & 5 # 5.7500 5,000 7,426 620,806 | 2029/06/01
CANADIAN GOVERNMENT BOND & 5 2% 5.7500 45,000 70,661 5,906,611 | 2033/06/01
CANADIAN GOVERNMENT BOND f& 5 5.0000 40,000 60,977 5,097,084 | 2037/06/01
CANADIAN GOVERNMENT BOND @ i % | 4.0000 45,000 62,835 5,252,402 | 2041/06/01
CANADIAN GOVERNMENT BOND & 5 # 3.2500 10,000 11,256 940,947 | 2021/06/01
CANADIAN GOVERNMENT BOND & 5 2% 3.5000 50,000 67,075 5,606,799 | 2045/12/01
CANADIAN GOVERNMENT BOND & 5 2.5000 30,000 33,189 2,774,318 | 2024/06/01
CANADIAN GOVERNMENT BOND & 5 2 2.2500 100,000 108,810 9,095,427 | 2025/06/01
CANADIAN GOVERNMENT BOND & 5 1.5000 65,000 66,088 5,524,358 | 2026/06/01
Province of New Brunswick Canada #h 75 & & 25 6.7500 15,330 16,373 1,368,700 | 2017/06/27
Province of New Brunswick Canada |11 75 f& DE 25 6.0000 40,200 43,582 3,643,088 | 2017/12/27
Province of Nova Scotia Canada 5.4600 808 848 70,923 | 2017/06/01
Province of Nova Scotia Canada 9.6000 3,430 4,900 409,622 | 2022/01/30
Province of Quebec Canada iy fﬁ 5 25 9.3750 15,000 22,180 1,854,105 | 2023/01/16
Province of Quebec Canada i 75 15 5L 25 4.2500 50,000 57.378 4,796,227 | 2021/12/01
ONTARIO PROVINCE i 75 & 5k 25 9.5000 7,822 12,647 1,057,215 | 2025/06/02
ONTARIO PROVINCE i 75 & &L 25 4.2000 50,000 55,903 4,672,973 | 2020/06/02
ONTARIO PROVINCE #h 75 & & 25 5.5000 35,000 38,271 3,199,139 | 2018/06/02
ONTARIO PROVINCE ih 77 1& B 25 3.1500 70,000 76,299 6,377,858 | 2022/06/02
ONTARIO PROVINCE i 75 & 5k 25 4.0000 107,000 120,635 10,083,880 | 2021/06/02
ONTARIO PROVINCE i 75 & & 25 2.9000 21,000 20,566 1,719,123 | 2046/12/02
Province of Manitoba Canada #h 75 & 5 25 6.5000 46,100 49,686 4,153,262 | 2017/09/22
Province of Manitoba Canada h 73 15 B 25 5.5000 35,000 38,920 3,253,352 | 2018/11/15
City of Toronto Canada i 75 & 5k 25 6.1000 16,918 18,287 1,528,667 | 2017/12/12
City of Toronto Canada ih 75 & & 25 8.0000 10,060 10,338 864,208 | 2016/09/27
Province of Saskatchewan Canada ih 75 & B 25 9.6000 40,683 58,184 4,863,669 | 2022/02/04
PROVINCE OF SASKATCHEWAN ih 73 158 B 25 8.7500 2,000 3,050 255,004 | 2025/05/30
BRITISH COLUMBIA 75 & 5t 25 5.3000 35,000 39,544 3,305,516 | 2019/06/17
BRITISH COLUMBIA i 75 & & 25 4.6500 126,000 138,093 11,543,233 | 2018/12/18
BRITISH COLUMBIA #h 75 & &k 25 9.9500 50,430 71,338 5,963,208 | 2021/05/15
BRITISH COLUMBIA #h 75 & & 25 5.6000 46,066 50,506 4,221,860 | 2018/06/01
BRITISH COLUMBIA ih 73 158 B 25 9.0000 11,860 18,135 1,515,964 | 2024/08/23
BRITISH COLUMBIA WHEEES| 10.6000 34,587 47,959 4,008,952 | 2020/09/05
BRITISH COLUMBIA #h 75 & &k 25 9.5000 89,400 129,866 10,855,575 | 2022/06/09
BRITISH COLUMBIA ih 75 1& B 35 9.1250 500 517 43,239 | 2016/10/03
BRITISH COLUMBIA 5 EE % | 3.3000 20,000 22173 1,853,441 | 2023/12/18
BRITISH COLUMBIA i 75 & &k 35 2.8500 70,000 74,924 6,262,938 | 2025/06/18
BRITISH COLUMBIA #h 75 & & 25 2.7000 40,000 42,821 3,579,457 | 2022/12/18
BRITISH COLUMBIA ih 75 1& B 35 3.2500 25,000 27,496 2,298,390 | 2021/12/18
Regional Municipality of York ih 75 & 5 25 5.0000 21,000 23,350 1,951,870 | 2019/04/29
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Regional Municipality of York #h 73 158 3 25 7.2500 7,891 8,452 706,553 | 2017/06/19
Mun Fin Auth of British Columbia B %K EF 5.1000 38,685 42,510 3,553,490 | 2018/11/20
CANADA HOUSING TRUST % O & 3 2.5500 20,000 21,383 1,787,471 | 2025/03/15
CANADA HOUSING TRUST B % B S 2.2500 5,000 5,193 434,120| 2025/12/15
Toronto-Dominion Bank/The H & 2.4330 45,000 45,715 3,821,321 | 2017/08/15
Toronto-Dominion Bank/The B F 21710 28,000 28,493 2,381,736 | 2018/04/02
Toronto-Dominion Bank/The B F 2.4470 10,000 10,327 863,242 | 2019/04/02
Bank of Nova Scotia/The H & = 4.1000 40,000 41,268 3,449,658 | 2017/06/08
Bank of Nova Scotia/The H & = 2.1000 5,000 5,028 420,344 | 2016/11/08
GE Capital Canada Funding Co FI - - 5.5300 250,000 264,002 22,067,968 | 2017/08/17
GE Capital Canada Funding Co B F 5.6800 164,000 187,173 15,645,807 | 2019/09/10
GE Capital Canada Funding Co t & = 5.1000 9,220 9,240 772,441 | 2016/06/01
Canadian Imperial Bank of Commerce/Canad | ¥t & 25 3.9500 60,000 61,944 5,177,949 | 2017/07/14
Canadian Imperial Bank of Commerce/Canad | ¥t & 2.6500 20,000 20,169 1,685,943 | 2016/11/08
HYDRO QUEBEC #* & 2| 10.5000 24,660 36,186 3,024,794 | 2021/10/15
HYDRO QUEBEC # & 2| 11.0000 245,000 344,198 28,771,514 2020/08/15
HYDRO QUEBEC H & 5.5000 21,450 23,656 1,977,434 | 2018/08/15
HYDRO QUEBEC T & 9.6250 30,835 45,188 3,777,271 | 2022/07/15
Ontario Electricity Financial Corp # & 2| 101250 88.681 128,723 10,759,966 | 2021/10/15
Ontario Electricity Financial Corp t & = 8.9000 60,274 85,921 7,182,152 | 2022/08/18
Ontario Electricity Financial Corp #+ & 25| 10.0000 13,100 17,288 1,445,186 | 2020/02/06
Ontario Electricity Financial Corp T & 9.0000 5,400 8,385 700,984 | 2025/05/26
Bank of Montreal T E 6.0200 210,000 229,605 19,192,732 | 2018/05/02
Bank of Montreal FSu 5.4500 130,631 137,233 11,471,314 | 2017/07/17
Royal Bank of Canada H & 3.7700 155,000 162,681 13,598,571 | 2018/03/30
Royal Bank of Canada T & 1.5900 15,000 15,126 1,264,432 | 2020/03/23
Royal Bank of Canada T E 3.0300 23,000 23,103 1,931,202 | 2016/07/26
Royal Bank of Canada H & = 2.6800 15,000 15,151 1,266,488 | 2016/12/08
Royal Bank of Canada S 4.9300 5,000 6,106 510,467 | 2025/07/16
Royal Bank of Canada t B 3 3.6600 50,000 50,952 4,259,119 | 2017/01/25
- S BWAEl . R .
- 28 3,897,566 4,744,870 | 396,623,742

(£1) BERBREF, HRONIZNEESEBYEETEEEDOMEZD & ICREGTEHRNED DSTETACIIVBEHIND U— N THEBRBELIZHDTT,
(X2) BEEH. SHEEORREFIE T,

WG SIS EDER WEROIRR
20164 5 8108IRE L E20156118118 E20164 58108
= = S 7 ES ] E = 7
a 5 M & | K E (A) BEEFINE 10,977,421,1118
=] % SR 10,977.429,145
N 396,623,742 95.9 SHFIS A 8,034
)b - O—2%5, ZOff 17.171.129 4.1 (B) BifisEssoEia: A 50,489,276,472
RESSTELER 413,794,872 100.0 E=ELS 2.711,100,127
F;; ﬁmggg(??ﬂgﬁ%ﬁ%mﬁ BEYSBERERBOMESR D & (CREIETR o - 53:200.376.599
E2) SHEREED. MEORHZNBEENRETRBEOMETS L (CRABE (C) ZDftEEF A 69,927,268
=0 5 Rl K Ry —hT < R RPANSN Ry
ﬁ?o%%%tﬁ%g}@;ﬁ%{;ﬁ ?;T;tiﬁf}:ﬁi.gggggg 550 (D) ZEpEHE(A+B+C) A 39,581,782,629
(X3) YEKICH T DN ERMEE (408,991,336 TH) DRESHEMERSE (E) mipfRaintsE 238,048,855,238
(413,794,872FMA) (T BHEF. 98.8% T, (F) Bu=iass A 34,988,248,358
WEE. B TASIUBEGREDRR (G) EINREEERES 918,468,442
2016558 1008EE (H) I:IE"'(=D+ E+F+GQG) 164,397,292,693
— REBERIERE(H) 164,397,292,693
= = = a ES (1) BREREREE. —BENBOENHES A DEBELL. JTAZ NO5
(A) BE 419,227,572,400M £EFREE LT, LA EAREBEE L TEBINET,
a—)L - O—vE 2,781,850,540 GE2) ENEtEEERs 3. BETSs TAEDEFEEN, TA2TE3501F
PNHE (GHRE) 306,623,742.584 BRELT, LO2EEEFFEEE LTSI NE T,
RINAE 13,827,222,054
RILFISR 5.347,792.207
AIHAERFR 561,425,804
EAEEEHE 85,539,211
(B) &f& 15,302,855,334
Kihe 10,054,754,717
RINBIOS 5,248,100,000
T OftRILAER 617
(C) #iEmELEE(A—B) 403,924,717,066
STz 239,527,424,373
REBEMIES S 164,397,292,693
(D) SEHELOK 239,527,424,3730
1 /0= BX4fHEE(C /D) 16,863

*HIE (C B J D T A% E 286,440,040,399, HHPICH T2 BB ETAEAE
1,203,972,288M. [Ef#HITTAEF48,116,588,314H T,

HFHHKRICBIFRHVY—T 7V FERENRE T DRESTOTARG. 91 DHRE
%77V M (FOFsH)  (EMIRIREREA) 133,673,615, 1 UEEHHT
S RIVEF =T (FE1ERER) 1,870,575.338M., 94 DEA&T AT RILES—
TV - RBFOIT 1 IAvY (BASHEE) 2232997810, A THRESF T 7 UK
VA (BiS#EIRERSEM) 47,701,555, 4/ OHFEF I 7V~ (BRAHRR)
4,897,324,583[0, 940 - JO—N)LEST7 VN (F20REE) 62,829,133,
SAOMRES T 7V R (F20RER) 5,640,525, 1 IBHRNNHTI RIVE
F—72 (BAHER) 217,154,230431M. 40 - JO-NILESFET 7V R (B
SEcEY) 15,132,149,412MHTY,

* HHIROF B OIS D OMEEEL 16,863 T,
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—LlE) £IBTEEEARELET,
O. BifS#. BAITOETICR>TAABBILULTRL B BE. EERUMOHMIICK) BZHREREITDLHTEFIN.

B A al P D#EFEIF, SFEMEDMEERED10%IEEZ LREUFET,
I\, BAT - MBRTZNSDORIBHEE. EREESHRIT - R T D ESARE. —FTHEH) ORELRE., ESEHEOHEER
BED10%EEZ LBRELET,
Z.R=FTFUFDEEF2L—y 3V 3 (F) BENSS () BEEOHEEITDIEAERELED,
. MU R TEBDRSD. RRIVETORBLSYEG|IEEFNATZENBUET,
QBB DOV\TIE. BRIVBEEEDRENRASFTHEDMEERBEDI100%(EDNFDIEAERELET,
@HEIMEZFEE . B - MBS OEFADEEF. ZERHOHPIRRRIICE] > TITRWE T,
%o M A F R | MEERBEDI0%UT
WS OB AE(fEE & TR DR ORERE
(M) %HMHNHTT%bibKD\ i -
28,000 EEEENDN ﬁﬁm[:ﬁﬁfﬁ;ﬂ?ﬁggﬁ(C}ﬁ%gLJTC:&\:E)&SOt» %ETJ\“{IJ(D
=y WHL—rBHEREUF U, UNUI2BLIEIE. BESME IR0
[—\ = - TEZEZITIT. ERIVEFHHTREICEGEUF UL, 201651 8ICF. H
27,000 IROYA FAFHEAZZIFC—RHATMETLUE LD, HRESITH
wq/NN/N AM/\ IR TBARDEE N ZRI T, 2BICRBURNUETELE LR, 3
26,000 I% Al KEERICHWT BEEROELELEBMESDORIERENSTRNIUG
’ v FWHTRELEFUF LS. 4BICEURTORE2DEE) #3217 TH
\Wf/ \N M/ ETEEREBYF U
25,000 L A A SHHICE B [SHOERRS
RRUVBTOMBESCRATHCEICEY. BELNEOBES S
24,000 UEEHEDERGREZDSUCERZTRVET, 77 ROBEAIC
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A4 OHFRESFT 7 RM (FOFsH) (EISHEREIRERER)
W1 70z OEFORME BEELFTERR
B & I W n# | i
=EEIENE oM _ (201510816, 520165 4B15HFT)
(5e%) 2 — —
Al 5SS - # m_ |z 8] ® N
ZDhEH 5 +m g
RERR) = & AR 57 TN 06/ r2r 95163 | (O (AR ) 7% 20107075 [1001250
(E1) BPOBR ?ﬁ%%ﬁab\n\égm(aiﬁﬁﬁ%%@) GBI, BERIC & > CEibiE ssanceroE B s 52023 467,450 | QEERRAND, TG FORY | ssoson
g%gﬁ?&b@%gg &f] Eﬁéﬁ&ofgyfoﬁgbﬁﬁ%)%é%%&%%ogi?gﬁi%%\% galsi%nual}j/\)us;rglé%éB;gTSL/tg/;Z‘— 468,052 | AUSTRALIAN GOVERNVENT BOND (#-2h5U7) 6%2017/2/15 | 820,118
(£2) SEECCIARBREEAAL TSI ET, AUSTRALIAN CAPITAL TERRITORY |65 g5 | AUSTRALIAN GOVERNMENT BOND | 73355
(F—ZNSUF) 4% 2024/5/22 0> (F—RARSUF) 575% 2022/7/15 | /3
.ﬁ;ﬁaa‘a:o“ﬂy%la):{ﬁﬂ AUST &NZ BANK (A—AN5UF) 45% 2018/11/6 (447,762 N&W_ngl@EL\/}ALE{%TZ%EQS/%%OCORP. 605,883
DR 20155 1081685 520164 4 51505 ) sTaNzsIN 12857 azsk g (443,053 | ALSTRALIAN GOVERMMENT BOND | 517
= < ] 75 < 25 Westpac Banking Corp (—-AN5U7) 45%2019/2/25 (358,699 A&SI'QZAH/%,}‘J%?V;E’;%E%‘IS%O}\ZP 451,892
N7 TA-ARSU7 - Bl | FF- |\53U276E5|5\“ W ga,fi%r]j’;ﬁ“sﬁfgg%/C)BzagfgL}g/g* 357,299 | KFWAKREDIT WIEDERAUFBAU (K4) 275% 2020/4/16 | 439,705
|| EfEEEEs 8.059 C) Australian National University (4= |3c¢ 04 | AUSTRALIAN GOVERNMENT BOND | 304
2 — ZRSUP) 3.98% 2025/11/18 i F—ARNSUP) 3.25%2018/10/21 | %
L | HESREESS 5,420 I QUEENSLAND TREASURY CORP. 513 306 | NEW SOUTH WALES TREASURY | 51035
S5U7) 5.75% 2024/7/22 CORP. (A=A PSUTP) 6% 2022/3/1
7 | piEs 15,087 38,699 (%1) SEIRELRE BBINTABEENCHIFEA) -
Y ) (£2) BUFBIETET,
7 | &S 34,785 ( 2.000) —
3 =23 > o N+ N i i
(3] [ PE RS s ambh e, LapHeBBRrCByE A, (1) 5B (NEHR) ZME GBER)
(E3) HESCERTHFORMNES GRILES) FSINTHYFLA. " pm T =
(%4) BIRBIEITET, - -
5 slEmes 1 | %@BB BAFHRERIE A
(2) SEMERG | DIEABRIENE ISR NER T | PERERE EALE | SELLE | 250E | 26KE
(20155 1081680520165 4 F158&T) F-AN5U7 %12:55‘;.72'5% %12%,733% 19.902,T5Pg 96% : 40%2 41? 14%
FRANE R 7 8| FRTAE R R & (32) BANES. BARCHNT DHDEORD, ’
a4 B/5H 85/5H =Pl 8/5H (E3) BEETE. HHADLMUIKEIUIET,
(EEzwini/IE] 15972 11,216] 11,096| 11,890
(1) 2BEZELRR.
(F2) BARBFVIET,
(2) 518 (HEER) NfE (E8R5))
E £ *
" N N 5 i &8 -
X 5y i L & BMIE A X\BE & B NEE S & ;Bg}ggﬁﬁgﬁf’élaﬁﬁa
% [FA=ANSUT RV [FA=ANSU7 + R)b FH
F—AKSU7 AUSTRALIAN GOVERNMENT BOND & 5 5.7500 20,000 23,472 1,980,818 | 2021/05/15
AUSTRALIAN GOVERNMENT BOND & &k % 4.5000 23,000 25,204 2,127,011 | 2020/04/15
AUSTRALIAN GOVERNMENT BOND f& 5 = 3.2500 8,000 8,253 696,480 | 2018/10/21
AUSTRALIAN GOVERNMENT BOND & 5 # 4.2500 7,000 8,065 680,639 | 2026/04/21
AUSTRALIAN CAPITAL TERRITORY ith 75 f& 5 25 4.0000 5,000 5,472 461,803 | 2024/05/22
LANDWIRTSCHAFT RENTENBANK B % E S 5.5000 5,000 5,718 482,571 | 2022/03/29
KFW-KREDIT WIEDERAUFBAU ¥ % B & 2.7500 10,000 10,038 847,182 | 2020/04/16
Airservices Australia B Ok E 4.7500 4,400 4,727 398,923 | 2020/11/19
NEW SOUTH WALES TREASURY CORP. | % % & Z5 5.0000 6,000 7,078 597,344 | 2024/08/20
QUEENSLAND TREASURY CORP. B % E S 5.7500 10,000 12,143 1,024,815 | 2024/07/22
Australian Rail Track Corp Ltd ¥ % E S 3.7500 2,500 2,500 211,053 | 2016/04/29
INTL. BK. RECON&DEVELOPMENT ¥ % E S 2.8000 3,000 3,014 254,370 | 2021/01/13
EUROPEAN INVESTMENT BANK ¥ % E S 4.7500 9,500 10,663 899,905 | 2024/08/07
EUROPEAN INVESTMENT BANK 5 % B 5 2.8000 3,000 3,004 253,564 | 2021/01/15
EUROFIMA %5 kA 6.2500 3,000 3,271 276,092 | 2018/12/28
NORDIC INVESTMENT BK. B HE S 5.0000 5,000 5,582 471,111 | 2022/04/19
COUNCIL OF EUROPE ¥ k& 6.0000 1,065 1,204 101,644 | 2020/10/08
ASIAN DEVELOPMENT BANK B % B F 5.0000 5,000 5,593 472,048 | 2022/03/09
AFRICAN DEVELOPMENT BK. B % E S 2.7500 10,000 9,986 842,718 | 2020/02/03
National Australia Bank Ltd S = 4.2500 4,000 4,142 349,556 | 2019/05/20
BNZ International Funding Ltd/London | ¥ & 2 6.2500 10,000 10,059 848,912 | 2016/06/14
University of Sydney S = 3.7500 6,000 6,070 512,314 | 2025/08/28
Australian National University H & 3.9800 4,040 4,178 352,612 | 2025/11/18
GE Capital Australia Funding Pty Ltd | %t & % 5.2500 540 556 46,922 | 2017/08/23
RABOBANK NEDERLAND AU FI 7.2500 10,000 10,791 910,677 | 2018/04/20
Stadshypotek AB H & H 4.2500 3,000 3,048 257,296 | 2017/10/10
University Of Melbourne T BE F 4.2500 4,210 4,454 375,941 | 2021/06/30
National Australia Bank Ltd S - 7.2500 10,000 10,815 912,728 | 2018/03/07
AUST & NZ BANK Ht B 5 6.7500 4,000 4,011 338,555 | 2016/05/09

99



SADHRELET 7V FM (FOFsH) (Ei&HERIRERER)

E| HA x

S 5| s % |m wle 0 28w E e Bl fi L =
) B T INERSE|AERESEH
% [FA=ANIUT « Rb FA=ANIU7 - Rlb FM3

AUST & NZ BANK FI = 4.2500 5,000 5,140 433,764 | 2018/04/17

AUST & NZ BANK Tt & = 4.5000 5,000 5,189 437,916 2018/11/06

Commonwealth Bank of Australia T & 4.2500 2,000 2,050 173,038 | 2018/01/25

Commonwealth Bank of Australia H & 4.2500 3,000 3,105 262,053 | 2019/04/24

Westpac Banking Corp Tt B F 4.2500 1,500 1,537 129,733 | 2018/01/24

Westpac Banking Corp S - 4.5000 4,000 4,161 351,217 | 2019/02/25

Suncorp-Metway Ltd t B % 4.0000 1,500 1,526 128,811| 2017/11/09

S o mmE| e | | |
e 218,255 235835 19,902,155

(E1) HEBRESEE, HRONHDZNBEEBEYEETEREOMEEZ S & (CRABEFRRNED BSHERECIVELIND L — b THERELICLDBDTY,

(x2) BEETHE. HHBEORREIEUIET,

(3) SHIENG | DSEARRIRIES (SFifizE) WiEZ DR
™ 7 = uE 520154108168 22016448158
% 7 Al " 7 ®|: B & B 5 = 7
5 &hH = (A) BEAZINE 467,713,695M
A-BOND (10YR)(A—R S U7) - 1,653 EELFIE 467,406,866
A-BOND (3YR)(A—A KRS U7) 4,719 — ZOHUREES 306.829
(£2) HUFRBETHET, e 61,236,188
FEiE A 876,450,858
WSS EOER (C) ScHMIERE 51858 A 24,632,103
20164 4 B 15084 5 % 126,296,728
p T = B3 18 A 150,928,831
R B T m B = (D) Z0fE%F A 3,828,971
=m % (E) MEBEMS(A +B+C+D) A 375,962,049
AR 19,902,155 9.1 (F) BidBgaIaR S 13,810,297,529
- O— =, Z0f 808,682 39 (G) BHEiERS A 916,795,451
REETEERE 20,710,838 100.0 (H) BIfEsEEERS 202,720,124
(¥1) FEBOBGREEOET, - (1) BEHE+F +G+H) 12,720,260,153

B15BIEBI2IMEHREL—ME, 17—ZAMSU7 - FIL=84.39HT7Y,
(0X3) BHRICHBITHNERMEE (20,568,306 FH) DREGTEMEME
(20,710,838FM) (CHI BHEF, 99.3% T,

BEE. &fF. XS LUEEMEDIRR

2016F 4 R15H1#E
15 S| E H x
(A) BE 20,753,018,655H
J—-)L-0—V%F 408,793,273
RHHEGEHDER) 19,902,155,739
RINAZE 60,482,238
RINHIR 262,506,317
BHLERF 34,364,874
EAZETALE 84,716,214
(B) &f& 154,350,668
Kb 58,362,668
BN 95,988,000
(C) HEEFEE(A—B) 20,598,667,987
TR 7.878,407,834
AR IR 12,720,260,153
(D) ZEROE 7.,878,407,8340
1705 Y E4E(figE(C /D) 26,146H

*HIF(ICH T2 T AE8,324,069,507FH, BHPICHIF2EBMRETAARE
123,453,876M. EE#HITTAZEE569,115,549CT,

*HHRICHBIFRYTY T 7 Y NEREYRE I DRESHDITARIE, 94 THRE
277 KM (FOFsH) (EfSHRIREREM) 88,425,503, HIE30ET 7V K
99,116,456, 51 DHFEST 7V MV A (EEHEEIRERSEMA) 33,009,053,
SAOMREE T 7V K (BEHER) 3,340,755,532M. 54 JHFAEHF T 7 UK

(F20EREH) 4113754, A UBRNIBEBEH 77 VN (BANER)
45,033,010, 91 OBBARNVEST T (BREHER) 4,267,954,525MTT,
* SHIROFT RO Y DIEEERE26,146MTY,

(E1) BEERE S —BROBORNBES TAEOERZVL. TAZ 0D
SolEflEe UC, L0255 ERE LTIIESNE Y,

(E2) BiEstEEnE s, BIEREETEAEDERZVL, TAZ D355
BRELT, LO2BEEFEE UTIEENE T,

100



SAOHFEESHT 7 FM (FOFsH)

(EtEHRITEREFR)

A UEBHI-0OBYY—-T7 VR

ERBEE
KU EIEFE

Daiwa Asset Management

*HT 7 Y ROEHEHERDE TI,

552883 CREHB 2016 9H5H)

RRBTRHEAOA—TEIE1S

http://www.daiwa-am.co.jp/

B A 7 | REURNEOBRAD JEEMEDEERGHRED S U TCERZETRVE T,

rE R E R RADRHE. ABS (Fy My UGS | SEOEECEEATHEREDEEZENTE U THTINEGEEY) « MBS (E—5—
= = VIBREES | AEEBRBEDEEEENITE UTHITSNCEES) BRESFUEHERIBER

DFEELELTI—OBTORME.

N
E B #3 &
EULFET,

ABS. MBSIRE IUT [AHEE] ELWWET. ) BRIV v)b - XR—/\-FDLHERED
[CRETD LK. BEUNBEDERS KUEEMEDERBRRZH S U CERZITRNET,
Q1—OBTORUEZENDERECHIcSTIF. UTOBRNSIR— b T UAF ZHEEL. BRETLBVET,

1. SHAOETFE. BBRHICBVTAABHEEME (S&PTAA-DEFEFA—FTr—ATAa 3t £F2TEEEREL

O. BifS#. BAITOETICR>TAABBILULTRL B BE. EERUMOHMIICK) BZHREREITDLHTEFIN.
DEHEF. SFEMEDHEERRDI0%EEZ LRELE T,
N\, BIS RO ZORIBEENRT - RELT 2 R/HESZRE. —RTHEDD ORELEF. SFEMEOMEERED10%E2EZ LR

Z.R=bIFUFDBETIL—Y 3V 3 () BENSS (F) BEOHEETZEZEAELET,
M. BHURTFEDSH, 1—OBCOEBERYEGIEZFNAT2 e BIERT,
QRBICOVTIF, 1—OREEDRELEZ100%ISEDFEEZERAELETT,

GOEMEEEES | B - EHESIGE DEFHDEEIF. ZESHDUPIRAICAI> TITELE T,

X A H IR | MEERERDI0% T

WA OB AR & TR DS

()
18,500

18,000 —
17,500 MWV”‘

17,000 M\‘M

16,500 | [NKW
16,000 VAN

15,500
15,000

BB
(2016.3.7)

i

#E(MER

HoOR
(2016.9.5)

e 5 g |®* 8 BEESUERN e e
s | sEE BEx|"
M % % % %
(Him)2016£ 3 878 | 17517 -1 20,318 — 9.6 & 1.1
3 A% 17,977 26| 21,019 3.5 96.7 —
4 A% 17,439 A0.4| 20,187 0.6 96.0 =
5 A% 17,443 | £0.4| 20,336 0.1 965 A 78
6 A% 16,250 A7.21 19,207 255 965 2A17.2
7 A& 16,502 | 458 19562 | 437 96.8| A17.2
8 A% 16,414 AN6.3| 19,472 YA ) 970 2173
(BAZK)20166F 9 B5H | 16,543 A5.6| 19,536 3.8 97.1 A17.0
(1) ESERIIHIEL.
(£2) YT« EMUBRBA YT v IR (BBRE) &, Y7« EMUBEBA YT VIR
(1—0OR—=2) OF—FICEIEMBEL, BT 72V REFEHZ10,000& LT
KIBEESFENSHELICBDTT,
(E3) 5;3%_1@?5%&1(3\ HEMBAORKRZZEL T, BHFIEXHOKEZRAL TV
(£4) AHEEALEIIFHRTHEMNTES EREESS) ZRIEY,
(E5) ESEYLEIERIE-FRIEETT,
(EFEE)
SEEMERZDHIZICDONT
(B - pE]
BAE 0 17.517F EER 0 16,543F &3 A5.6%
(EEEEOE B EHER]

I—DETOESRICREUER. SANET (ESBELER) L
EVEHDOABNAZERLIEFTIADFS LRI F LN, I—0OH%
ATRELEIENNATRABERERY, BEEMAETELE LR, <HU
lF MEEBEICOVLT] BISBLLIEAET0L,

SIRERIBICOVT
Oa—0OBESmR

I1-0OBEFOSFIET (ESMEE ER) LEUk.

HEH 520168F 3 FHECHITIE. ECB (FRMNPREBT) BEA
THiEFEZ LO2EIEINNRESNZDOD. RSFHEERHDENFT
[FICBEENBGREREEZIT T, SMFLEFUE U, Z0O%IFE. KEDF L
[FEANBET 2, NVF—TDTFOREEZ (T2 X T OBOEF TR
Ems. BRlFETULE L. 4805 5BRICHTTIE. KEOF] LT
R EBMEOEERECAEGIN DD, SHEL Y YN TORE &5

WE Ul 6RICE. BEDEU WINES) BEROZIFZR O EREE
[CBWVTE UBEBORD BRI L. MiBDU R T ORERBNERFE Slc I & E
o, ERIFMETULE UL, 7 BHELERE. BED E URERRESF (O
953 vININRT ZH, HENICKEN LR T DBREMBDY X270
BZEAENFISWVWE T ETERIEF ERUE Ul

OREEE
I1—00OWABBELV—MFTFE (FE) LEULR.

HIEN 520165 3 BRICNITFTIF. E CBDRSFHREDEIFTIF
[CEENRBRESZZIIC. I—0RRFERELFLURE. 4AMS5AXKICH
[FTIF. HIROERMBERRERE CEIEINEXSNcZ &N SHEN
ETLU, 2—0FEFFNELE U, 6BICADE. REDEEREDGR
NOSMHEDU AT EREEANEF )., I—0FFD3—EBNET 8T
BUEULRE. 7B#ECE. HEDE UBBSRESF)(CHT DY 3w IhIN
RI D, MHEDURTEREANTSVWEIET. I—08G ER(ICE
UF U, UM L. 7 BEROBIRDERBERRERE TlE. MZOHARFC
BOBWVEBIHEI BT EhoMEEMEH. I—0O0RFBUT™ELE
Uico

QHIHAICHITD [SEDERASE]

FEUTCI—OBTDRHESFICRET D ZEICKY) . BEULRNEGED
BRESLVEAMEDBEREREEZD S UTCERZTRVE T, EER—
NI+ UZDEFZEHIRT (BEFa1L—vaYy) [DOVWClE Tr7Y
IA VG APEHBERBURE(CEDIE, 3 () BEHNSS ()
BREOHBETHNT 2H#HTY, 7Yy NJRITETIEF. SEOBIED
% - BEBEROEOREETRU. EBRADTOHEINZREZ T,
ERBMIINBEVSEIRTR— N T+ UA ZEBEIT 25 TI,

SR—FTFUFICDONT

I—OBTCORMESESAICHEIAN. BE UIEROEEFERS LO1EE
HEDBERBRREZDS U TCERZITRVE U,

SHZEHY R I ERITEET2L—YaVICDOWVTEF. 3 &) BEHNS
5 () BEOHENTERLE UL, BICEAETNENNRE >12BEC
F. BETF2L—yavaERAELZ—H. S LRBEONBFE2EE ClF
T T 2R L, REBOCHBRESZZERL CHRETRVE U,

ELSBRIEAICEALTCE. BEPHEDHALEZSDICREFE Uz, &
fo. ERRERICOVWTIE. 7TV ADMALERZSHICRER Uz,

BEICEAULTE. EBANERESMICRSFE U

ORYFI—TEDERICDNT

LT 7Y RIGEADHEECFEEE#ELBRINYFI—IERITTHY
FB A,

LHIDH T 7 ROEEME S SEIRHDEERE.
ETROHERE] EISRIIET W,

(S&DERA)
SHOEELEULTCI—OBTORMBEHFICRET 2 EICKY. TEUING
DHERBLOETHEDBREUREZH S U CERETRVET, ESK—N
T+ UFDOBANEHURT (BET21L—3Y) [CDWVWTIE. 79Xy
FIZAPEREEREUREICEDIE. 3 (F) EBEHNSS () BEDOHHE
THRINT 2AHTT, JUY v NURTETEF., I-0DBESEOHBEPRE -
MHBEROEEREZTRU. EBRNDTPHEIMZRBFI T, SABMIT

BV TR— T UA ZHBHEI 258 TI,

[P DR (&R

101



W1 70O OEROEHE
B H ElE.;
FEEZIL T (O!
i) 0
BIMEEESEL 132 —
ZDftER 3
(REER) (2)
(Z0Ath) (0
& &t 3

(0X1) BhOER (BERDODNDDDHDIFEERZSO) (FEN. FBICK > TRumE
OBICEBN DD, BEACIVAERUILHERTT. BAOEESLUER

SEICDVTIFEHED [1H0HY OEROEME] OEEOBEZE CSRIET0.

(¥2) SEECLICAKRBRIBAALTHYET,
WEES LUEGIDKR
M # &
(2016FE3H8HNH52016FE9B5H%FT)
= 1 g | 7t o g
F1—0O F1—0O
1—0O = 1,449
5+(15y7) &S - (3
F1—0O Fa1—0O
1—0O o 650
(,\\\“}:‘—j_) 156&% 2,41 1 ( _)
Fi1—0O F1—0O
- 5517
2-0 EEES 2,190 7
R P 549 =
F1—0O Fa1—0O
1—0 - _
( '\\‘/r \y) 156&# 1 ,076 ( _)
Fi1—0O F1—0O
1—0 ~ _ 1,039
D15y | HEE )
Fa-—-0O Fai-0oO
J_D (= -
(%0)1.@) *itg\% 989 ( _)
F1—0O Fa1—0O
- 6,168
10 B ERES 5.678 -
370 B | 1538 2488,
SBEIZTELRE BB FDEZFNTBIFEA) »

Cx1)
(E£2) ( )NFEEICKZBIDT, LROVFICESENTSUFEA,
(E3) HESICIEFRHTPOEMIES @E@RHES FSENTBUEEA.
(E4) BARBEIET,

(2) SEHENS | DFEAFERIENS [R5
(201638 8HEM520166F985HZT)

SAOHREET 7 KM (FOFsH) (B8R ExRER)
BEELRTERR
NI - |
(201638 HN 5201698 5H%FT)
E [N bl i
fizd A & B % i ® B
FH +H
Belgium Government Bond (NJb#-) 45%2026/3/28 |1275,818 FF%’\%QL—'XG)O\B/%@;”EAOE%T”B&’;‘? 267,411
FRENCH GOVERNMENT BOND |; 5 493 | FRENCH GOVERNMENT BOND |95 935
(I5VR) 0.5% 2026/5/25 k (I5YR) 4.25% 2018/10/25 |92
GERMAN GOVERNMENT BOND (R4Y) 3.25% 2021/7/4 {124,528 | RABOBANK NEDERLAND (454) 4.75% 2022/6/6 |130,326
PROCTER & GAVBLE CO. (PXU7) 2% 2022/8/16 {122,303 | Pohjola Bank PLC (7423VK) 3% 2017/9/8 |128,552
FRENCH GOVERNMENT BOND | 7 g7 | FRENCH GOVERNMENT BOND |, 15 57
(IS5VR) 3.5% 2020/4/25 - (D5YR) 5.5% 2029/4/25
Tﬁo;a%Ca%iﬁazlé%eerazt{C}q?L/%é (71 67.945 | selgum Goverment Bord (<11 55% 201779728 | 80,151
FRENCH GOVERNMENT BOND | 5 165
(O5VR) 8.5% 2023/4/25
RABOBANK NEDERLAND (#54) 475%2018/1/15 | 36,882
FRENCH GOVERNMENT BOND | 54 704
(DS5VA) 4.5% 2041/4/25
(1) 2EEFZELAS RBIFHESENCBUFLA) .
(F2) BAERBIEUIET,
WA B EEHR
1) 5NE NER) LitE BER)
E B E b5 =x
T 1 i 5588 | e R A
E Hlua@mes BAE [T
NEREEE | BERESE @R | SEME | 280U | 26KE
Fa1—0O F1—0O FH % % | %| % %
é?ﬂ%yw 2,000 2,164| 251010| 87 —| 46| 41
F1—o| Fa-o
ég‘?)sf) 700 746 86573 30| -| -| -| 30
F¥1-O| Fa1-0O
%5&%7) 3,300 4477| 519328| 180 —[150| -| 30
F1—0O F1—0
ﬁ;;;ZJ 7,400 9,207 | 1,067.855| 37.0 234|136| -
Fi1—0O F1—0O
fﬁ]Ei) 900 1067| 123852| 43| -| -|a3| -
F1—0O F1—0O
%?ngw 1,000 1087 126136| 44| —| -] 44| -
Fi-0O| Fa-0oO
ﬁg&ﬁg) 4,900 5422 628941 21.8 89| 46| 82
& =t 20,200 24,173 | 2.803,699 | 97.1 473]315]18.3

(1) HERBEEEF. BROFHZVBREEYEBETERBOMEZ D & ICRERGE

BANED DEEHECKIEHIND L — SN THERELIZHD T,

- " o = = = = (22) HALES. GARLBCHT SHERAOHS.
#5 FEEMNE R E G| FEaNE |k E & (E3) BEEE. HHEDLAREIFUIET,
o 55H =D =558 =Pl
EZSIEYEG | 280 559 1,632 1,450
(£1) 2@IEDELRE.
(E2) BAKRBEIET,
(2) SHE (H&s8) pHfE @50
El x
X » | 8 | E E | FAE | EEE fm g {mmerp
- NERS R REREDEE|
% Fa1-—0O Fa1—-0O A
1-0 (P4I5YR) | GE Capital European Funding t B F 6.0000 1,000 1,143 132,580| 2019/01/15
GE Capital European Funding H & 3 4.2500 1,000 1,021 118,430 | 2017/03/01
_ | 854 2881
i -3 | SRR SRR SRRRRRNNS RSN 5006]T PAIYA M 1) A
F+1—-0O F1—0O
1—0 (#5%) | RABOBANK NEDERLAND H B 3 4.7500 700 746 86,573 | 2018/01/15
o | 88 B 18847
i | R E B /') 2 I v 1 B
F1—0O F+1—-0O
1—-0 (N)bF-) | Belgium Government Bond & & 25 5.5000 200 318 36,993 | 2028/03/28
Belgium Government Bond & & % 5.5000 700 745 86,479 | 2017/09/28
Belgium Government Bond & 5 2 4.5000 2,400 3,413 395,855 | 2026/03/28
_ | 88408 3884
il £ | RS SRR RN SR 3306] T 4477 sIeEae T
Fa1—0O Fa1—0O
1—0 (I5YA) | FRENCH GOVERNMENT BOND & 5 2% 8.5000 1,200 1,543 178,970| 2019/10/25
FRENCH GOVERNMENT BOND & & 3 8.5000 1,400 2,222 257,736 | 2023/04/25
FRENCH GOVERNMENT BOND f& & 5 5.5000 200 327 37,973 | 2029/04/25
FRENCH GOVERNMENT BOND & i % 3.5000 600 688 79,816 | 2020/04/25
FRENCH GOVERNMENT BOND & & ZF 0.5000 1,500 1,543 179,042 | 2026/05/25
Banque Federative du Credit Mutuel SA [ & 4.1250 1,000 1,159 134,527 | 2020/07/20

102



A OHRESFET 7V FM (FOFsH) (B8R ERER)
5

A =x
o9 | Ao |E S| ERE|EES @ o @ B m=ssB
B - NEEETHB|BEREEE
% F1—0O F1—0O FH
Banque Federative du Credit Mutuel SA [ ¥ & % 2.6250 1,000 1,167 135,458 | 2024/03/18
Total Capital International SA H B 2.1250 500 554 64,329 | 2021/11/19
o | B8 W 841
S P 7.400 9,207 1,067,855
F1—0O F1—0
1—0 (KqY) | GERMAN GOVERNMENT BOND & 5F % |  3.2500 900 1,067 123,852 | 2021/07/04
_, | 28 W 1581
SR P 900 1,067 123,852
F1—0 F1—0
1-0 (74Y5YH) | Pohjola Bank PLC # & %] 20000 1,000 1,087 126,136 | 2021/03/03
R 18840
| e A I A 1000 1087 126436 T
F1—0O F1—0O
1—0O (Z0ft)) | Nordea Bank AB # @\ %| 37500 1,000 1,018 118,111 | 2017/02/24
BNZ International Funding Ltd/London | ¥t & 2 1.2500 1,000 1,023 118,661 | 2018/05/23
Svenska Handelsbanken AB # & %| 43750 1,000 1,223 141,894 | 2021/10/20
PROCTER & GAMBLE CO. # & #| 20000 900 1,004 116,473 | 2022/08/16
National Australia Bank Ltd # & %] 4.0000 1,000 1,153 133,800 | 2020/07/13
_, | 28 W S5#8H8
BE S 4,900 5477 678,041
a MR L2 0 D R SO RS SRR SR
R 20,200 24173 2,803,699
(X1) BEEESEE. BB IESEYBEAEEDMELD S [RBETHANED B3 BHAIC &V EHSNS L— N CIEEE L0 T,
(¥2) BEeE. FHOAOBIRBATIET,
(3) ST¥IENS | DERIABIERRIRS  (FTMER) WiERDIRR
o ] ] 0 = L BH20166£388H ZE2016£985H
§ m B E B % |5 B B ] B = 7
54 ElL] BhH (A) EEHZIR 54,478,0310
BUND(10YR)(R-) — 400 SREYF 54,557,436
OAT 10YR(ZS Y R) — 92 =4S A 79.405
E HROFHEES, BROWDE N ESEYEESEIEEOME R HlEsoni=t:|
e o i e | S > 24753282
(12) BARZIET, e 30,778,509
N FEiE A 255,531,791
W EEEHMEDER (C) S |5 Es A 4,125,130
201659 A5 HIRE B2 % 4,037,357
5 5 = 7 ES EIGEES A 8162487
: EER - ES (D) ZDfthEEH A 485,833
TH % (E) HHRBHS(A+B+C+D) A 174,886,214
NN 2,803,699 97.0 (F) ARG HIERS 1,420,802,956
J-)L - 0=V, Z0ft 86,621 3.0 (G) BEBRE A 109,489,608
ISE(SEEAERSRR 2,890,320 100.0 (H) BIl{ETEERs 5,509,576
(12) HEBRES . BkORB B EDRERREBOMEE oL A ETE (DEHELE S+ Tiaraaero
T b sat Al & BT 1S L R CRERE U 50CT, BB, O KRN 1) 1.141,936,710

ASHICBITBIMERE L— K,

11—0=115.98H7TJ,

(E3) ZHRICHIT 2N ERMEE (2,885332FM) DRESTEMERSE

(2.890.320FF) [THY DLEF. 99.8%CTT.
BEE. 8. TASLUBEMEDINR

2016F 985 BIRAE
18 = El H x
(A) BE 2,898,421,506M
J—-)L-0—-V%F 21,478,691
NHHEGHDER) 2,803,699,244
ESIN 8,621,997
RINAR 46,005,326
ALEER 3,402,017
EANERE S 15,214,231
(B) &f& 11,164,237
ESN 8,117,900
ES/N: 20k 3,046,337
(C) fLEEMER(A—B) 2,887,257,269
TR 1,745,320,559
AR T 1,141,936,710
(D) ZEROER 1,745,320,5590
1705 Y E4EfiZi(C /D) 16,543

*HIE(CHIT HITTAEAE1,890,182,630M, BERP(CH (T HENRETAEEE7,694,888

F. BEIf#TA%RIF 152,556,959 T,

*UHRICBIFRUTY —T 7 Y MERETRE I DREGEDTTEARIE. 51 IS
1-0fFF—7Y (8A5EKRR) 30,533,513[. 94 JHREST 7 KM (FOFs

)
HEREAM) 17,143,919, 91 OHRESFT 7V N (BASE

(ESHERIIREREA) 44,601,369, I/ DHFES T 7 PV A (BISHER
) 1,586,872,563M.

FAOMFUEE T 7V N (F2ERER) 1,999,499M. 91 UM 3 BEEE T 7

VR (BRHEL) 64,169,696 TY,
* SHIROTEOMZ Y DIEEEE 16,5430 TY,

CE1) BZERES S —BBROEORNMERL TALDEREZVLV. TEZTO
B5EAEE LT, FESBGRIERE UTEINF T,
(£2) ENiEsEEEaE o, BIEERETAEDERZVL. TAZ TO2BEE
BRELT, LO2BEEFEE UTIESNE T,

103




A4 IOHRESFT 7> BM (FOFsH) (EiSHEEHTERER)

A IBBAERY REIT—T 7R
ERREE 5228 CREH 2016%F1085H)
FHIBEISEE e anemcap) o

Daiwa Asset Management

*HT 7 Y ROEHEHERDE TI,

B A A | BEUNEORRDS L UOEEHEDEEGAEZD S UTERZITEVED,
X E B & N 2| NOLHEESLVEHEHED
DXL LTRKY FRARE (SBOBETAEZDR  BHJE LR IBEanad, LT [AIES] CU0FT, ) B
ga;g;wb R=N—ZDEHRSHHRICRET 2T EICh., TEUNEDERS LOEEHEDEELRREEZD S UGERET
OEALBLoTE, MEOS BHRILEE LGN SERATE ST i L
.L/g?ﬁ%@’f’(ﬁ(ﬂét EY{?E%IJSLVCAA*&*Eéui (L—F74—XTAa BLAiif;(atS&P’CAA Pltb) 9B EmERE
R 0. EY?%?% BT DETICK > TAABIEUYU L TR SIEIBE. RARHTOHMICK ) UEZBMEREITDEDHTEFIN, £
g B A & DEFE, S5 CIEsEE ?z@%@éf“f‘%ﬁ@m%&f‘* FREUET, a
A% l%ﬂ%&%l@% (KT - MEZSHET, ) | EFHEEIE, @_b< at%ﬂb(u%‘g“%:t#ULﬁ*ﬂé’r&E@B&O%ﬂb@fci%&%ﬁé%b\%ﬁ
REL T D RHEZFZIRT, —%ﬁﬁié ") @}Qékbiraﬁ {SSTAAEE DB EREAD 10%12E Z | LEFET,
:. H—RIxUADEET2U—Y 3@, 3 (&) 2END5 (&) ﬁiF@?lfa?%Ktbi@“o
SAUZTFARORH. By REOEELYG SRS 2 ZEPBYE
@5’\\%5_@?‘@&%(;35713‘([3 R NEEEDRELEGE 7. 1§EEEZJF®@§F%A§§®1OO%(Lﬁ’JUéCt HEREULFT
GORAENGREEICOVT, BRBZHU I Z0ORT 51chDRENY VITRLFEEA. BH. RENEEEEDCTERR. BEE Al
FEOZIY X FEIVICH D BB FHEETRD LN TEHHDELET.
B I #H A Hl BR [ fEEEREED 10% LT
W= HACh DR AE(TRE S TR DR OREsian
G FRY RFHATTRE (A8 LU, #HEN52016F 5 BKIChH
13.000 [FTIE. BHPHINGE Y AT EEOHBPRED E UBERR N T 2 Ea%
’ = [CEAIN. ERY RAIE—E—BD#EBERUF U, 6 BICADEE
12,500 A = UBtREDEIEZR] S BRBEANDEMBNBE S Z T, TRY RAEOD
N TENEDE U, EREROERICFRBEAN SHK> REIE—H L
12,000 W v SULELEN. EUBBIRDBERIT 2 &, 5K RORABICTELEL
’ ‘ " I HH(:}%EE‘;@ED:&DVEBXL% Lich'. Z0#%I1EBOEICLBEN
11,000 v B EN S, TRy RAFBUOTET 2RAEBRUE U, Z0OEIF.
WL SEEEADETE T BBRICEASN DD, B RHE—E—ED
10,500 \f W v B3 FE LTz,
10,000 SHIHAICHITD [SEDERSE]
H 5 H =x HWRY RETORMESFICRET D EICKY . BEURNEDOERD
(2016.4.5) (2016.10.5) FOEEHEDBERGREZDS U CERAZTRVE T, BEFR—NT 7
— _ UADSFIURT (BEF1L—Y3Y) EDVNTE. T7YIAVI)
s g g |B * @ 8 LO8BRR N E @y ZPEMEGRRELBECEDE, 3 () BENSS (F) REOHHE
(B = |(e2akE s = | DA | = TIVhO—=LLET., 70V v NURTETIE. ERHBAITHEVEHIE
% % % % Tit— NI UA EBET BHHTT .
(920165 4 558 | 12,192 = | 14.005 ~| 78 -
INEES 12,219 02| 13,881 409 96.6 = OR— T AUFICONT
EN=ES 2,536 28| 14,444 31 96.6 - TR RETORHESESMICHI AN, ZE UTEINEORRS LU1E
§E2§ 8-3;? i]g}g %%3 igé gg-z g? ;\EHF‘OJ#;EBEZE%&J* bt@ﬁﬁ&(g?ui Ufze i(g@;é Xa%i;‘g“
S : : : : : : EEF1L—Y3VCDOVTE 3 BENS5 REQHENT
S e o] BALE Ule. BICRAE FENN RS >RETE. BEF10—> 3>
() 2016810850 | 10381 2149 12.683] 294 977 ~11.0 R UE—7. € EREONERFE > IBE CIHEET 2L, &5
GE1) BSERIFHEL, FHEPHBRESEZZEE LU CHRZITRVE U,
(£2) YT REHEAVT VI (HFE) (&, 9?\4%%47?”77\ CN BEEEBAICEAUTCIE. EBREDMBALERZSDICHREE U,
I D7 O K OSTHARL. 577 FSERZ10.000& LT HEICEUTIR, RENEHEEBRICRSS L.
(X3) BHOEME. BEMEORREZERL T, RUAEZ00REERALTY ORNYFI—J LEDERICOVT i
F9, HT 7Y RGEROFHIFCFEFEELRBRINYFI—TZEITTHY
(24) BHBEAMCESTEPOESIHES @RES ZRSET. .
UES) REAMLFERRILE —TRIF T, WHIDY T 7 > ROBEMES SZISMOBEER. UMD OEAE(HE
GERZB) ETERDMRE] ZI8RBRLIETV
~: o0
e D ouT (SHOBASE)
H9E 0 12,192 Mk 1 10,381 R A14.9% TR RETOAHESICRET D EICEY., BEURINEOEER KU
(EEHEDE R EEER) ERMEDERBRREHT L CEBREATENE T, @SR Iz UF 0%
IRy RETOEEICHE UEER. 2 ET (EXERES) Uk FURT BIET2L—23Y) [CDOVTE. T7 VI RXYI )V APERBER
T EDEEDFENAEE T EETIADESEHIE LD, TR BEUBRECEDE, 3 (&) BENSS (F) BEEO&SHETIY NO—ILU
AT TRE LT Eh YA F ABRE B EEMEI TS LELRE. <h 9. JUYv NURTETIE. BRBNINBVERTR— DT UA %R
U<l [BEEEICONT] ZTSBIRE, RIBHEHTT,
SIRERIBICONT
OREEHMR W1 A0O3Y) OEROEH
HEESSUGET (ESMEE LR LEL. MEn52016%5 T —F
ARICADTIE, FBfEOBaPEEOEU (NES) BRICHT 2 =R A
BEGLCEEINDD. 2FllEL Y INTORBEBYELIZ, 68IC ) ©
Ad &L EUBRDEIRZRE S EREENDERZRNS %jr;L&[LjJDZ\ A 7 —
KEDOH LTEAREN S, SRIFETT2EEERIE L, BRE OB 7
DOBERICIFEBENN 52N LRI 2BEDESNE LI EU%’&E% (CEEE:) 1
TROESFIT B &, BEDLITERNBEHBCBIEIGN®E Y. &FF (ZDAth) (0)
KIBITIETFUE U, 8BICIEBOE (73 RERT) hsahirdmt & &t 1
FERELICZET. SAFHI—RETULE LN, ZDRIFEER CE1) BPOBRE (HEHONH 2 0DEEEHESD) BB, BHICK > CZalE
BHEErssIceNE LR UE U, ORICEEBN DD, BFEACIVERUCERTY., BROBEESLVEL

EICOVTIFEHED [1H504Y OEROIEM DREOBIZEZ CSREEL.
(£2) BEECLICHARBIFLBAALTHIFT,

104



SAOHRELET 7V RM (FOFsAH) (Ei8HRZEREA)
WEES K UEGIDRR BEELRTERR
M # & NI S |
(20165F4B 6 H1S2016F108 5H%F T) (20165 4B 6 HMS20165FE108 5HF T)
= 5] | 7T F 8 E Ll
5 FARUZ - MUK [ FARUR - KR = 8 = g — — % - i} ——
B 21,512 4752, = =
42Uz | 4112 1o Unted Kngdom Git: (1#07) 8% 2021/677 | 662,984 | ROyalBank of scotand PLC/The | 694 526
e 6134 19188 O (62 L5527 | 601967 B e " 651626
I1) 2BEEELS (BB EeF BT o) .« (?\"*;‘y) 1.125% 2019/12/23 550,358 | United Kingdom Gilt (1) 4.75%2020/3/7 | 457,054
(£2) ( NIFMBRICEDBPNT, FEROBFCEZSENTEUF A, Deia Credit Local SA (75/2) 1.875% 2017/7/17 | 482,387 | United Kingdom Gilt (41%U2) 6%2028/12/7 | 431,365
gz; gﬁiféggﬁi*ﬁgﬁ*ﬂéﬁ (ERLESS) FBFNTHFEA, United Kingdom Git (4£U%) 4.25% 2046/12/7 | 453,037 | United Kingdom Git: (1) 875% 2017/8/25 | 411,343
° United Kingdom Gilt (/#UZ) 15%2021/1/22 | 431,477 | United Kingdom Gilt (4/UZ) 45% 2019/3/7 | 406,218
(2) Fe4ENS |DFEFERIENS [1A5570 United Kingdom Gilt (/£UR) 3.75% 2020/9/7 | 427,528 | KFW-REDIT WIEDERAUFBAU (4Y) 375%2016/%7 | 161,379
(2016548 68N 520165108 5HET) United Kingdom Gilt (1) 3.75% 2021/9/7 | 411,953 | United Kingdom Gilt (/%) 4% 2022/3/7 | 157,786
- - | “‘%‘n \ g j:“.; \ g Tfjt"jilsa)"taéz'ggirgg%ﬂazl/%é\ 208,840 | RABOBANK NEDERLAND (55) 4% 2022/9/19 | 155,890
a ﬁﬁ;@ﬁf R ’:}ji’a %ﬁﬁggiﬁ S fniﬁ GECapltal Yk Funding (71 1151.544 | United kingdom Git (4%U2) 5% 200537 | 92,992
= (R 3
LEein/J EI 1,575 1,565 | 2,223 1,342 EB gﬁ%géﬁgﬁ EBAFDEEENTSITER) o
(F1) EEBIEFZELRE,
(2) BARBEYIBT, WA A SR
(1) SE NEE) LHtE (B55H)
E B HA E] H BN
57 i ) O588 | BIEHARIBEA LR
= A|EEEE NERT | BERETE e fﬁfﬁfg SENE| 2EME | 25RE
FAFUR KR [FAFUR - RUR A % % %| %| %
AFUZR 50,300 57.725| 7,550,512 | 97.7 —116.9(63.6|17.1
(1) BEHRERREIS. RO ZNEEBYEETERSZDMEZD & (CREES
BARNEDBSEAECLIVEHEIND U— N THERELZHDTT,
(E2) ALK, [EEREICHT 25HIEDES,
(X3) 2EEE. SHOBEOBAKRBEIURT,
(2) SHE (NERB) D& ERIRRD)
E| A x
Es 5| Ao E|F N E®E e @ fm . R
) ) NEREE | PEREEEE|
% [FAFUR - KYR [FAFUZ - RUR FH
A4FUR United Kingdom Gilt & & 25 1.5000 3,000 3,162 413,707 | 2021/01/22
United Kingdom Gilt & BF 25 8.7500 2,000 2,154 281,821 | 2017/08/25
United Kingdom Gilt & 5 = 8.0000 4,500 6,130 801,908 | 2021/06/07
United Kingdom Gilt & 5 = 5.0000 1,900 2,584 338,036 | 2025/03/07
United Kingdom Gilt & & 25 4.7500 1,800 2,086 272,851 | 2020/03/07
United Kingdom Gilt & BF 25 4.2500 2,000 3,344 437,473 | 2046/12/07
United Kingdom Gilt & 5 = 4.0000 1,000 1,202 157,247 | 2022/03/07
United Kingdom Gilt & 5 = 3.7500 5,000 5,708 746,671 | 2020/09/07
United Kingdom Gilt & & 25 3.7500 4,400 5,160 675,027 | 2021/09/07
United Kingdom Gilt & BF 25 1.2500 4,500 4,592 600,725 | 2018/07/22
KFW-KREDIT WIEDERAUFBAU L - 1.1250 4,000 4,098 536,023 | 2019/12/23
EUROPEAN INVESTMENT BANK B % B = 4.7500 3,000 3,266 427,264 | 2018/10/15
National Australia Bank Ltd t E 3.6250 300 309 40,447 | 2017/11/08
Dexia Credit Local SA Tt B F 1.8750 3,000 3,029 396,304 | 2017/07/17
Total Capital International SA t & = 2.2500 1,500 1,594 208,531 | 2020/12/17
GE Capital UK Funding FI = 4.3750 2,800 3,081 403,072 | 2019/07/31
RABOBANK NEDERLAND t E 4.6250 1,000 1,146 149,919 | 2021/01/13
RABOBANK NEDERLAND tHt & = 4.0000 2,500 2,885 377,407 | 2022/09/19
Nordea Bank AB Tt B F 2.1250 2,000 2,083 272,545| 2019/11/13
Commonwealth Bank of Australia t B F 2.2500 100 103 13,524 | 2018/12/07
PO 3 E ) omw| | o o I
I 2 50,300 57,725 7,550,512
(1) HEMERET. HRONMZNESEYEETEESOMEZD EICRESTEHBRNEDDSEFACIVELEIND LU — NTHERELIZDBDTT,
(F2) 2E@EEEE. HOBEOBERBEVHET,
(3) Se¥IENS | DERIRBIEARIRS  (FTMER)
b 7 A BE B2 5|5 B &
a4 =Dale! =Pl
GILT 10YR(A FU R) — 851
CE1) AEROFHmEEIF. RO HZNEEEYSBETERBEDOMEZD EICRERE

SEHRDTEDDSEHFECIIEHEND LU — hTHERELIZDDTT,

(E2) BARBIFTHET.

105




WIS EEEHEDER
2016&F108 5 HIRE
% 5 x

= = ¥ 0 @ | I =

m %

UNSK 7,550,512 97.7

J—)U - O—2%., F0ft 181,545 2.3

S ETRAEERSZE 7,732,057 100.0

CE1) FHBEEOEMFKEISTIET,

CE2) NEREEE. BPROEMZNBEEEYEETERSOMPERZD & ITIREETR

RNEDDEEFECIIEHEINZ U — N THERBELEDHD T, BH. 10
A5SBICBITBIMEMEL—~F, 1 /FUZ - KV K=130.80MTI,
(X3) BSHRICHITHNERMEARE (7,706,773 F M) DREGTVEME
(7,732,057FM) [CHTBHEE 99.7%TY,

WEE. 8F. 48 LUBEMEDIRR

20165108 5 BIRE
18 =] El H x
(A) BE 7,732,057,721H
J—)L-0—V%F 75,931,583
RHEGEHDER) 7.550,512,273
SN 6,793,752
RINAR 58,236,526
BILERF 14,256,320
ZEAZETELE 26,327,267
(B) &f& -
(C) HEEFEE(A—B) 7,732,057,721
TR 7.448,498,571
AR IR 283,559,150
(D) ZtEEOE 7.448,498,5710
1 705 Y E4E(figE(C /D) 10,381H

*HFICH T D ITAREE7,310,896,559, BHPICHIF2EMRETAEARL
416,003,664, EfRITTAZE278,401,652ATY,

*HHKRICHBIFIYUTY —T 7 Y NEREYRE I DRESFTEDITARIE, I THRE
#FT 7Y RM (FOFsF) (EHEIIREREA) 199,818,299, '« D5 &S
7Y RVA (EEEEIRERSER) 76,432,787M., A DFREST 7V R (B8RS
BAY) 7,163,309,441H, 4 DWMFESFT 7V R (F2EHREFE) 8,938,044 TY.

* BHRDFTEOMZ Y OHEELRIF10,381HTY,

WERDIAR
4 B201664868H ZE201641085H
15 S| E H#

(A) BeHFR R 134,843,429H

REAIR 134,852,069

LA A 8,640

(B) HifisIssTERG A1,413,245,350

byl 123,351,704

TER A1,536,597,054

(C) SIS |FiEm 179,981

HY5 % 10,997,926

5118 A 10,817,945

(D) Z0fth&EMR A 820,087

(E) SHHERE(A+B+C+D) A1,279,042,027

(F) AiEfiREISTS 1,602,685,174

(G) BRI E ~ 57,021,935

(H) EBhfEst=ERs 16,937,938

(1) &5H(E+F+G+H) 283,559,150

RERREIREE( 1) 283,559,150

CE1) BOERGEE . —BRENEORNMEL TALDEREZVLV. TAZTOD
Balfae U, LO55dERE UTUEEINET,

(X2) ENEFEEERELEF, BIEEELTALOERZVV. TAZ OB EF
BREUT, LO25EEFHEE L TESNE T,

SAOHFEST 7 FM (FOFsH)

(EtEHERS YA RER)

106



A4 DMFRESFT 7

YRM (FOFsH) (Bt&iEaisasREm)
9S40 - A—OvINEEITF—T 7R
ERBEE $268 (GREE 2016&E7850)

KU EIEFE

Daiwa Asset Management

RRBTRHEAOA—TEIE1S

http://www.daiwa-am.co.jp/

*HT 7 Y ROEHEHERDE TI,

B A 7 | REURNEOBRRD JESEMEDEERGHRED S U TCERZETRLE T,

T E R E N R NORUESESLURERED

OFELTI—Ov/ DEERTONUE (BEOBEEPEEZER - BENITE UTRITSNGESZSHE T, U [RHHEE] 0
FF, ) BRUIV—Y )b - R—/V—EDIGHERIMRICIRET 2 T ECEY . BREUIRORRS S EEHEDEEGREZD S
UCBRZTIEVNET,

QORHBEENDRE(ICHc 2 TE UTDRIBRICBRUBH SBRAZTRD CEEEAE LT,

E B #3 &

REULFET,

1. ZBEERDORELERCOVNTIE, b - REEBEDBEZE5EHMEDMEEREAD0%IZE. 1—DEZEEMEDMEELS
BODAORIEEET D EZERELRT, (2L, It - RREEEONRBEN 1-OICHRETNIBEE. HEGTN2BET
ERICRESN TV EEZE 1 —OTHREICIRESN TV B HLEICIE Ut ERCE DV TS ESEBRIDEN L EZRBLEY, )

0. BENROBMIFIF. BUSKICBVTAABIEIN EE TR CEZEARELET,

N ERRU. EREE BT - NEESHEFT. ) . BEEESE. bLUEZENSICHETD SIS NBHES LUZNSOREHES
PFEAT - REET 2R ES U [EREESEORAESE] SLWWET, ) [CDOVTE. BUSEICBVTARIBIEL EETR I Ez2R

= EFHBEFOR/HESFERE. —FHITHIY OREHEG, SEMEOMHEERED10%EEZ ERRELET,
M R=bTzUADBEFIL—Y3VE 3 () BENST7 (F) BEOHEEZEARE LT,
A 2RURTREEDD, A0/ OBERTCOEBEYEG|ISZFIAT2 LN HIET,

Q@RBICOVTIE, I—0v/ \OBEEREEDIRE L EZSFEMEDMEERED100% (A2 I EZERELET,

I M A # BR[| MEEESED10% LT

WP DR (TSR & HiRDOHER

()
17,000
— RS
16000 kio o

T

v

14000
13000
o B %
(2016.1.5) (2016.7.5)
SEYTI T
e g g |®* 8 BARNUR senln 5
el Il eIl
M % % % %
(HAE)20165F1H58 | 15,984 —| 17,576 — 98.0 —
[BEES 16,415 2.7 18,172 3.4 96.2 —
AES 15,608 224\ 17177 AN2.3 97.9 -
3BX 16,172 1.2 17,837 1.5 96.2 6.9
LIS 15,652 221 17,128 AN2.5 97.2 A58
5 BF 15600 224 17316 215 97.3 A5.9
6 BX 14,549 A9.0| 16,246 NT7.6 97.8 N4
(BiK)2016F£ 7B 5H 14,555 A8.9| 16,245 N7.6 97.8 N4

(E1) BEEXRIFHE.

(£2) YT ARUNEFRERE VTV IR (ARE) & 27 «RNEREEA VT Y D
A CRRILN=2) OF—FICETE, AREL. HT7 Y FOREH%10,000
& U TRIRABENSHHELICBDTY,

(E3) BADEMIG. BEMBNORRZERLT. REXRHOREZRALTL

F,

(X4) V7 BNERERA VT VIR KRILR=2) (&, Citigroup Index LLCH'EE
F UM, BNEREOEEOHSIREND Y Z&THiS0OIEHRE CNEFE Ui
BTV IXTY,

(E5) NHEEALEESHRTHECHLES GRS ZRIFI.

(X6) ESEYLERIERLE-FTREETT,

CGERRB)
SEEMBESOHEICOVT
[E#(fEE - BEER]
HAE © 15,984F HZk : 14,5550 BESE 1 A8.9%
[BEMBEOF RESHER]

BEUTVBESOFRUACESMED_ RO EAEMED LR ER E &
WEUlc. =73, REULTLZBENHICH U THE U & EEMEAD

TEREREBUR U, <hHULLIE RERRICOWVT] ZI8RIET0,

SIRERIBICOVT
O3—0Ov /&SR
I—-Ov/VEETRE. Hasy). BaffiEvrhE - \RTOTEEYS
SCHRTIBORAENBE >l &0, 20165 1 BRICBIENFEAD
RATRAEMNZBEAUCEEDHDY . EFlFRE<ERNLFLUZ. 28P
OS5 IFEHEED LFENEH D EEME SRS e—A T, KEPFED

— B FEBENBUVERE B S LR ENDERIDE B E R F L
fzo 6L, REDEU BMNES) BERENOBEZNEFZ2PTHiE
DURJOFEEBNEE > EDH Y. BFRTEID BRIV X U,
OREats
REEBE. HEXKY. BIRSFENOY A FREFEGAUCHET

FANEE TS 2BAEEH > cBDD. I P ARTO NEZERICHK

HASHHEE L TYU R OBHEANEE ). SBTRHSEDTHER LR

Ulze 2016F 3BICHNITIF. FUBMHEDETT S DEAE L 13 > THBD

URDOERN BRI 2P THRER I E U, UL 4BLEE. B

ROEBRERVEERICBVTBIHFIIN BEESNcZ EPREOEREE

TE UBBORDBAI T 2 B0 U R OBRENRE S lc ZEBRED

5. HBMETLE U

SHIHAICHIT S [SERDOERE]

BEFR—bTx UFDERURT (BET2L—23Y) [2DVTIE
TP VIAVI N IPERERREBUEZHRLDD. 3~7 () BEE
DEETHNT B5HTT,

LYy NIRTEATIE. BEZPLEUVCERZ#MELXT . EhE
BICOVTIE, 1—-DBESEDOHECRE - MEBROEEREZERL
BH'S. BEEOERANATPHSITORERI TREN DEFBKRERS
ZRO TV HEHTT,

SR—rTFUFICDONT

F—-0Ov/\OBERTCAMESZSMICHEI AN, BFE UCNEORERS
KFUESEHEDBEEBREZSS UTERETRVE U,

R—rT7FUADEET 20—V 3vE 3 (&) BENS7 (§) BE
DEFRNTERULE Ule, Flo. BEEERIEMICELTE. EEOMHEALE
ZEEHICFEEFE U,

BEDERBELRICDOVWTI(E., 1—O0%FHE40%12E. L/ - FRUESEBE O
BEZOOVIZELETDBERDZEARE LN S, SEZEDSREERD
HEMPER - FENZEE. MEREFZHMELU CEIHEZE(LSIEE
UTc,

ORYFI—T EDNERICDNT

HT 7Y RFEROFHIFCFEFEELRBRINYFIY—TZHITTH
Ft Ao

HT 7Y ROBEMBESTIBHOBERG. [HHPOEEMEES TR
DR ZITBELIIETV,

(SEDERSEH)
R=hT7UFDEET2V—3VIE T7VIAVIVAPERBERE
BUEZHELDD. 3 () BENS7 () BEDHETHILT 25T
9. Ffo. BEHFEFBRICEALTIE. BEZPDLE UCERZEHMRELE T,
BEDRELE(COVTFE, 1—0FZ40%EE. LK - REBEEDE
BZ60%1EEL T DBERNZEAL LBHS. EECEOERBERDTIG
MPER - BRSO, TBRESZHRELU CROLERZZIESE S35 T

o

107



SAOHFEST 7V RM (FOFsH) (B8R ExRER)
W1 703 OERDEHE BEELRTERR
o NI - |
B B E: -
=EEIENE 0m (20165F1B6HNS20167B5H%FT)
(59) (0) = = it b - e
= — D 5 <
BIMhEEZELS |# % = = & = = > =
ZDftERA 5 e e
(REER) (5) RISHTREASURY (P41b5/K) 5.4% 2025/3/13 [5,304,343 | GERMAN GOVERNVENT BOND (K4) 2% 2023/8/15 |4,729,042
(ZDAth) (0) FI(?%!\%C;%O\{%RSNO/L\/\ZE(I)\IZE/BQIEI? 4,214,076 | FRENCH GOVERNIENT BOND (75v2) 4% 2018/4/25 |4,207,368
& &t 5 . FRENCH GOVERNMENT BOND
GZ1) FTORR (BERODDSDERRRESD) BN, AL S > <SRl CMMICONTEOND (£40) 2ABETS BISOITT | 552 2)2.25% 2024/5/25 [F87352
OHICZEBH DI, BEACIIBHEUERTT, BROEESSOEE DANISH GOVERNMENT BOND o
iﬁr:jﬁt(gﬁmg@ 1 BL% Y OREOIED CEEOHEE “SE< (3 —7) 3% 2021/11/15 3,599,252 | Belgium Government Bond (~Jb¥—) 375% 2020/9/28 |3,675,858
(22) BBETCIEARERIEREALTHIFT. FRENCH GOVERNMENT BOND |3 55 466 | FRENCH GOVERNMENT BOND |3 505 390
e e - (O5YR) 2.25% 2024/5/25 [>28% (I5V2R) 4.25% 2018/10/25 [#20!
.mEE&UﬂigWNkﬂ (GERMAN GOVERNWENT BOND () 425% 2017/7/4 (2,846,678 | Belgium Goverment Bond (~L%—) 4% 2019/3/28 2,552,467
(1) BHtfE FRENCH GOVERNVENT BOND (75/2) 3% 2022/4/25 (2,484,478 | RISHTREASURY (PAIV5Y/R) 3:4% 2024/3/18 |2,386.435
1) = ) . .
(20:1:6&1 5o Elbﬁ;>201i6£7ﬁ S8F Y Kommuninvest | Sucrige AB (2 11508777 | RSHTREASLRY (PA5/K) 24% 20305/15 [2,168,023
= 2] | T f & EUROPEAN INVESTMENT BANK |; 405 505 | SWEDISH GOVERNMENT BOND |, 015 395
FFUN—0 - 00-% [FFYN—7 - 70—% @2#R) 1.75% 2026/11/12 |10 (RD1—7Y) 25% 2025/5/12 X012
Fyv—7 | BEEE 269.713 ( :) %W@wwmmeanm%sHW%QSg%fﬂggﬁﬁ%@%gﬁ£kmww
0= . o0—= (1) 2EEZELRS (BENFARSFENTHYFEA)
T/ oz=-70-% %/m@111231g (2) BERBETHET,
o EfEEI% 56,360 116418, )
Iy T— 03880 WA B EEHZR
HERRESS - A 1) SE (NEE) LitE BER)
FAO1—77 J0-% [FADI-77 - JO—% fe 1 ———— Yo e
13 332213 X p|EEE A BT
g e, | RS 127,352 T B R snen | rarEeE s [smu o oex
Ik e 208.065 120,940 F7%-0 - 90-% [F7Uv-7 - 70-% FH % %| %| %| %
TR ' ( -) Fyv—o| 801,000 1,022.838[15669.882| 196| —|185| 1.1| -
FHR—SYR . 20F FR—5VR - X0F F/191--90-2 [F/091--70-%
. L 51.630 JlbT—| 663,000 722693 8910812| 11.2| —| 36| 6.1 1.4
=3V R | BEEs - ( -) FR91-7Y 904 A9~V 70-%
Ep e A91-77] 1009.000| 1128603]13701.249| 172 - |108] 64| -
1—0 . 34.804 [FR-5vR - 207 [F-5VK - 207
FANLSy ) | BREEES 41,928 T m—5vi| 356000| 387590 9961,083| 125 | 74| 42| 08
10 T-0 1-0 tgo_o?) tj;l?) 7733760 | 9.7 9.7
1-0O, - 48,929 FALSVH) : : 733, o e e e
(’\\\)l/:\:_) 15:&% 1 ,274 ( _) E 1o
o Fai-0o ;Z%iig G=Zsy| 20000| 20912| 2384036| 30| ~-| -|30| -
l_ (== = £
(75)2) 1%5&% 97,153 ( 7) Fa1—0O Fa1—0O
e Fa1—O Fi1—0O R 30,000 35619| 4.060608| 51| ~—| 02| 49| -
iy | S 57,446 (3797 . Fi-o| Fi-o
= — 55o%) ﬁoom) 2564213181%B 165 —1[135| 15| 15
1-0_ | g 222,041 1-0 2-0
(1-0 &&:) EREES 197.802 ( — (1,\“_4'_7‘” 21,000 22,034 | 2,511,952 | 3.1 - =] =1 3
(1) 2BEFZELRE BBITFHESENTHIFEA) . e
(x2) ( 2?9{3(%5%[:&65@9\55‘6\ FEROHFICEFESENTHY EE A, 0hsh) 221,000 262,048 (29,873,560 | 37.4 — (233 94| 47
(£3) SACRHITHET &5 it = 78176588 978| — 637|271 7.0

(2) SEHIERS | DREARRIENS K5

(2016 1B 6EHNS52016F7B5H&T)

CE1) HEMEREIT, BROBFHZVBEEEYBETERBDOMEZ S & ICREREF
BANEDBSETECKIBHIND LU — N THERELIZDHD T,
(E2) fEALEG, MEEGEEICHT D5HHROEE.

- ‘ = = = = (%3) BESH. FOBOEFRBETET,
B B W eetE[R w @ iR E B
5 [=Pals =Pal! =Pl [=Pals=!
EE YA | — —| 10,080 7,763
GX1) SREIFZELRS.
(£2) BFBFET,
2) SE (GHER) BAHE GHR))
™ T X
X 5| % m |7 mle A x|lE @ e W0 fif ==
‘ EYNFEYIEFErIY
% [F7V¥—7 +70-% [F7Y~N—7 - J0-% FH
FII—T DANISH GOVERNMENT BOND & 5 % 7.0000 210,000 336,930 5,161,772 | 2024/11/10
DANISH GOVERNMENT BOND R 4.0000 50,000 57,713 884,170 | 2019/11/15
DANISH GOVERNMENT BOND & 5f % 3.0000 341,000 403,290 6,178,410 | 2021/11/15
DANISH GOVERNMENT BOND & 5 = 1.5000 200,000 224,904 3,445,529 | 2023/11/15
ﬁ‘g”\% ?’%_Tﬁ_ _%{ _____________________________ 4'_%%*_@ ________________________________________________________________________
S EE 801,000 1,022,838 15,669,882
T/o1—70-% /01— 70-%
JIvoz— NORWEGIAN GOVERNMENT BOND & 5f % 4.5000 50,000 55,781 687,785 | 2019/05/22
NORWEGIAN GOVERNMENT BOND & i = 3.7500 102,000 117,547 1,449,365 | 2021/05/25
NORWEGIAN GOVERNMENT BOND & 5 = 3.0000 135,000 157,195 1,938,218 | 2024/03/14
NORWEGIAN GOVERNMENT BOND & I = 1.7500 25,000 26,822 330,718 | 2025/03/13
BK. NEDERLANDSE GEMEENTEN L 3.5000 41,000 42,293 521,479 | 2017/10/30

108



SAOHFEERT 7V FM (FOFsH) (BEigHERIRERER)

E 3 x

& »| mo B A|E N R @@ e @ @ ? mmsRo
) N ERBRE | FERESE
% [F/ 91— 70-% [F/bo1—- 70-% FH

EUROPEAN INVESTMENT BANK OB OB %] 2.5000 50,000 51,548 635.586 | 2018/01/17

EUROPEAN INVESTMENT BANK OB OfE %] 3.0000 60.000 64,542 795.810 | 2020/02/04

EUROPEAN INVESTMENT BANK OB OB S| 1.5000 50,000 51,501 635,007 | 2022/05/12

RABOBANK NEDERLAND # & %] 1.5000 50,000 51,022 629.107 | 2020/01/20

RABOBANK NEDERLAND it fE #H| 26250 100,000 104,439 1,287,732 | 2019/09/02

e (BB L LS 222130 D SRR B SO S S
=l & 663,000 722,693 8.910.812

F201-7Y J0-% [FAVT-7V - J0-%

2 T—FY SWEDISH GOVERNMENT BOND & EF #%| 3.5000 220,000 270516 3,284,069 | 2022/06/01
SWEDISH GOVERNMENT BOND & s #%| 1.5000 109,000 122,739 1,490,056 | 2023/11/13
Kommuninvest | Sverige AB OB %] 2.5000 330,000 362,003 4,394,721 | 2020/12/01
EUROPEAN INVESTMENT BANK OB OB S| 3.5000 50,000 57,688 700,338 | 2021/01/14
EUROPEAN INVESTMENT BANK OB OB %] 1.2500 200,000 208,408 2,530,073 | 2025/05/12
EUROPEAN INVESTMENT BANK BB OB S| 1.7500 100,000 107,248 1,301,990 | 2026/11/12

e | BB . <220 D R S SR S S

e 1,009,000 1,128,603 ] 13.701.249

FTR-ZVR - 20F FR-3VR - 20F

K=V R Poland Government Bond g EF 5.5000 41,000 45,784 1,176,666 | 2019/10/25
Poland Government Bond & i = 5.2500 75,000 84,907 2,182,122 | 2020/10/25
Poland Government Bond & 8 5.7500 60,000 70,536 1,812,775| 2021/10/25
Poland Government Bond & s 35| 3.7500 25,000 25,950 666.915 | 2018/04/25
Poland Government Bond EREEE 3.2500 155,000 160,412 4,122,603 | 2025/07/25

Eome WL 5222 S DRSS S U SR S

=l & 356,000 387,590 9,961,083

F1—0O F1—0O

1-0 (P45 | IRISH TREASURY & & #%| 5.4000 30,000 42,846 4,884,512 | 2025/03/13
IRISH TREASURY & 5F %| 3.9000 10,000 12,564 1,432,330 | 2023/03/20
IRISH TREASURY & 5 % | 3.4000 10,000 12,429 1,416,917 | 2024/03/18

R 384"
BNG 2" 4 50,000 67.840 7.733,760
F1—-0O Fa1—0O
1—0 (#5%) | RABOBANK NEDERLAND it fm %] 1.7500 20,000 20,912 2,384,036 | 2019/01/22
NEEES 18847
Bl S 20,000 50,917 | 2384036
F1—O Fi1—0O
1-0 (RIL#E-) | Belgium Government Bond & s %| 37500 29,000 34,328 3,913,477 | 2020/09/28
Belgium Government Bond & it % 4.2500 1,000 1,290 147,130 | 2022/09/28
NEEES 2884
Bl 30,000 35619 | 4.060.608
F1—0 F1—0

1—0 (F5VR) | FRENCH GOVERNMENT BOND & 5F #%| 4.0000 10,000 10,831 1,234,791 | 2018/04/25
FRENCH GOVERNMENT BOND & 5 %| 3.5000 9,000 10,381 1,183,542 | 2020/04/25
FRENCH GOVERNMENT BOND & EF % | 3.2500 25,000 29,853 3,403,270 | 2021/10/25
FRENCH GOVERNMENT BOND & 5F %| 3.0000 16,000 19,117 2,179,388 | 2022/04/25
FRENCH GOVERNMENT BOND & 5 %|  1.7500 40,000 45,458 5.182,212 | 2023/05/25

R S5541R
I 100,000 175647 | 13183203
F1—0 F1—0
1—0 (RAY) | GERMAN GOVERNMENT BOND & EF %|  4.2500 21,000 22,034 2,511,952 | 2017/07/04
NEEES 18847

BIE S 21,000 55034 2511957

T <. 22222100 D SRS B SO S S

=lle & 221,000 262,048 | 29,873,560

o spEWHL 420 D DU S SR S S

SV le & 78,116,588

(11) BERE2EDE. BROBMZNEEEYBETEEEDMEESD & ICREETHRNED B5IEHAIC L ELINS L — N CHEEE LD TT,

(32) BEeE. THEADBIRBATIET,

(3) FEYENS | DEEiARIERRS (FHMEE) WIZEETEHEDER

" 0 * 201657 B 5HIRE
4 A Al — — =
2 B T | % B & = g ] A *

54 BhM BhM B TOff %A | M Ed

BUND(10YR) (RA4W) — 1,904 e %

(X1) HEROFHES, BROBHENBESENBERRBBOMEE D CRAR NHHE 78,116,588 97.7

o) g}gﬁ%éggiﬁﬁﬁuku%ﬁnéu— N CHERELIZBDTT . SV 0=V, 20 1807197 53

REEERIEERE 79.923.786 100.0
(E1) SHBEDBIERBITET,
(12) SERERE., PROBMEIHEEEYBESSREOMESD & [CREELT

RDEDBDSFEFECIVBHEINZ V- FTHBEBRBLICDHDTY, BB, 7

A5BICEITSMEREL — b,
DI—-2J0-x%=1233M.
R - X0O0F=25.70M,

157Y%—2 - J0—x=15.32M,
12017 - J0—%=12.14M.
11—0=114.000TY,

(£3) SMRICH T2 ABREMEE (79,874,803 F )

(79.923,786FM) (CHTBLHEE. 99.9%TT.

1/
1iR—=3>

DREEFTHERER

109



WEE. 8ff. 488 LUBEMEADIRE

20167 B 5 HIRE
1B =] El H x
(A) BE 79,923,786,046H
J—)L-0—V%F 599,843,956
RHHEGEHDER) 78,116,588,513
RN 1,027,427,432
BHLEFA 60,161,942
EAZTEE 119,764,203
(B) &f& 43,548,117
Kb 40,128,000
ES/N: 20k 3,409,317
ZDtRILER 10,800
(C) fUEEER(A—B) 79.880,237,929
TR 54,880,486,637
AR 24,999,751,292
(D) ZEIELOH 54,880,486,6370
1 /0% Y E4E(fiZi(C D) 14,555H

*HIGCHITDITAEIFS7,808,187,430 . HHPICH(F2BIMRETAEIF
40,716,770, [EF#ITTAEAS2,968,417,563HTY .

*BPRICBITDHTY T 7 Y PERENRE T HRESEDTARF. 51 DHFRE
5772 REM (FOFsA) (EWSHEIIRERSER) 244,197,841, 94 DHRES
J7VRVA (BISHEIRERSR) 98,383,015, 1/ DHREET 7R (BAS
ECAl) 8,981,086,898M. 4D - JO—NILEST 7V R (F2ERER)
183,603,568M, 94 JHFEST 7 R (F2EREE) 11,134,632, 540 -
J0-NUEET7 7> R (BANER) 45,362,080,683MTY,

* BHIROFH B O ) OMEEEREL 14,555 T,

BB
My B20166F 1568 E20166785H

18 S| E| A

(A) BEF R

1,107,702,912H
REAR 1,108,208,707
HHIR A 505,795
(B) HiiEIFTERG A 8,798,029,892
oEL 1,955,901.219
FER A10,753,931,111
(C) FcHHNS |Fiat A 157,281,240
55 A 157,281,240
(D) ZDihER AN 29,023,816

(E) ZEpEmE(A+B+C+D)
(F) giffigaists

(G) BW=EES

(H) EnfSstEsEs

(1) 8EH(E+F +G+H) 24,999,751,292

A 7,876,632,036
34,591,154,529
A0 1,737,256,891
22,485,690

REREEIREE( 1) 24,999,751,292

CE1) BOERGEE . —SBENEORNMES TALDEEZVLV. TAZTOD
BaRflEe U, LO3553ERE UTUEEINET,

(X2) ENEFEEEBELEF, BIEEELTALDOERZVV. TAZ T2 HEF
BRELT, LO2HEEAHEE L THESNE T,

SAOHFEST 7 FM (FOFsH)

(EtEHERS YA RER)

110



T. AD - T34 ZAFAERHA—T oM (FOFsA) (EEHEKRERER)

57 FOREAERDEY TT. ERRLE (2K

RN EMEEE B

BRER 20074£ 8 H10H ’;ﬁ]gﬂ;ﬁigq

ERHm R SR O

ER7t IPF=TF U EAOBEAEBL T, & LTHAEOHK 21034 201643 5 7 B
i 6 & UBFFSEZEORITS 5K FLETOEEE B0 wi0sk N
[CEEMISREETS CLILLY, BREMMNOBAED s 4AS5H
't ;ggumgfﬁa%mﬁ;wﬁﬁmwﬁﬁﬁaraL ;}82;@ gg}gggg g g
TERAEFVET,

FTEBAAR T. 09 J54( AGEEREA—T oM (FOFsA) %10788 2016& 7 B 5 H
GEMLEIR T REA) #1088 201648 A5H
-ﬁi?ﬁ#?ﬁ—?7>P§Hﬁ#%i¥&ﬁﬁ%t

L o
- FREORA S & CBFREEORTT 5k FILET = = g \
DEXETERAARL LET. T. 0% 754 AHREESET—-T UM (FOFs)
RAFIR T. A% - IS5 ABREBEEA—T oM (FOFsF) ’ L
8 (B EERERER) (EREERERER)

HRANOREREDNGSE, HBHBEOTRBRE & Vil
$i1aZ;%ﬂ*%%’ﬂ&ﬁ#ﬂ*@%ﬂ*%%’ﬂ& TEICL YERIS

LEEDIZRY., RERBICEVWTESEMENMEER DAEDEEA
BEO5%LNELET, b4
NEBBEE~OREREBNEICIE. HIREHRTEE ﬁ’l BADHIIEZATIZHI MY ESHILBELLEITFETS,
Ao T lt. A% - 73 Z% _EHE#Z"—j)_M (FOFsA)
FEEESEIT—T 7R (ﬁ%%%i&ﬁ%ﬂﬁﬁﬁ) J* uE@JEUi*E’E?TQ? L1,
- BAANOBREINEE, GREBEOERRE & ViRt E oIS, BISERE (E1038~F1085) DERARRZE RS
BT REM I EOHKTHETESICIYREL EF’L}:H’??'O o _ “
~3DIZRY . RMBFICEWTERMEDMEERLE ShEL—BOCBEEBYFTLISBSEVEBELETFET,

D5%LURELET,
NEREEADREESIZE. FIRERTE LA,

mEAR ®Ros mamomen wEi oxvec R FEW  JRIEESRIMS RGBT

GHEERELEAFET., ) FOdh s, HEMEBKE, Rtiality Daiwa SB Investments
MRBMEEMEL T, FEBEMNRELET, 2L,
NEMZRENVEOBEZICIINEZTHEVN EAH HANTRARSESE=TEH2F 15
YET, R—LR—TTF RKLR http://www. daiwasbi. co. jp/
?aFﬁL\Abﬁ'ﬁ

24EO . (BFEFS) 0120-286104
ZATHFRE 4%95%7‘3\54?&55#*'6 (. B. #iBE&<. )

W SR 308 DEAEE WS R OEAEMEE & iR F DR
O S I N B i PN . o ; O T i e A PN T )
wom W | e [RalE T e | A | R | B i) I B | o | KA | A
= 53 Bid ﬁ Jifs j I % j - o T % % % %
i P S — — —
~ » 1 o o o f H " (4 ®)20164:2 H5 A 9, 379 91.7
HTOM(4E3A5A) | 8,738 35 2.9 3.1 91.8 6,040 5510330) e 9,220 N NI 92.0 -
SO (20146E4 1T H) | 8,933 35 2.6 3.0 93.5 —| 4,683 00 9201634 7H 9,371 0.1 0.3 107.9 -
F81 (201445 A 7 H) 8, 870 35 AO0. 3 A0.3 90. 3 — 4, 692 4 )20164E3 H 7 1 9,336 — — 107.9 —
82 (01446 H5H) | 9,103 35 3.0 3.1 97.7 —| 3986 7104107 3AK 9,439 1 0.9 915 —
F83H (0144 THTH) 9,110 35 0.5 0.2 107. 4 — 2,617 (H# K)201644 A5 1 9,339 0.0 N0 2 94.3 —
F84H (201448 A 5 H) 9, 105 35 0.3 0.4 94. 6 — 2,671 4 )20164E4 H 5 1 9, 304 — — 94.3 —
S5 (0IE9HBH) | 9,439 35 4.1 4.2 94.5 — | 2,807 7105407 RS 9,317 0.1 0.0 95.4 —
F8OM (20146£10/1 6 H) | 9, 539 35 1.4 2.2 92.7 —| 2,88 00 9201657 6 H 9. 127 ALY Ao 9%.5 -
FSTHI(04EIASH) | 9,984 35 5.0 5.0 95.2 —| 3116 W 52016055 A6 9,092 - - 95.5 .
88 (0144E12H 5 H) | 10,392 35 4.4 5.3 91.7 —| 327 H710640] 5 AR 9,427 3.7 3.6 92.3 —
801 (2015551 A5 H) | 10,197 35 AL1.5 Al 4 92.5 — 3,210 (1 K<) 201646 A 6 1 9,118 0.3 0.4 92.6 —
FOH (201552 A5 H) | 9,964 35| AL9| AL3 91. 1 —| 3310 (B 5)2016/-6 A 6 9,083 - - 92.6 .
HILM (01435 H) | 10,225 35 3.0 2.5 89.5 —| 3478 1074 ES 3,976 AL2 AL2 913 —
FO2M (201564 16 1) | 10, 197 35 0.1 0.6 92.7 —| 3686 00 920167 A5 H 9,014 0.8 ALO 914 -
F938 (20155 A 7H) | 10,330 35 1.6 0.6 91.7 — 3,744 4 )20164E7 H 5 0 8,979 — — 91.4 —
UM (0166 H5H) | 10,611 35 3.1 3.4 94.9 —| 387 #1083 TAR 9,218 3.0 3.2 914 —
F958 (01547 A6 A) | 10,376 35| AL9[ A2.0 93.7 — | 3,945 05 ) 2016/E8 /1 5 1 9,022 0.5 0.5 94,0 =
F965 (20158 A5 H) | 10,430 35 0.9 1.5 94. 8 — 6, 587
BOTH(01559 A 7H) | 9,827 35| A54[ A5.0 92.4 — [ 6,600 Iﬁfg;ﬁi%ff" YSTeR
984 (2015410A 5 A) 9, 801 35 0.1 0.2 91.1 — 6, 620 N TRt I
AIMQUSELASR) | 10,172 35 4.1 0] 943 —| 687 *2 77 FILEE R AN E T O T, AR KRR AR % el LT
5100 (20154E121 7 )| 10, 148 35 0. 1 0.1 95.0 —| 6812 .
1014 (201641 A 5 ) 9,671 35 N4 4 N4.0 94.0 — 6, 608
1028 (201642 A 5 H) 9, 379 35 N2.7 AN2.1 91.7 — 6, 425
1038 (201643 H 7 H) 9, 336 35 A0. 1 0.3 107.9 — 4,918
1048 (201644 A 5 ) 9, 304 35 0.0 A0. 2 94.3 — 4,891
1058 (20164E5 F 6 H) 9, 092 35 A1.9 AN2.1 95. 5 — 3, 826
106 (2016456 H 6 H) 9, 083 35 0.3 0.4 92. 6 — 3, 756
F107H (201647 A 5 ) 8,979 35 N0.8 AL.0 91.4 — 3,735
1085 (2016458 4 5 H) 8, 987 35 0.5 0.5 94. 0 — 3, 645
BT 7 RORFv—7F, JPEALAVEMBI Zr— UL« A N—=2 T 57 A R

(M58 <9,
JPEAHUEMB I /0= L« XA NR= T 7 REE, JPEALTANAETS
Ty, JPEATVEMB I 70— b « A N—=2 7 7 A F (M) Lk,
JPEALHYEMB I 70—« A NR—=v T 7 A F CkRAR—2R) ZEEH D
FLZbOTT,
e SEUEATAR OO W 13 50 Bl A 2
kRN IT, B — Je il bR
KW T 7 FITBBEEEAHAANETOT, SHAKRITEREEA LR LR LT
7,

111



T. OY - J54 XRFHEEBEHA—T M (FOFsF)

ERZEA
(BEMBFOHBE]
(M) (f&m)
10, 000 - 200
9,500 150
9, 000 100
8,500 |- 4 50
8, 000 1 1 1 1 1 0

F10281K F1038K F104HK F1058K E10688K F1078K H1085K
2016.2.5 2016.3.7 2016.4.5 2016.5.6 2016.6.6 2016.7.5 2016.8.5

MEERE (BER) — HEME (KEH)
o AREEREEERE (FRE) — AUFv—Y (KB

%M T 7 RORF<w—27 1%, JPENTVEMBIZ B —/30L « XA NR—2 T 74 F (M
) ©9,

kPN VMBI = 3L« HAR—2 T 7 A K (JHRED) 1X, JPE/LA VEMBIZ 1 —
SV B N—=U T 7 A K CRRAVR—R) ZZFEENMIBEFE LI DT,

*JPE/ANHVEMBIZ B— L« A A R—=2 T 7 A R (R 13, 1R o S iga &
HHECHEE L TR 7,

sk YRl A PR LB AR . (ERON 1 o SEYE AR 2 JEMEIC R L Cas 0 £,

sk Sy A PRI SR AR . S I (BUAZAL) 2 S3BIEIC R E Lo b DL Aie LT
AELZbOT, 7y y REAOREN 2T 4 —~ L R &R THDOTY,

ROTRLAR A TFRE T 5008 9 MOV TIEBERN ZHAOa — A2 LY fy | Fiz,
77 v FOBAMEAEIC L VEBAEL R0 50T, BEKOBEORRE =T O
TiEdH Y A,

1038 ¢ 9, 379M
F108IIK « 8,987TH ({EREGMRICIS T 2 With /4G 5
R  A2.0% (HELEERE~N—2X)

[BEMEBOFLHTEEER]

BT 7 v RiE, HREG S~ —7 7 2 R0 G 2@ U T, & LTHR
E DOBUF I L OBUHEBI S O 5179 5k RV TOESRZ P LICFEENICEE
EITWE LTz,

(RS-

210H)

KENVETT T ONVEBORFER RN Z &R EAER &R E L, Fi-,

AXTARA LV RRTUT OBRREBIE N EIRICHB Lo L, TR T
WEGRIZ 5722 &b ERER L2 £ L7,

(FH#2R)

KRS L TH@EREIT L7 Z E N RN &0 Lz,

[ &ERE]
JPEILHVEMB I HE—NIL - BA4N—2T 74 RO

(e
820 -

800
780
760
740
720
700

680
2016.2.5 2016.4.5 2016.6.5 2016.8.5

LRI OB IELE S TIHL, KA R—=ATTITADY X =2 R0 EL
Too T 4T A ik D L FOETEE O P RERAT OREFIN 2R BOR . BB ORI
& 2RME R AT AMB L 220 TGO ) R 7 BRAFENRYELE L, 15
ERIC Dz 0 EBESRTTS CESREOENH I IN TW T VB F Ui,
M E IR OB & 722 D E 2 kS SETHHBICER L E Lz, —J7, EORK
MEES (EU) B (L7 Yy 8) IRBBERI L7 2 & SR IS8 A KIET
LOBENRE ST L. MLVaTO Y —F 7 —RIEFF7R ENLEEREIC
ST AEEEZIL L, FEEREOEEFR Y (ZRE LT LELE,

HETIE, BUFA2016FOEWNHRAEE (GDP) RESREOBHIEAZ6.5~T7.0%
LT DR E | BODIRM DI RE OWES TV E T, AUEERE O
PR b MRS 2 VR A& £ Lz, ARTIEF¥ L-—0 . SME MmO
WTMEICE EFEY E L,

7T UNTIE, PR CTORRROFER, Lt 7 KFEHEO TR & BN S
DT EMRED, ZhEZITTI Vb - T ANVEIRKFEEN KFEENRITICEE
L. kM2 &t SRS OS2 3R L E Lz,

[(R—rT+1UF]
BT. 0D 54 RFEEEHA—T M (FOFsH)
A
THEEENRTHHHHEM S~V —7 7 RE{Ek 2@ U CRALIz kLA
A, VERHIR O FEE ) 70 N ERA L1394, 0% & LE LT,

(EHEHEREARE

BHFEEFESETS—T7 UK

UERIA OIETESIT, AL 6% &m0 £ LTz,
TERHIICIRAA L CWeR_R AT 2T R_RCEBAILE L, —FH, 7791
DA == =4 MEZGIE FIFE L, 2016F 12 ISR N 207 ¢ v T -
L—T ¢ V7 ANT T DNVEE O A & BRSOKIEICS [ & T, Chiaes
BT R I BN 2 L A RS L RCL RIE SO RER S &
RLLFELE, —FH, ML UL, BERSZA— =T =A M6 T
F—0xA MIBIE T E Lz, RIS, AV T DITONTIE, RFWE
DRIELDOW#EEZ T CEERNET v H =T A NinbA—"—T7 A MZ
l& BT L,

HAA LAz 884R (20164 8 A 5 A HifE)

FR e BEA &S
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3 PERTAMINA PERSERO PT 5.625 05/20/43 TAUA R 2.2%
4 PETROLEOS MEXICANOS 6.5 06/02/41 TAUS KL 2.2%
5 UKRAINE GOVERNMENT 7.75 09/01/21 TAUS KL 1.9%
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9 PETROLEOS MEXICANOS 5.5 06/27/44 TAUS KL 1.6%
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UNITED MEXICAN STATES | [Eff7E% | 3.6000 200 211 21, 367 |2025/01/30
DOMINICAN REPUBLIC @Enﬁ# 7.5000 400 453 45, 875 2021/05/06
DOMINICAN REPUBLIC 300 352 35, 697 [2044/04/30
DOMINICAN REPUBLIC 660 732 74,190 [2045/01/27
DOMINICAN REPUBLIC 1, 155 1,224 123, 984 |2025/01/27
REPUBLIC OF EL SALVADOR 460 461 46, 700 |2025/01/30
REPUBLIC OF EL SALVADOR 240 240 24, 365 [2027/01/18
REPUBLIC OF EL SALVADOR 450 451 45, 685 |2027/01/18
GOVERNMENT OF JAMAICA 550 631 63, 914 |2025/07/09
GOVERNMENT OF JAMATICA 500 547 55, 445 [2028/04/28
FED REPUBLIC OF BRAZIL 100 106 10, 785 |2021/01/22
FED REPUBLIC OF BRAZIL 3,125 3,125 316, 547 [2025/01/07
FED REPUBLIC OF BRAZIL 1, 259 1,167 118, 255 |2045/01/27
FED REPUBLIC OF BRAZIL 200 224 22, 735 |2026/04/07
REPUBLIC OF ARGENTINA 1,430 1,463 148, 213 |2017/04/17
REPUBLIC OF ARGENTINA 845 963 97, 570 |2024/05/07
REPUBLIC OF COLOMBIA 750 879 89, 054 |2041/01/18
REPUBLIC OF COLOMBIA 400 421 42, 634 |2045/06/15
REPUBLIC OF ECUADOR X 305 304 30, 856 [2022/03/28
ORTENTAL REPUBLIC OF URUGUAY 4.5 800 885 89, 644 |2024/08/14
UKRAINE GOVERNMENT 7. 700 680 68, 939 [2025/09/01
UKRAINE GOVERNMENT 7. 250 242 24, 557 [2026/09/01
UKRAINE GOVERNMENT 7. 1,600 1,576 159, 601 |2021/09/01
UKRAINE GOVERNMENT 7. 300 300 30, 458 [2019/09/01
UKRAINE GOVERNMENT 7. 250 241 24, 494 12027/09/01
UKRAINE GOVERNMENT 7. 1,000 990 100, 257 |2020/09/01
LEBANESE REP 8. 400 435 44, 103 |2021/04/12
LEBANESE REPUBLIC 6. 350 344 34,912 [2026/11/27
ROMANTA 4. 136 148 15, 034 |2023/08/22
REPUBLIC OF SERBIA 6. 549 563 57,045 [2024/11/01
REPUBLIC OF SERBIA 7. 2, 500 2,899 293, 619 [2021/09/28
REPUBLIC OF SERBIA 5. 540 574 58, 147 |2018/12/03
HUNGARY 5. 820 945 95, 800 |2023/11/22
CROATTA 6. 365 403 40, 822 (2019/11/05
CROATTA 6. 250 277 28, 071 |2021/03/24
CROATTA 6. 865 958 97, 053 |2020/07/14
CROATTA 5. 250 271 27, 499 |2023/04/04
CROATTA 6. 900 1,005 101, 852 |2024/01/26
RUSSTAN FEDERATION 5. 200 225 22, 823 |2042/04/04
RUSSTAN FEDERATION 4. 400 437 44, 262 (2023/09/16
REPUBLIC OF INDONESTA 4. 750 824 83, 524 |2021/05/05
REPUBLIC OF INDONESTA 5. 200 226 22, 918 |2042/01/17
REPUBLIC OF INDONESTA 4. 740 77 78, T11 [2043/04/15
PERUSAHAAN PENERBIT SBSN 4. 600 636 64, 500 |2024/09/10
ISLAMIC REP OF PAKISTAN 7. 200 213 21, 629 [2019/04/15
ISLAMIC REP OF PAKISTAN 6. 975 1,040 105, 321 |2019/12/03
ISLAMIC REP OF PAKISTAN 8. 200 222 22, 574 2025/09/30
TURKEY REP OF 8. 300 390 39, 558 [2034/02/14
SOCTALIST REP OF VIETNAM 4. 600 646 65, 461 [2024/11/19
REPUBLIC OF SRI LANKA 6. 200 211 21, 388 |2020/10/04
REPUBLIC OF SRI LANKA 6. 600 633 64, 165 |2021/07/21
REPUBLIC OF SRI LANKA 5. 1, 250 1,293 130, 978 [2022/07/25
REPUBLIC OF SRI LANKA 6. 200 211 21, 410 |2025/11/03
REPUBLIC OF SOUTH AFRICA 4. 948 1,009 102, 268 |2024/01/17
REPUBLIC OF SOUTH AFRICA 5. 300 344 34,911 [2025/09/16
GABONESE REPUBLIC 6. 500 452 45, 804 |2024/12/12
GABONESE REPUBLIC 6. 400 361 36, 592 [2025/06/16
KINGDOM OF MOROCCO 4. 275 295 29, 963 [2022/12/11
REPUBLIC OF ZAMBIA 5. 1, 050 840 85, 130 |2022/09/20
REPUBLIC OF ZAMBIA 8. 200 177 17, 924 2027/07/30
REPUBLIC OF ARGENTINA 8. 1,093 1,235 125, 145 [2033/12/31
REPUBLIC OF ARGENTINA 7.5 685 748 75, 786 |2026/04/22
REPUBLIC OF ARGENTINA 6. 500 540 54, 736 [2021/04/22
REPUBLIC OF SLOVENTA 5. 695 793 80, 375 |2024/02/18
JAMATCA GOVERNMENT BOND 8.5 1,047 1,115 113, 009 |2021/11/16
GOVERNMENT OF JAMAICA 7. 400 454 45, 976 |2045/07/28
REPUBLIC OF ANGOLA 9. 400 381 38, 583 [2025/11/12
COMMONWEALTH OF BAHAMAS 5. 400 420 42, 533 |2024/01/16
TVORY COAST 5. 1,449 1, 409 142, 699 [2024/07/23
TVORY COAST 6. 200 202 20, 469 |2028/03/03
HAZINE MUSTESARLIGI VARL 4. 925 916 92, 846 |2024/11/25
REPUBLIC OF KENYA 6. 700 668 67, 723 |2024/06/24
OMAN GOV INTERNTL BOND 4. 200 204 20, 678 [2026/06/15
TRINIDAD & TOBAGO 4.5 200 203 20, 608 |2026/08/04
PETROLEOS MEXTCANOS 6. 1,754 1,821 184, 510 |2041/06/02
PETROLEOS MEXTCANOS 5. 1, 385 1,284 130, 090 |2044/06/27
BANCO NAC DE DESEN ECONO | #%f&%: | 6.5000 100 108 10, 992 |2019/06/10
0AO GAZPROM FERREH | 7. 2880 100 114 11, 614 |2037/08/16
VEB FINANCE LTD BERRRE% | 6.9020 775 839 84, 976 |2020/07/09
ESKOM HOLDINGS SOC LTD | #%kfE% | 6. 7500 300 311 31, 499 |2023/08/06
ESKOM HOLDINGS SOC LTD | #%kfif% | 7. 1250 1, 150 1, 196 121, 118 [2025/02/11
BANCO NACTONAL COM EXT | #%EfE%: | 3.8000 200 197 20, 043 |2026/08/11
PETROLEOS MEXTCANOS A& 7% | 6.3750 200 205 20, 859 |2045/01/23
PETROLEOS MEXTCANOS HAE % | 5. 6250 355 332 33, 703 [2046/01/23
PETROLEOS MEXTCANOS FHAE % | 4.5000 500 496 50, 255 [2026/01/23
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(FAYD = Rl TAYA) % [FTAUA K [FT A+ B TH
PETROLEOS MEXICANOS | #h:A# % | 4. 2500 700 693 70, 180 |2025/01/15
DP WORLD LTD HAE %% | 6.8500 290 332 33, 711 |2037/07/02
VOTORANTIM CTMENTOS SA | #:4& % | 7. 2500 400 394 39, 900 |2041/04/05
VALE OVERSEAS LIMITED | #H4# % | 6.8750 100 99 10, 066 |2036/11/21
PETROBRAS INTL FIN CO | #h:Ai % | 5. 3750 175 167 16,951 [2021/01/27
PETROBRAS GLOBAL FINANCE | #H:1& % | 4.8750 635 622 63, 020 |2020/03/17
PETROBRAS GLOBAL FINANCE | #E:fiff % | 6. 7500 215 181 18, 343 |2041/01/27
PETROBRAS GLOBAL FINANCE | #1:fi % | 6. 8500 629 496 50, 258 |2115/06/05
PETROBRAS GLOBAL FINANCE | #H:{& % | 8. 3750 550 586 59, 441 |2021/05/23
PETROBRAS GLOBAL FINANCE | #1:fiff % | 8. 7500 150 159 16, 116 |2026/05/23
CEMEX FINANCE LLC A | 9. 3750 300 332 33, 719 |2022/10/12
CEMEX SAB DE CV AL S | 7. 7500 200 221 22, 465 |2026/04/16
GRUPO TELEVISA SAB A% | 6.1250 200 233 23, 610 |2046/01/31
CONTROLADORA MABE SA CV | #H:A# % | 7.8750 250 217 28, 134 |2019/10/28
GRUPO CEMENTOS CHTHUAHUA | #HAi % | 8.1250 200 211 21, 393 |2020/02/08
PETRO CO TRIN/TOBAGO LTD | #LAif % | 9. 7500 600 657 66, 610 [2019/08/14
BANCO BRADESCO (CAYMAN) | 414 % | 5. 9000 100 105 10, 671 |2021/01/16
BANCO BRADESCO (CAYMAN) | #E:fiff % | 5. 7500 200 209 21, 195 |2022/03/01
BANCO EST RIO GRANDE SUL | #:fiff % | 7. 3750 200 197 19, 950 |2022/02/02
ITAU UNIBANCO HOLDING SA | #1:f % | 5.6500 200 206 20, 861 |2022/03/19
MINERVA LUXEMBOURG SA | #HAif % | 7. 7500 200 211 21, 438 |2023/01/31
CODELCO INC FEAE S | 4.5000 500 533 53, 989 |2025/09/16
KAZMUNATGAZ NATIONAL | #H:A# % | 7.0000 700 763 77, 269 |2020/05/05
KAZMUNAYGAS NATTONAL CO | #:4& % | 5. 7500 1,150 1,132 114, 637 [2043/04/30
HALYK SAVINGS BANK-KAZAK | #E:fiff % | 7. 2500 200 215 21, 827 |2021/01/28
DIGICEL GROUP LTD HAKE %% | 8.2500 200 180 18, 279 [2020/09/30
GAZPROM (GAZ CAPTTAL SA) | #HAi %% | 4.9500 200 205 20, 816 |2022/07/19
SBERBANK (SB CAP SA) | #1:f& % | 6. 1250 500 548 55, 587 |2022/02/07
ALROSA FINANCE SA HAE S | 7. 7500 200 227 23, 063 |2020/11/03
GTH FINANCE BV AL | 6.2500 200 209 21, 216 |2020/04/26
GTH FINANCE BV FAE S | 7.2500 200 214 21, 697 |2023/04/26
TSRAEL ELECTRIC CORP LTD | #1f# % | 6.8750 350 420 42, 622 |2023/06/21
SM INVESTMENTS CORP | A& % | 4. 2500 200 209 21,211 |2019/10/17
PERTAMINA PERSERO PT | #HA# % | 5.6250 1,825 1,844 186, 754 [2043/05/20
PERTAMINA PERSERO PT | #h:Ai % | 4.8750 350 368 37, 275 |2022/05/03
EXPORT-TMPORT BK TNDTA | #:4& % | 4.0000 700 740 74, 940 |2023/01/14
AKBANK TAS FAE S | 5.1250 200 192 19, 504 |2025/03/31
COSAN LUXEMBOURG SA | #h:£% % | 7. 0000 200 204 20, 709 |2027/01/20
FRESNILLO PLC ALAE % | 5.5000 200 222 22, 481 |2023/11/13
MARFRIG OVERSEAS LTD | #:fiff % | 9.5000 200 207 20, 962 |2020/05/04
MARFRIG HOLDING EUROPE B | #1:fif % | 8.0000 200 206 20, 861 |2023/06/08
SHIMAO PPTY HLDNG LTD | #:{& % | 8.3750 200 228 23, 112 |2022/02/10
ALFA S. A. A& | 6.8750 200 220 22, 279 |2044/03/25
EMG SUKUK LTD A | 4.5640 200 212 21, 554 |2024/06/18
TC ZTRAAT BANKAST AS | #:A& % | 4.7500 250 244 24, 731 |2021/04/29
TBG GLOBAL PTE LTD A% | 5. 2500 200 206 20, 881 {2022/02/10
PRATAMA AGUNG HAE %% | 6.2500 400 419 42, 466 |2020/02/24
SMARTONE FINANCE LTD | #:{& % | 3.8750 400 405 41, 098 |2023/04/08
PETRA DIAMONDS US TREAS | #:fiff % | 8. 2500 200 196 19, 899 [2020/05/31
TCTST TREASURY B.V A S | 5. 8750 200 215 21, 873 |2025/09/17
BANCO HTPOTECARTO SA | #HAif % | 9.7500 225 247 25, 092 |2020/11/30
LAMAR FUNDING LTD FAE S | 3.9580 200 189 19, 219 |2025/05/07
NATTONAL SAVINGS BANK | #1:fif % | 8.8750 200 216 21, 943 |2018/09/18
TRANSNET SOC LTD ALAE % | 4.0000 200 196 19, 883 [2022/07/26
STATE GRID OVERSEAS INV | #HA# % | 3. 1250 500 530 53, 680 |2023/05/22
CABLEVISTON SA HAE S | 6.5000 150 154 15, 623 [2021/06/15
BCO DE GALICIA Y BUENOS | #HAif % | 8.2500 200 210 21, 302 |2026/07/19
BCO DE GALICIA Y BUENOS | #:fiff % | 8. 2500 200 210 21, 302 |2026/07/19
BRASKEM AMERTCA FINANCE | #h£% % | 7.1250 200 205 20, 785 |2041/07/22
ADANT TRANSMISSTON LTD | #:fif % | 4.0000 200 200 20, 312 |2026/08/03
5/Ni — — 72, 450 75,533 | 7,649,251 —
(A% - Ry ddyd) % |[Frsya- <y [Frgva.~y T
MEXICAN FIXED RATE BONDS | [Ef:E% [10. 0000 5,000 6,351 34, 046 |2024/12/05
MEX BONOS DESARR FIX RT | [EfE% | 7. 7500 10, 573 12, 264 65, 738 |2042/11/13
PETROLEOS MEXICANOS | Mkl | 7. 1900 1,400 1,271 6, 815 |2024/09/12
SN EE — — 16,973 19, 888 106,599 [ —
(a—na---zoih) %| Fox—o| Fz—no T
REPUBLIC OF ALBANTA | Eff:E% | 5. 7500 325 347 39, 159 |2020/11/12
— NG — — 325 347 39,159 | —
&t — — | 7,795,011 —
*IRITHTT AL, 20164F 8 F 5 H BUE D WEH 2 4045 [E 0 % i % 76 15 78 TR 0 b itz
Y FRIEHE L= b 0T,
WX EERMEOEN
20164 8 1 5 AHAE
1 A & 08 #H K
- FE M % 29 B
TH %
HEEEE~Y — 7 7 v K 3,662, 127 100. 0
B & 15 Rt W E ¥ & 3, 662, 127 100. 0
%EEE R DR 2 40 A3 [H 0 i 2 7B A5 78 FUR S O M I K 0 R IRmET L= b
DTY,
17 AUS - RA=10L27[, 1A%y =Y =536, 1=—u=112.74[]

*%ﬁﬂﬂ{é%%v*f Ty R
iﬁ“éttf? 96. 8%

B DAMEREE (8,143, 642T M) OEREIEFEMERAE (8,409,516 M) |

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

WEE. 8F. TARUVEEMBEOKR

(20164-3 H 7 H)

(201644 A5 H)

(EEHERERER)

(20164E-5 A 6 H)

(201646 A 6 H)

(201647 A 5 H)

(20164E8 A 5 H) HifE

TH E 0103 #H K %104 #H K 105 #H K % 106 H K %107 #H K %108 H R
A & B 6, 500, 732, 263 4,912, 280, 706 3,853, 372, 058 3,773,015, 583 3,752,241, 1961 3,662,127, 1518
FREMG S~ F—7 7 GHTE) 6, 400, 732, 263 4,912, 280, 706 3,843, 372, 058 3,773,015, 583 3,752, 241, 196 3,662, 127, 151
ES I A & 100, 000, 000 - 10, 000, 000 — - -
B) & f&| 1,522,139, 692 21,004, 356 27,016, 821 16, 733, 421 16,651, 119 16, 466, 906
K B K o B & 18, 664, 236 18, 400, 052 14, 730, 386 14, 473, 884 14, 562, 028 14, 198, 486
K OH R % A& 1,499,999, 999 — 10, 000, 000 — — —
& B OfF it @ M 3,417, 545 2,503, 969 2, 149, 677 2,087, 412 1, 885, 031 2,029, 971
z o fin K B O#H M 57,912 100, 335 136, 758 172, 125 204, 060 238, 449
) fi & E ¥ %B(A-B) 4,978,592, 571 4,891, 276, 350 3, 826, 355, 237 3, 756, 282, 162 3, 735,590, 077 3, 645, 660, 245
I A | 5,332,639,071 5,257, 157, 842 4, 208, 681, 772 4,135, 395, 490 4,160, 579, 666 4,056, 710, 361
woOH MR Bt R 2% 4| A 354,046,500 | A 365,881,492 | A 382,326,535 | A 379,113,328 | A 424,989,589 | A 411,050,116
D =2 #® #E #H 0O 5,332,639,0710 5,257,157, 8420 4,208,681, 7720 4,135, 395, 4900 4,160, 579, 6660 4,056, 710,3610
1HFAHY EEMEE(C/D) 9,336M 9,304M 9,092M 9,083M 8,979M 8, 987M
S TEARDL
WE TR 6,851, 066, 4311 5,332,639, 071 5,257, 157, 8421 4,208, 681, 7721 4, 135, 395, 4901 4, 160, 579, 6661
BN E T A 110, 254, 166[T 8, 514, 2621 16, 163, 281[1] 15, 035, 20911 28, 447, 884[T] 18, 913, 205[1]
W — iR T AR 1, 628, 681, 526 4 83,995, 491H 1, 064, 639, 351 88,321, 491H 3,263, 708H 122, 782, 5104
* TEAD KB 354, 046, 500 365, 881, 492 382, 326, 5351 379, 113, 3281 424, 989, 589[1] 411, 050, 1161
WEZOKR
H2016452 H 6 H  FH20164E3 H 8 H  H20164F4 H 6 0 H20164E5H 7 H  H20164E6 A7 H  H201647 A 6 H
E20164E3 H 7 H  E20164E4 H 5 0 E20164E5H 6 0 F20164E6 6 A 201647 A5 H 201648 4 5 A
I B %103 H %104 H %106 ) %106 %107 H %108 )
AN F i iF % 5T B B # 1,930, 883 4,049,932 | A 72,460, 526/ 12,822,838 | A 26,248, 572M 19,573, 434M
5 =1 i 7,937, 455 4,759, 207 10, 522, 796 14, 523, 587 38, 094 21, 622, 427
b = | A 6006572 A 709, 275 A 82,983,322 A 1, 700, 749 A 26,286,666 | A 2,048,993
B) & B i’ [ £ A 3,475, 457 A 2,546, 392 A 2,186, 100 A 2,122,719 A 1,916, 966 A 2,064, 360
© 4 H 8 # £(A+B)| A 1,544574 1,503, 540 A 74,646,626 10, 700, 059 A 28,165,538 17,509, 074
D) 71 H# & M 8 T &£ | A 84645036 A 103, 204,926 A 95,780,473 A 181,273,718 A 184,901, 507 A 220,912, 644
E) & M 1§ 5T 2 8 & £ A 249,192 654 A 245,780, 054 A 197,169, 050 A 194,065, 785 A 197,360,516 | A 193, 448,060
(Bl %4 4% FH %4 %) [( 1,207,580,875) [( 1,191,629,028) |(  955,555,835) |(  940,416,192) |[(  949,026,486) [( 927,279, 682)
(G2 E OO M M ) [(A1,456,773,529) [(A1,437,409,082) |(Al,152,724,885) |(Al,134,481,977) |(Al,146,387,002) [(Al, 120,727, 742)
(F) Hi (C+D+E) | A 335382264 A 347,481, 440 A 367,596, 149 A 364,639, 444 A 410, 427, 561 A 396,851,630
@) 4% = o [ €| A 18,664,236 A 18,400, 052 A 14,730, 386 A 14,473,884 A 14,562,028 A 14,198, 486
ROE 42 M B B E£(F+G) | A 354,046,500 A 365,881,492 A 382,326,535 A 379,113,328 A 424,989,589 | A 411,050,116
BOMOE FE E R O & | A 249,192,654 A 245,780, 054 A 197, 169, 050 A 194, 065, 785 A 197,360,516 | A 193,448, 060
B 4 % k4 %) [ 1,207,917,554) [( 1,191,656,143) |(  955,605,129) |(  940,486,739) |[(  949,113,250) [( 927,302, 554)
(G2 B OO M M %) [(A1,457,110,208) [(A1,437,436,197) |(A1,152,774,179) |(A1,134,552,524) [(Al,146,473,766) [(A1, 120, 750, 614)
sy B OB S & 514, 667,510 508, 581, 652 407, 155, 490 408, 851, 723 410, 129, 167 399, 975, 018
o ﬂﬁ B & | A 619,521,356 A 628, 683, 090 A 592,312,975 A 593,899, 266 A 637, 758, 240 A 617,577,074
*ATAMAES T I 1T, WIROFHIRZIC LD b 02 EAE T,
*EFCHMSEIE, «Hﬁm’;m{;' EHEDTERLTEY £,

KBS REAEMRLE L 13, 1B

FEA L TEADER DD,

TEAE FRIZEIIRK L LT, LRI2EIIFAREE L TAEL S ET,

*OUHIFIC RV T, BIREETEMPEOEH OFRXICIR D HERO S E 21T —H 2 Bt T 512 0ICET 2B AL LT, FEHMOF 2 539 LTV D 5EILT, 436, 602/ T,
<ol D RLERR >
EFAORIT IS X L L 72 US43 B A ARAR I OSSR A 0 FHELBFRIZLL F D & 35 0 T,
®’ 5 3 103 M W 104 M 105 M %106 A %107 %108 )
(A) Bl M % I A% R HPERRE) 22, 652, 8101 20, 407, 7951 16, 293, 803H 24, 710, 4011 16, 162, 129} 16, 145, 6181
®) A i FGE S JE H 4 HH 2 0 0 0 0 0 0
(& APERRTE . AR OAER)
(C) I i il FS & 1,207,917, 554 1,191, 656, 143 955, 605, 129 940, 486, 739 949, 113, 250 927, 302, 554
D % B HE 5 B v & 510, 678, 936 506, 573, 909 405, 592, 073 398, 615, 206 408, 529, 066 398, 027, 886
Sy B Wl RE A8 (A+B+C+D) 1, 741, 249, 300 1,718, 637, 847 1,377, 491, 005 1,363, 812, 346 1, 373, 804, 445 1,341, 476, 058
(1 7180y 4Bl rlfes) | ( 3, 265. 27) ( 3, 269. 14) ( 3,272.97) ( 3,297. 9) ( 3, 301. 95) ( 3, 306. 81)
g o 4y fid 4 18, 664, 236 18, 400, 052 14, 730, 386 14, 473, 884 14, 562, 028 14, 198, 486
(1 7 B4 Y A 4 Bl a) | ( 35) ( 35) ( 35) ( 35) ( 35) ( 35)
EREEDHM5E
R L o] #5103 51044 510541 %5106 ] 51074 #5108
1FO%YHESE BAd) 35/ 35M 35/ 35/ 35/ 35/
WL D BIHANZ DN T
SELOBEINIARHE A EE LT 5 ¥R E Tt LET,
lﬁﬁ:wﬁﬁwwuowf
SEAIE, Bl O SLYEMAR & 8 4 OSZAEE OMEPITTAR & DT K IBIHRV L 20D NEESEE ) LIERBURN &7 D e ARILRE: (R ELE) ) S/ hvE T, Srictk o JEHELAE )}
EBITEA & A E 7= 13 RE B 81, REAWESRA L /20 £, HEEOMEENMENTEAZ FEIZ5EA1E, FE 285 OFB TABRS GERINEAE) | 780 OB/ E WS4 L

70 ET,
c LA RS (RIS L4
35

A LTS AE, R ERC

BT DMl % D AEH OER

TEARN D M

"L‘Lé’:‘li H20.42% (FTHBI20% 35 X O BURERIFTARBL0. 42%) OBLR TRURBIN SN ET,

SKBUENYUIE SN BATFITIE, BURENE

%%%mﬂwa‘ﬁ’x#&u\w#fm_ou\r:t Lk L AGES

BEALE
HEFII TSV ER AL

SHSNDHADN DY T,

I THREND T

LEBRIDLET,

GOUAEA R (FFRIorBa:) 2 HERR L 748,

D& ROKIE, SEONMRBIZWE T, HFFNBEATRELTBY £,

ZOBROME 2 OZHOWEHICA L 720
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T. OY - J54 XRFHEEBEHA—T M (FOFsF)

(EEHERERER)

HEEEHEYY—T7UF

ERMEE
RER 201685 89H

(552047 : 2015511 H10H~2016%£5 A 9 H)

L7 REE. EREOBYREZFTVELE, Z22, HROERRKREZCHWERLLE

FEI,

BT7 Y ROLEHERDODBY TH,

AmnE BIEER

{EFERAR AR

ERAE FLLTHEEOBNS L VBFHESEORTT K FLBTOESFZHLIZE
152 &IckY, REMMOEKEDFIRINAEDHER EEXTHEORANE
BEEZHE L TERETVET,

FEERAMNR FEEOBN S & VBUTHRBEEORT T 2R NLETORESFETERETRE L
ESER

RAHIR HANDRER AL BREEORBRES L VBT ERHR T NECEEDOH

BRPMETEFICEYRSELEZEDICRY . ERICBVWTEXEMEDMEE
MED S %LURE LET,
HNEREE~ORERECE. HEEHRTELA,

& RHNEsRREREEN
® FIRIXIG 1% H
Quality Daiwa SB Investments
HRHATRAXE,IE=THE2E15
http://www.daiwasbi.co.jp/
W&if 5 HOERERE EAZE
e i [(EEMEBBEDHRE]
w om om | B orey || s | ow
R BT e | A | MAkE | R & (M)
s % = 92000 ~
i % % % %| EAm ’ Ty
1641 (201445 A 7H) | 17,137 8.3 8.6 89.9 — | 12,746 ThE w} —
1% =)L -
SLTHI20144E 1L 7 H) | 19,934 16.3 17.1 94.9 — | 10,998 L 3
H18H (201545 A 7 H) | 20,941 5.1 5.3 91.4 —| 10,634 21,000 ‘/j'f/\ vI74F (AR
51001 (20154£ 115 9 H) | 21,336 1.9 2.8 94.8 — | 12,907
%2041 (2016455 H 9 H) | 19,397 A 91| A 86 94.6 — 8, 750 20, 000 F
WT7 7 RONRFv—2F, JPEAHCEMBI Za— L« XA NR—=2T 7 A R
(M) <,
JPELHUVEMB L /70— L« XA N—=T 7 A REfE, ] PEATADAEST D 19000 +
BRI T, JPEANVEMBI Z 10— L« 4 N—=27 7 Ak (FED) &3, '
JPEALTUVEMB I /02— 3L« A N—=2T 74 K Kk RAR—R) &EEEDHHR
BLELDTY, ) ) |
kRN RIT, B — Fe i R 18, 000
2015.11.9 2016.1.9 2016.3.9 2016.5.9

WL OEEMEE & TREDHTRE

k¥ JPEANUCEMB I 70— b« LA =277 4 R (HBE) 13, B8 oM

e 5 g | B O W@ oges]a w m|EEED BRI LTHY £
B % % [N RN Y N 8 % 20 3360
% % % % Wow 2L,
(W) 2015411 9 A 21,3"; ’ ’ 9/1./8 " WK 119,397
BEES 21,238 0.5 103 94.3 — BER . N9 1%
12K 20, 471 A4 L A3.T 94. 1 —
20164F 1 A 20, 324 A4T A3.8 92.6 [REMEBOFLEEER]
PEER 19, 386 N9 1 AT.9 92.0 — (522 K)
EEES 19,913 6.7 5.7 94.4 — K RNVECTT T ONVEBPRE KL N ERERE R E L, £
FYCES 19, 769 NAT.3 N6.T 95. 4 — Ty TR FUEREBRICHB L b0V RRUTENLER L2
(#156) 20164E 5 H 9 H 19, 397 N9, 1 8.6 94.6 — ERERERD E LT,

S BRI o P,

kORISR, FUR MR — G bR

(T ZER)

JRMZZIZ DN TRR AT TN TR L ERTFRER LD L, £,

PFrETHESTIETEOTE S FHEERE 2 £ L, B, FIeT7EIX
20154F 12 A ST R CTHHLE Lz,
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. OY s TS A RFEEBSA—T UM (FOFsH) (GEREERERER)
[1ZEIRE] H1EOHYOEREM
JPEIHAVEMB I HO—NIL - BA4AN—2T 74 FOHR W
P! H H Q0I5 1LA0E~201655 A 9 B T H O
o S T
Eallik ¢l 5[ | 0.024% | & DOME =W D% ofh# H - 1]
760 LAEEIEEY ukd
(PRAEHE ) (5) | (0.024) | MESMZIS T HIREPITHEISHL D A
740 - MREASE OB ] O D4 &
FEDBHREIZ T 58 H
720 1 (£ fh) (0) (0.000) | EREMPEICET DB, FREFHD
QBRI B39 % e A
Gk 5 0.024
700 T 0> ) B AR 320, 18470 T
680 ) ) | *;%ﬁjﬁulﬁuﬂD@%h%nwﬁm%@%%$wvw%EMﬁT%UU%%%U
b DT,
2015.11.9 2016.1.9 2016.3.9 2016.5.9 *HPORE GERBEOINS bOBRBIS LT, ) 1, B - IR0 L 0 235H

B OFIEE G RTIL, KiFe 77 A0Y 4 —r L7220 £ Uiz, WPk
X, HREESROOBEEMHBA LN 00, FREORBLIEZDE -7
T, BEEMHITHE D B E TO~A T AOEEIMLEE Lz, ., BIK
AT Tk, FIREORIT L i ~OBE&mMAITE bImMLE Lz, TAE
UF R, WERKEEOFREG SEORME 2R ST E Lz, 201653 A1
SKHEfEEE S (FRB) AR B R L2 FHIEEL, 20164 OF] i
N ABEERNNC 2D Z e AR L, BN TPIRIT (ECB) 0B AMRITAE
IREFNR A FfE Lo 2 L 22 & mIc, T 0BIIdes L E Lz, BRIy
TERIETT 4T MBS EH L2 b E2 T2 LELE, £72, HE
D20164F 1 — 3 AMIENKAEE (GDP) ERIT, MERBL+6.7% & F
AIPARE Y 72 olofod, TEREZ KL/ EY L=, —FH, 7790
BREIIRE R~ FTAKE L2V, 7 VLOERBRMINGIE FTFbN, 7
10— VIR RS SR O SRS S E LT,

[(R—rT+1)+4]

UHIDOBEERIT, A 1%ERV ELT,

NRRRATT OGRS EHIE T, REEIHRAE LELE, —H. 77
UNDFA == x4 MEZFIE LT E L, 77 UVEREIE 2016512512
15 RS BB EIZ B & T b, &0 ISR BEb /R, B
N am—y g IRl L RTTHAANEES LE Lz, 72, 7By
FUDOEER Sy S & EIFE Lz, an BT ~OKERSIL, A== =
A MDBET A=A h~ERIETFIFE LI,

[RoFT—H LEDEE]
LMD ERIT, R F~—2 THDHJPEALLTVEMB I Zr—nx
e BANR—=T 74 R (M) OBEEAS. 6%%0.5% FEIY £ L7,
(27T AHR)
TIUNDE—N—T = A bELOEIFEIR, A ¥ a DRk, 7€
VFUDF N T A FPRT v AT T ACHEELE LT, E T
WY A 7 SBIEASGEE LT /idE C, MXiICEREA TR mnAR—7 o K
RV NT =T, FEET VAT oA FELTWEZ LB T TRAICFELSLEL
7
(FEp~A F AHK])
RARLTBLOT VB FUOFEMRER, =77 FLBIO-L—D7T

F—0 A b, BLETOF =A== bR~ AFAIMEALE LT,
SHROERAEH

HTRLENL, e & b~ THERMBORULAH I BAFC, A % ORGSR

B CE L LD, BRHINRT 7 U 4 A X VKT E LCnET,

Fio, HRNRERSFIOBREEO FC, HrEERFIITESOMAN RIAE L,
HLEE TS IIRELIChEY T2 anb s E2bNnE T,

29 LR &S B, XN Y ax— g > LR O S CEMLIC S
5ok Rov7p & o Rl g A OB LEE 3 L OWE Y 7 ) LAl & 5| E i & 84 L T
WEET, R T —7 OFREOHEIC SN T, KIRE L CHEREE
RETEHDLHOD, WREMEME T L TOWAER A E 2, YR EEREE
AT, | Y 23 BRI 2R CEER S O5 & B ARETLET, S BIT,
B 5 T ELE R~ OB E IOV TIE, FlEY o T%RRH Y | EiC
FoTRAV 7 LVRBLOEHELBWEE 2> TNDZ D, AN
L LoD L RIBRYER ERMIfF SN S EZ & &SI LTV T,

RBICEBD D 70, MHEEICE Y LR T,
F PR EUE AL TOET,

WEERUEGIDKR
(20154E11 10 A 225 20164E5 4 9 £ T)

A
E % 7w A %
FTT7AUD -« Rv T AV - R
" i 7 % 15, 156 26, 527
I S = R 5 ( 127)
A )ﬁ%%%% 1,334 922
. 15, 878
M S 6,610 ¢ 129
R TAXTa Y TAFxTa Y
}#’/:m%ﬁ# 9,708 55, 551
7] — Fa—n Fa—n
Elu'mmﬁﬁﬂ% 886 369

* AT LG (BRI 3 EEn TOEREA, )
* () PIZERRIC X5 T, EBOBTFICTEEN TOERA,
AR IR TAOMEATFEAT (RRIRALD) IEEh T EtA,

BAZEEFRA L OREHKRSE
(2015411 H 10 A 225 20164E5 4 9 H £ T)
FIEBRA & OBG R

B HRIEBIRA & OWBEH Y EH A
WAAA & E OB
PR

A EFMERIBR R
SHE (OMERE) At

201645 7 9 HEI/E

El i BN
. 4 7 fili (il IHBB | AT MBI L3
AT Y e | T e
SMIR AR | AR MAE | SEMUL | 2L | 2R
DR FTAY A RV [FTAYH - R M % % % % %
74, 242 74,639 | 8,020,044 | 91.7| 60.3| 65.7| 20.7| 5.3
. TA¥va XY [FARva .~y
pE A 29, 254 32, 168 193,330 | 2.2 — 2.2 — —
20l Fa—n Fa—n
a-p | 500 530 64,819 0.7| 0.7 —| 0.7 -
IINEE 500 530 64,819 0.7| 0.7 —| 0.7 —
& &t — — | 8,278,194| 94.6| 61.1| 67.9| 21.4 5.3

RAALLRIT, SR PERAI S 2 RH A O F &
kRSB SHNT . IR ORI 4 78 E O X & B 72 EARS O M EIC K v A EHE L
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T. AD - T54 AFAERHA—T oM (FOFsA) (EREERERER)

B {ERIEHBH = [ f =
SE (OMEHY) AR P Wi B B pm P -
= I p™ FE M| R R A 4 A TV e foReEA R
& L) RN T Y 7 il #H EREER (FAYD = BT AYH) . % FTAVA - RV [FTAYA - RV TH
MG SR | IS LA PETROLEOS MEXICANOS | #h:{& % | 6.3750 200 195 20, 969 |2045/01/23
(FAYR - BT AYAH) b [F7 A BV FT A B Ty PETROLEOS MEXTCANOS | LA% % | 5.6250 355 311 33, 443 |2046/01/23
UNTTED MEXTICAN STATES 200 205 22, 027 |2025/01/30 PETROLEOS MEXTCANOS | #h4# % | 4.5000 500 475 51, 038 |2026/01/23
DOMINICAN REPUBLIC 400 439 47, 170 |2021/05/06 PETROLEOS MEXICANOS | #hf& % | 4.2500 1,200 1,137 122, 255 [2025/01/15
DOMINTCAN REPUBLIC 300 316 34, 007 [2044/04/30 MAJAPAHTT HOLDING BV | #LAi % | 7.8750 200 242 26, 028 |2037/06/29
DOMINTCAN REPUBLIC 660 658 70, 739 [2045/01/27 DP WORLD LTD A | 6.8500 490 508 54, 690 |2037/07/02
DOMINICAN REPUBLIC 1,155 1,152 123, 794 |2025/01/27 KWG PROPERTY HOLDINGS LT | ¥4 % [13.2500 200 216 23, 209 |2017/03/22
REPUBLIC OF EL SALVADOR 460 405 43, 619 |2025/01/30 VOTORANTIM CTMENTOS SA | 1A% % | 7. 2500 400 354 38, 037 |2041/04/05
REPUBLIC OF EL SALVADOR 115 100 10, 812 [2027/01/18 AGTLE PROPERTY HLDGS LTD | #HAi % | 8.8750 250 250 26, 929 |2017/04/28
REPUBLIC OF EL SALVADOR 450 393 42, 308 |2027/01/18 PETROBRAS INTL FIN CO | #h{& % | 7.8750 100 99 10, 691 [2019/03/15
GOVERNMENT OF JAMATCA 550 607 65, 302 |2025/07/09 PETROBRAS INTL FIN CO | #L:Ai % | 5.3750 175 155 16, 756 [2021/01/27
GOVERNMENT OF JAMATCA 500 518 55, 739 [2028/04/28 PETROBRAS GLOBAL FINANCE | #:fiff % | 3.0000 1,000 897 96, 420 |2019/01/15
FED REPUBLIC OF BRAZIL 100 102 10, 986 [2021/01/22 PETROBRAS GLOBAL FINANCE | #{& % | 4.8750 635 566 60, 895 |2020/03/17
FED REPUBLIC OF BRAZIL 3,125 2,922 314, 039 |2025/01/07 PETROBRAS GLOBAL FINANCE | £1:£% % | 6.7500 215 166 17, 846 [2041/01/27
FED REPUBLIC OF BRAZIL 1,259 1,026 110, 252 |2045/01/27 PETROBRAS GLOBAL FINANCE | #HAi % | 6.8500 584 424 45, 572 |2115/06/05
FED REPUBLIC OF BRAZIL 200 207 22, 317 |2026/04/07 CEMEX FINANCE LLC FEAE SR | 9.3750 500 556 59, 836 |2022/10/12
REPUBLIC OF ARGENTINA 3, 790 3, 860 414, 850 |2017/04/17 CEMEX SAB DE CV FEAE R | 7.7500 200 214 23, 021 |2026/04/16
REPUBLIC OF ARGENTINA 845 922 99, 113 |2024/05/07 GRUPO TELEVISA SAB A | 6. 1250 200 217 23, 377 |2046/01/31
REPUBLIC OF COLOMBIA 750 802 86, 228 [2041/01/18 CONTROLADORA MABE SA CV | #LAif % | 7.8750 250 279 30, 038 [2019/10/28
REPUBLIC OF COLOMBIA 400 376 40, 401 |2045/06/15 GRUPO CEMENTOS CHTHUAHUA | 1A % | 8.1250 200 210 22, 564 |2020/02/08
ORTENTAL REPUBLIC OF URUGUAY 800 852 91, 547 |2024/08/14 PETRO CO TRIN/TOBAGO LTD | #HAi %5 | 9.7500 600 632 67,951 |2019/08/14
UKRATNE GOVERNMENT 300 278 29, 897 |2025/09/01 BANCO BRADESCO (CAYMAN) | 4% % | 5.9000 100 104 11,201 [2021/01/16
UKRAINE GOVERNMENT 250 231 24, 847 |2026/09/01 BANCO BRADESCO (CAYMAN) | #L:A# % | 5.7500 200 206 22, 175 |2022/03/01
UKRATNE GOVERNMENT 1, 200 1,137 122, 170 |2021/09/01 BANCO EST RTO GRANDE SUL | #HAii % | 7.3750 200 178 19, 179 |2022/02/02
UKRATNE GOVERNMENT 300 285 30, 703 {2019/09/01 ITAU UNIBANCO HOLDING SA | #:f& % | 5.6500 200 203 21, 870 |2022/03/19
UKRAINE GOVERNMENT 250 230 24, 713 |2027/09/01 MINERVA LUXEMBOURG SA | #:fif % | 7.7500 200 204 21, 930 |2023/01/31
ROMANTA 136 144 15, 563 [2023/08/22 CODELCO INC FHAE SR | 45000 1, 300 1,337 143, 663 [2025/09/16
REPUBLIC OF SERBIA 549 566 60, 911 |2024/11/01 KAZMUNATGAZ NATTONAL | #h{& % | 7.0000 1,150 1,223 131, 490 |2020/05/05
REPUBLIC OF SERBTA 2, 500 2,839 305, 055 |2021/09/28 KAZMUNAYGAS NATTONAL CO | #LA % | 5.7500 1,150 1,003 107, 822 [2043/04/30
REPUBLIC OF SERBTA 540 570 61, 325 |2018/12/03 LUKOTL INTL FINANCE BV | #h4# % | 4.5630 275 268 28, 827 |2023/04/24
GOVT OF BERMUDA 305 325 34, 935 [2024/02/06 HALYK SAVINGS BANK-KAZAK | #{& % | 7. 2500 200 208 22, 349 |2021/01/28
REPUBLIC OF HUNGARY 600 684 73, 528 [2021/03/29 PCCW CAPTTAL NO4 LTD | #L:Ai % | 5.7500 300 339 36, 442 2022/04/17
HUNGARY 920 1,042 111, 985 |2023/11/22 VEDANTA RESOURCES PLC | #:4# % | 6.0000 300 241 25, 908 |2019/01/31
HUNGARY 250 353 37, 990 |2041/03/29 DIGICEL LIMITED FEAE S | 6.0000 200 179 19, 287 [2021/04/15
REPUBLIC OF POLAND 735 737 79, 267 [2026/04/06 GAZPROM (GAZ CAPTTAL SA) | LA % | 4.9500 200 201 21, 655 |2022/07/19
CROATTA 365 401 43, 112 |2019/11/05 SBERBANK (SB CAP SA) | ¥4 % | 6. 1250 500 535 57, 579 |2022/02/07
CROATTA 250 273 29, 422 |2021/03/24 ALROSA FINANCE SA FEAE S | 7.7500 200 223 24, 015 |2020/11/03
CROATTA 865 950 102, 110 |2020/07/14 GTH FINANCE BV FEAE % | 6.2500 200 200 21, 583 |2020/04/26
CROATTA 250 264 28, 456 |2023/04/04 BBVA BANCOMER SA TEXAS | #HAii % | 6.5000 325 355 38, 221 |2021/03/10
CROATTA 900 984 105, 829 |2024/01/26 ISRAEL ELECTRIC CORP LTD | #:f& % | 6.8750 350 417 44, 817 |2023/06/21
RUSSTAN FEDERATTON 200 210 22, 589 |2042/04/04 SM INVESTMENTS CORP | #L:Af % | 4.2500 200 209 22, 506 |2019/10/17
RUSSTAN FEDERATTON 200 213 22, 936 |2023/09/16 PERTAMINA PERSERO PT | #h{# % | 5.6250 925 844 90, 696 |2043/05/20
REPUBLIC OF INDONESIA 750 812 87, 343 |2021/05/05 EXPORT-IMPORT BK INDIA | ¥4 % | 4.0000 1,000 1,043 112, 081 [2023/01/14
REPUBLIC OF INDONESTA 200 204 22, 004 |2042/01/17 LONGFOR PROPERTTES FEAE % | 6.7500 200 213 22, 970 |2023/01/29
REPUBLIC OF INDONESTA 740 718 77, 208 [2043/04/15 WEST CHINA CEMENT LTD | #HAi % | 6.5000 200 210 22, 591 |2019/09/11
PERUSAHAAN PENERBIT SBSN 600 613 65, 920 |2024/09/10 CIFT HOLDINGS GROUP | #hf& % | 7.7500 200 210 22, 618 |2020/06/05
TSLAMIC REP OF PAKISTAN 200 210 22, 649 |2019/04/15 FRESNILLO PLC FEAE % | 5.5000 200 214 22, 994 2023/11/13
TSLAMIC REP OF PAKISTAN 1,475 1,542 165, 730 [2019/12/03 MARFRIG OVERSEAS LTD | #HAii% | 9.5000 200 206 22, 194 |2020/05/04
ISLAMIC REP OF PAKISTAN 200 211 22, 674 |2025/09/30 SHIMAO PPTY HLDNG LTD | #4i % | 8.3750 200 221 23, 818 |2022/02/10
TURKEY REP OF 467 602 64, 714 |2034/02/14 TCICT BANK LIMITED FEAE % | 6.3750 200 204 22, 012 |2022/04/30
SOCTALIST REP OF VIETNAM 600 613 65, 930 |2024/11/19 ALFA S. A. A% | 6.8750 200 207 22, 242 |2044/03/25
REPUBLIC OF SRI LANKA 200 202 21, 735 |2020/10/04 EMG SUKUK LTD A | 4.5640 200 207 22, 243 |2024/06/18
REPUBLIC OF SRT LANKA 200 198 21, 357 |2021/07/27 TBG GLOBAL PTE LTD FEAE S | 5.2500 200 197 21, 200 |2022/02/10
REPUBLIC OF SRT LANKA 500 477 51,272 [2022/07/25 PRATAMA AGUNG A | 6.2500 200 203 21, 915 |2020/02/24
REPUBLIC OF SOUTH AFRICA 250 265 28, 540 |2020/03/09 SMARTONE FINANCE LTD | #h:f& % | 3.8750 400 397 42, 716 |2023/04/08
REPUBLIC OF SOUTH AFRICA 948 946 101, 712 |2024/01/17 PETRA DIAMONDS US TREAS | #L:A# % | 8.2500 200 186 20, 039 |2020/05/31
REPUBLIC OF SOUTH AFRICA 300 321 34, 563 [2025/09/16 TCTST TREASURY B.V A | 5.8750 200 214 23, 017 |2025/09/17
GABONESE REPUBLIC 200 173 18, 642 |2025/06/16 AUTORIDAD CANAL DE PANAM | #HA& %% | 4.9500 290 307 33, 007 |2035/07/29
KINGDOM OF MOROCCO 675 700 75, 273 [2022/12/11 BANCO HIPOTECARTO SA | #1:fif % | 9.7500 225 241 25, 898 |2020/11/30
REPUBLIC OF ZAMBTA 450 324 34, 896 [2022/09/20 LAMAR FUNDING LTD A | 3.9580 200 184 19, 815 [2025/05/07
REPUBLIC OF ARGENTINA 1,093 1,142 122, 793 [2033/12/31 NATTONAL SAVINGS BANK | #h{& % | 8.8750 200 211 22, 671 |2018/09/18
REPUBLIC OF ARGENTINA 485 493 53, 025 [2026/04/22 TRANSNET SOC LTD AL S | 4.0000 200 184 19, 793 |2022/07/26
REPUBLIC OF ARGENTINA 1,435 1,459 156, 856 |2021/04/22 BN — — 74, 242 74,639 | 8,020,044 | —
REPUBLIC OF ARGENTINA 150 154 16, 577 [2019/04/22 (XY RY--Axy0) % |[TAFya A |[Th%ya. Y T
REPUBLIC OF SLOVENTA 295 333 35, 846 [2024/02/18 MEX BONOS DESARR FTX RT | [Eff7ES | 7.7500 22, 154 25, 276 151,911 [2042/11/13
JAMATCA GOVERNMENT BOND 1,142 1,213 130, 380 [2021/11/16 MEX BONOS DESARR FIX RT | [EfE% | 5.7500 5,700 5, 646 33, 933 |2026/03/05
GOVERNMENT OF JAMAICA 400 420 45, 129 [2045/07/28 PETROLEOS MEXICANOS FEERIES | 7. 1900 1, 400 1, 245 7, 485 2024/09/12
COMMONWEALTH OF BAHAMAS 400 415 44, 613 |2024/01/16 IEE/NGE — — 29, 254 32, 168 193,330 | —
TVORY COAST 1,449 1,334 143, 434 [2024/07/23 (a—na--Z0ifh) % | Ta—nm Ta—n B!
IVORY COAST 200 188 20, 268 |2028/03/03 REPUBLIC OF ALBANTA | [Eff5F% | 5.7500 500 530 64, 819 |2020/11/12
HAZINE MUSTESARLIGT VARL 1,150 1,144 123, 027 |2024/11/25 E/NGE — — 500 530 64,819 | —
REPUBLIC OF KENYA 900 839 90, 249 |2024/06/24 — R NGE — — 500 530 64,819 | —
PETROLEOS MEXICANOS 1,754 1,723 185, 169 |2041/06/02 &t — — — —| 8,278,194 —
PETROLEOS MEXICANOS 1,385 1,203 129, 323 |2044/06/27 kRSB AT WK ORI % 78 [E O 3 E EAE 72 E AR O MPEIC L 0 S L
0AO GAZPROM 180 197 21, 255 |2037/08/16 HbOTT,
VEB FINANCE LTD 375 393 42, 305 |2020/07/09
ESKOM HOLDINGS LIMITED 875 819 88, 025 |2021/01/26
ESKOM HOLDINGS SOC LTD 300 280 30, 180 [2023/08/06
ESKOM HOLDINGS SOC LTD 1, 150 1,081 116, 153 [2025/02/11
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(B) BIEEIH>5EEH 67,252,279 | 100,174,102 61,153,545 58,997,513 38,250,121 | ~ 27,960,140

bi=ta 68,365,419 2,359,479 61,640,743 61,891,886 43,357,086 396,668

FEE1E A 1,113,140 | ~102,533,581 |~ 487,198 | A 2894373 |~ 5106965 | A 28356808
(C) {EEtE A 1,149,584 |~ 1,117,450 |~ 1,152593 [ A 1,140,359 |~ 1,070,614 |~ 779,941
(D) HHRIERHE(A+B+C) 66,102,203 | 2101,292,459 60,000,055 57,856,444 37,178,770 | ~ 28,740,580
(E) RifAgaissE ~140,658,960 |~ 91,976,574 | ~211,689,286 | A153,925,882 |~ 97,589,693 |A 72,351,074
(F) EIfSstEans 331,353,949 323,660,344 322,635,590 290,365,790 249,711,187 239,671,121

(Fe510428) ( 433,766,608) |( 428,738,390) |( 430,182,453) |( 387,155,886) |( 332,949,539) |( 319,562,732)
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(G) B5H(D+E+F) 256,797,192 130,391,311 170,946,359 194,296,352 189,300,264 138,579,467
(H) R EE A 19,715,283 |~ 19,355318 |~ 19,343,203 | A 17,408,490 |~ 14,971,009 |~ 14,369,074

EBEHISRE (G +H) 237,081,909 111,035,993 151,603,156 176,887,862 174,329,255 124,210,393

EEst RS 331,353,949 323,660,344 322,635,590 290,365,790 249,711,187 239,671,121

(Bo455482428) ( 433,766,608) |( 428,738,390) |( 430,182,453) |( 387,155,886) |( 332,949,539) |( 319,562,732

(FEE1EHE4EE) (2102,412,659) [(~105,078,046) |(A107,546,863) |(& 96,790,096) |(~ 83,238,352) |[(~ 79,891,611)
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(23) BaHESDIBEEERS NHHESDIEEE (1K) | OREISRT0,
BNESEEE DS EERE (F5E)

I ] £ 28 s 29 B £ 30 M £ 31 B 32 £ 33
(a) REERE DRSS 21,152,046 16,972,301H 19,109,405 17,698,273 15,490,570 12,937,626
(b) BEEREOEMISTESER 0 0 0 0 0 0
(c) aREs 433,766,608 428,738,390 430,182,453 387,155,886 332,949,539 319,562,732
(d) HEERETE 459,843,984 450,048,847 445,697,117 400,908,369 345,025,723 331,652,044
(e) HHHENGHE(a+b+c+d) 914,762,638 895,759,538 894,988,975 805,762,528 693,465,832 664,152,402
(f) s 19,715,283 19,355,318 19,343,203 17,408,490 14,971,009 14,369,074
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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
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(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
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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
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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

134
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0-NIb+N\A +A4—)LR «- R— T #UAF T (FOFsFA)

[SA4TON—FZ— (FATHREENH T 7 R)

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

EN [O—ILRRY Y IR A VAT« Ta2—v3F) TP7YX - E=TIby—]| BFTI2 (70N NA + 4—JLR - R—b
J#UZ T (FOFsA) | ORRIFRDE TY,
(3) 2016611815BERTAF U2 EEDREMAZBRLTBUFT.

WETHHEOERNR (2015F 1R 18M52015812A318%T)

(BT - K RID)

#H
EIREFEREM 174,947
RERARIEREN 10,836,835
SEEBRITHRHS S CREER 879,597
ZHRBIRBFTIREM 9,459
ESEREREM 51,254
R R 22,508
FELTIRE 53,163
RIREEF 23,673
ENFIEEF 1,285
ZDER 79,141
BRAGE 12,131,862
S ERERIERE 5 & U B A DAREE (137)
ERERESE 12,131,725
WA A0
o SEARLH i wEERE oD P
HHE
F—ZAMSUTRIL
3,000,000 R&R Ice Cream Plc 8.25% 15/05/2020 2,252,430 0.16
HFIRIL
2,150,000 River Cree Enterprises LP  11.00% 20/01/2021 1,540,026  0.11
1—0O
500,000 Huntsman International LLC 4.25% 01/04/2025 442,667 0.03
1,000,000 LyondellBasell Industries AF SCA 8.37% 15/08/2015 0 0.00
442,667  0.03
KRV
5,000,000 1011778 BCULC / New Red Finance Inc  4.63% 15/01/2022 5,031,250 0.36
8,000,000 1011778 BC ULC / New Red Finance Inc 6.00% 01/04/2022 8,300,000  0.59
4,300,000 Acosta Inc 7.75% 01/10/2022 3,784,000 0.27
2,954,000 ADS Waste Holdings Inc 8.25% 01/10/2020 2,983,540  0.21
2,000,000 AECOM 575% 15/10/2022 2,054,522 0.15
2,000,000 AECOM 5.88% 15/10/2024 2,036,854 0.14
8,000,000 Ahern Rentals Inc 7.38% 15/05/2023 6,510,000 0.46
1,500,000 Air Canada 875% 01/04/2020 1,612,500 0.11
1,692,698  Air Canada 2013-1 Class B Pass Through Trust  5.38% 15/05/2021 1,707,510  0.12
3,000,000 Ally Financial Inc 6.25% 01/12/2017 3,153,750  0.22
200,000 Ally Financial Inc 8.00% 15/03/2020 229,000 0.02
2,500,000 Ally Financial Inc 413% 30/03/2020 2,493,750 0.18
3,000,000 Ally Financial Inc 5.13% 30/09/2024 3,086,250  0.22
3,500,000 Ally Financial Inc 8.00% 01/11/2031 4,060,000 0.29
2,400,000 Altice Financing SA 6.50% 15/01/2022 2,379,000 0.17
7,600,000 Altice Financing SA 6.63% 15/02/2023 7,505,000 0.53
5,000,000 Altice Finco SA 8.13% 15/01/2024 4,818,750  0.34
400,000 Altice Finco SA 7.63% 15/02/2025 369,000 0.03
1,750,000  Altice US Finance | Corp 5.38% 15/07/2023 1,765312 0.13
900,000 Altice US Finance Il Corp 7.75% 15/07/2025 828,000 0.06
3,150,000  American Builders & Contractors Supply Colnc - 5.75% 15/12/2023 3,181,500  0.23
2,000,000 Ancestry.com Inc 11.00% 15/12/2020 2,150,000 0.15
2,350,000  Anixter Inc 5.50% 01/03/2023 2,367,625 0.17
1,500,000 Antero Resources Corp 6.00% 01/12/2020 1,260,000 0.09
4,450,000 Antero Resources Corp 5.38% 01/11/2021 3,582,250  0.25
4,000,000 Antero Resources Corp 5.63% 01/06/2023 3,140,000 0.22
2,000,000  ArcelorMittal 6.50% 01/03/2021 1,607,500 0.11
4,000,000 ArcelorMittal 7.25% 25/02/2022 3,275,000 0.23
3,000,000 ArcelorMittal 6.13% 01/06/2025 2,175,000 0.15
5,224,755  Ardagh Finance Holdings SA 8.63% 15/06/2019 5,125,453  0.36
3,700,000 Ardagh Packaging Finance Plc 9.13% 15/10/2020 3,811,000 0.27
1,650,000 f‘frfjéhgrf ?_fg@%;’g Pnance PIC 913% 15/10/2020 1695375  0.12
555,882 f‘;f:ghgmcglz%'}’égs Fnance PIc 700% 15/11/2020 557,272 0.04
1,300,000 f‘frfjéhgrf?fglfﬁr'g Finance PIC 6.009% 30/06/2021 1,222,000  0.09
5,000,000 Ashland Inc 475% 15/08/2022 4,887,500  0.35
5,200,000 Ashtead Capital Inc 563% 01/10/2024 5,278,000 0.38
3,000,000 Aspect Software Inc 10.63% 15/05/2017 2,467,500 0.18

#E $BARST % mEsRE 00 PEE
KR

5,000,000  Atrium Windows & Doors Inc  7.75% 01/05/2019 3,725,000 0.26
3,250,000  ATS Automation Tooling Systems Inc 6.50% 15/06/2023 3,310,937  0.24
4,000,000 Bank of America Corp 6.25% 05/09/2024 4,050,000 0.29
4,050,000 Bank of America Corp 6.50% 23/10/2024 4,293,000 0.30
1,000,000 Beazer Homes USA Inc 5.75% 15/06/2019 923,750  0.07
2,750,000 Beazer Homes USA Inc 750% 15/09/2021 2,526,562  0.18
2,000,000 Beazer Homes USA Inc 7.25% 01/02/2023 1,765,000 0.13
5,000,000 Berry Petroleum Co LLC 6.38% 15/09/2022 1,250,000 0.09
7,850,000 BMC Software Finance Inc  8.13% 15/07/2021 5,220,250  0.37
2,200,000 Boxer Parent Co Inc 9.00% 15/10/2019 1,342,000 0.10
1,650,000 Broadspectrum Ltd 8.38% 15/05/2020 1,711,875 0.12
3,000,000  Brookfield Residential Properties Inc 6.50% 15/12/2020 2,917,500  0.21
2,000,000  Brookfield Residential Properties Inc  6.38% 15/05/2025 1,825,000 0.13
1,500,000 ﬁ{fj"grféﬁﬁ’;fj'g;?éf;tlz[‘iﬂegf; 613% 01/07/2022 1381875 0.10
2,500,000 Builders FirstSource Inc 7.63% 01/06/2021 2,637,500 0.19
3,000,000  Building Materials Corp of America 6.00% 15/10/2025 3,082,500 0.22
9,350,000 BWAY Holding Co 9.13% 15/08/2021 8,730,562  0.62
2,750,000 CalAtlantic Group Inc 6.25% 15/12/2021 2,949,375  0.21
276,000 California Resources Corp  5.50% 15/09/2021 88,320 0.01
2,155,000 California Resources Corp ~ 8.00% 15/12/2022 1,136,762  0.08
529,000 California Resources Corp  6.00% 15/11/2024 163,990 0.01
2,000,000 Calpine Corp 6.00% 15/01/2022 2,055,000 0.15
3,000,000 Calpine Corp 538% 15/01/2023 2,670,000 0.19
3,300,000 Calpine Corp 7.88% 15/01/2023 3,539,250 0.25
550,000 Calpine Corp 5.88% 15/01/2024 569,250 0.04
1,500,000 Carmike Cinemas Inc 6.00% 15/06/2023 1,537,500 0.11
3,350,000 Carrizo Oil & Gas Inc 6.25% 15/04/2023 2,747,000 0.20
4,500,000 Casella Waste Systems Inc  7.75% 15/02/2019 4,494,375 0.32
4,500,000 CBRE Services Inc 5.25% 15/03/2025 4,561,875  0.32
2,500,000  CCO Holdings LLC / CCO Holdings Capital Corp  7.38% 01/06/2020 2,603,125 0.18
3,900,000  CCO Holdings LLC / CCO Holdings Capital Cop  6.63% 31/01/2022 4,075,500  0.29
692,000  CCO Holdings LLC / CCO Holdings Capital Corp  5.13% 01/05/2023 697,190 0.05
4,700,000  CCO Holdings LLC / CCO Holdings Capital Cop 5.75% 01/09/2023 4,841,000 0.34
5,100,000  CCO Holdings LLC / CCO Holdings Capital Cop  5.88% 01/05/2027 5,100,000 0.36
5,700,000 CCOH Safari LLC 5.75% 15/02/2026 5,728,500  0.41
3,000,000 Century Communities Inc 6.88% 15/05/2022 2,771,250 0.20
2,950,000 Chaparral Energy Inc 9.88% 01/10/2020 737,500  0.05
4,000,000 Chaparral Energy Inc 8.25% 01/09/2021 960,000 0.07
750,000 Chemours Co 6.63% 15/05/2023 536,250 0.04
1,850,000 Chemours Co 7.00% 15/05/2025 1,267,250  0.09
5,292,000 Chesapeake Energy Corp 8.00% 15/12/2022 2,593,080 0.18
7,950,000  CHS/Community Health Systems Inc  5.13% 15/08/2018 8,009,625 0.57
200,000  CHS/Community Health Systems Inc  8.00% 15/11/2019 202,000  0.01
8,850,000  CHS/Community Health Systems Inc  6.88% 01/02/2022 8,429,625 0.60
5,000,000 CIT Group Inc 5.25% 15/03/2018 5,212,500 0.37
7,500,000 CIT Group Inc 5.50% 15/02/2019 7,856,250  0.56
3,750,000  Citigroup Inc 5.88% 27/03/2020 3,721,875 0.26
4,900,000 Citigroup Inc 590% 15/02/2023 4,851,000 0.34
900,000  Citigroup Inc 6.30% 15/05/2024 877,500  0.06
3,550,000 Clearwater Paper Corp 450% 01/02/2023 3,354,750 0.24
3,000,000 Clearwater Paper Corp 538% 01/02/2025 2,895,000 0.21
2,000,000 Cleaver-Brooks Inc 875% 15/12/2019 1,927,500 0.14
4,450,000 fe‘;’;}r’%“lgffé'ﬁ”éa;ﬁgﬁé 825% 15/10/2023 3,782,500 0.27
4,000,000 Comstock Resources Inc 10.00% 15/03/2020 1,860,000 0.13
3,000,000 Concho Resources Inc 550% 01/10/2022 2,775,000 0.20
3,000,000 Concordia Healthcare Corp 7.00% 15/04/2023 2,617,500 0.19
4,250,000 Corelogic Inc 7.25% 01/06/2021 4,441,250 0.32
3,000,000 Cott Beverages Inc 5.38% 01/07/2022 2,940,000 0.21
1,500,000 CPG Merger Sub LLC 8.00% 01/10/2021 1,479,375 0.10
7,285,000 Credit Suisse Group AG 750% 11/12/2023 7,667,462 0.54
4,350,000 Crimson Merger Sub Inc 6.63% 15/05/2022 2,979,750  0.21
4,750,000 Crown Castle International Corp 5.25% 15/01/2023 4,999,375  0.36
7,000,000  CrownRock LP / CrownRock Finance Inc 7.13% 15/04/2021 6,597,500  0.47
300,000  CrownRock LP / CrownRock Finance Inc 7.75% 15/02/2023 286,500  0.02
3,000,000 CSC Holdings LLC 863% 15/02/2019 3,210,000 0.23
8,000,000 CSC Holdings LLC 5.25% 01/06/2024 7,000,000 0.50
4,000,000  CVR Refining LLC / Coffeyville Finance Inc - 6.50% 01/11/2022 3,940,000  0.28
5,000,000  CyrusOne LP / CyrusOne Finance Corp  6.38% 15/11/2022 5,200,000 0.37
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7,000,000 Denbury Resources Inc 463% 15/07/2023 2,240,000 0.16 4,000,000 L Brands Inc 6.63% 01/04/2021 4,445,000 0.32
7,000,000 DH Services Luxembourg Sarl 7.75% 15/12/2020 7,070,000  0.50 2,000,000 L Brands Inc 563% 15/02/2022 2,135000 0.15
7,650,000 Digicel Group Ltd 8.25% 30/09/2020 6,368,625 0.45 1,000,000 L Brands Inc 563% 15/10/2023 1,063,750  0.08
3,300,000 Digicel Ltd 7.00% 15/02/2020 3,027,750  0.22 2,500,000 Laredo Petroleum Inc 563% 15/01/2022 2,212,500 0.16
400,000 Digicel Ltd 6.00% 15/04/2021 340,000  0.02 6,026,000 Laredo Petroleum Inc 7.38% 01/05/2022 5,513,790  0.39
6,000,000 Digicel Ltd 6.75% 01/03/2023 5,040,000 0.36 1,000,000 Laredo Petroleum Inc 6.25% 15/03/2023 865,000  0.06
3,000,000 DISH DBS Corp 675% 01/06/2021 3,045,000 0.22 2,000,000 Lennar Corp 475% 15/11/2022 1,992,500 0.14
6,000,000 DISH DBS Corp 588% 15/11/2024 5,340,000 0.38 2,900,000  Lennar Corp 4.88% 15/12/2023 2,900,000  0.21
4,700,000 Dollar Tree Inc 575% 01/03/2023 4,905,625 0.35 4,000,000 Level 3 Financing Inc 7.00% 01/06/2020 4,190,000 0.30
Downstream Development Authority 1,750,000 Level 3 Financing Inc 6.13% 15/01/2021 1,820,000 0.13
5800.000  fthe Quapaw Tribe of Oklahoma ~ 10-20% 01/07/2019 5,988,500  0.43 1,500,000  Level 3 Financing Inc 5.13% 01/05/2023 1,507,500 0.1
1,500,000 DR Horton Inc 375% 01/03/2019 1,505,625  0.11 2,450,000 Level 3 Financing Inc 538% 15/01/2024 2474500 0.18
1,000,000 DR Horton Inc 4.00% 15/02/2020 1,011,250  0.07 4,100,000 Level 3 Financing Inc 5.38% 01/05/2025 4,089,750  0.29
1,000,000 DR Horton Inc 475% 15/02/2023 1,020,000 0.07 950,000  Linn Energy LLC/ Linn Energy Finance Corp  8.63% 15/04/2020 171,000  0.01
5,750,000 DuPont Fabros Technology LP 5.88% 15/09/2021 5,994,375  0.43 3,000,000 Linn Energy LLC / Linn Energy Finance Corp 12.00% 15/12/2020 1,635,000  0.12
4,000,000 Dynegy Inc 6.75% 01/11/2019 3,780,000 0.27 850,000  Linn Energy LLC / Linn Energy Finance Corp  7.75% 01/02/2021 127,500  0.01
1,025,000 Dynegy Inc 738% 01/11/2022 896,875  0.06 1,450,000  Lundin Mining Corp 750% 01/11/2020 1,370,250  0.10
1,900,000 Emdeon Inc 6.00% 15/02/2021 1,776,500 0.13 1,050,000  Lundin Mining Corp 7.88% 01/11/2022 973,875  0.07
6,200,000  Endo Ltd / Endo Finance LLC/ Endo Finco Inc - 6.00% 15/07/2023 6,200,000  0.44 3,000,000 Masonite International Corp 5.63% 15/03/2023 3,105,000 0.22
2,600,000 EnPro Industries Inc 588% 15/09/2022 2,587,000 0.18 3,250,000 MEDNAX Inc 525% 01/12/2023 3,266,250  0.23
1,500,000  EPEnergy LLC / Everest Acquisition Finance Inc - 9.38% 01/05/2020 960,000 0.07 4,750,000 MEG Energy Corp 6.50% 15/03/2021 3,396,250 0.24
4,450,000 P Energy LLC / Everest Acquision Finance e 6.38%  15/06/2023 2,247,250  0.16 4500,000 MEG Energy Corp 6.38% 30/01/2023 3,127,500 0.22
2,200,000  Equinix Inc 488% 01/04/2020 2,288,000 0.16 1,100,000 Mercer International Inc 7.00% 01/12/2019 1,105,500 0.08
3,100,000  Equinix Inc 538% 01/01/2022 3,200,750  0.23 4,483,000 Mercer International Inc 7.75% 01/12/2022 4,550,245  0.32
4,350,000 Equinix Inc 538% 01/04/2023 4,458,750  0.32 2,000,000 MGM Resorts International ~ 6.75% 01/10/2020 2,065,000 0.15
5,500,000  Equinix Inc 575% 01/01/2025 5,651,250  0.40 7,000,000 MGM Resorts International ~ 6.63% 15/12/2021 7,175,000  0.51
2,300,000  Equinix Inc 588% 15/01/2026 2,374,750 0.17 8,000,000 MGM Resorts International  7.75% 15/03/2022 8,520,000  0.61
1,650,000 ExamWorks Group Inc 563% 15/04/2023 1,645875 0.12 2,000,000 MGM Resorts International ~ 6.00% 15/03/2023 1,995,000  0.14
1,100,000  Fidelity & Guaranty Life Holdings Inc 6.38% 01/04/2021 1,124,750  0.08 4,750,000  Micron Technology Inc 525% 01/08/2023 4,275,000  0.30
7,830,000  First Data Corp 6.75% 01/11/2020 8,260,650  0.59 500,000  Micron Technology Inc 550% 01/02/2025 438,750  0.03
4,000,000  First Data Corp 875% 15/01/2022 4,175,000 0.30 3000000 Midcontinent Communications ¢ oco; 01/08/2021 3045000 0.22
1,750,000  First Data Corp 575% 15/01/2024 1,736,875  0.12 & Midcontinent Finance Corp .
3,850,000  FMG Resources August 2006 Pty Ltd  9.75% 01/03/2022 3,438,050  0.24 7,000,000 - Milacron LLC / Mcron Finance Corp. 7.75% 15/02/2021 © 6,597,500 0.47
5,500,000  Fresenius Medical Care US Finance llinc 5.63% 31/07/2019 5,981,250  0.43 4,150,000 Momentive Performance Materials Inc  8.88% 15/10/2020 0 0.0
500,000  Fresenius Medical Care US Finance Inc  5.75% 15/02/2021 537,500 0.04 3,500,000 Momentive Performance Materials Inc  3.88% 24/10/2021 2,432,500 0.17
3500000  Frontier Communications Corp 8.13% 01/10/2018 3,622,500  0.26 3;88888 Moog Inc dation C 5-2;'/2 0”2)2/2822 3'56"258 g-;g
6,000,000  Frontier Communications Corp 850% 15/04/2020 6,045,000  0.43 ;'000'000 M°t°'5LL,'q”_'dat_'°”C° Z';a% ::0;;20;3 0 oo
1,350,000  Frontier Communications Corp 8.88% 15/09/2020 1,363,500  0.10 950,000 MPT";”? an“' ;’_‘“L;’/"MPT‘F? oo 638% 0/05/2021 260625  0.02
5300,000  Frontier Communications Corp 11.00% 15/09/2025 5,286,750  0.38 ’ peraing ertnertip neAce=ap ’ -
1550000 FTS International Inc 801% 15/06/2020 1.054.000 0.07 7,650,000  MPT Operating Partnership LP / MPT Finance Corp  6.38% 15/02/2022 7,831,688 0.56
3’500’000 FTS International Inc 6'25‘; 01/05/2022 ’988’750 0'07 7,000,000  Nationstar Mortgage LLC / Nationstar Capital Cop  6.50% 01/08/2018 6,842,500 0.49
ee 27 ’ ! 2,000,000  Nationstar Mortgage LLC / Nationstar Capital Cop  7.88% 01/10/2020 1,925,000 0.14
8,500,000  Gates Global LLC / Gates Global Co 6.00% 15/07/2022 6,098,750  0.43 5000000 Navient Cor 550% 15/01/2019 4725000 034
1,000,000  GBC Jefferson Smurfit (Escrow Bonds) 8.25% 01/10/2012 0 0.00 4,600'000 NavientCorp 4I88‘y 17/06/2019 4‘255’000 0'30
2,370,000  Gibraltar Industries Inc 6.25% 01/02/2021 2423325 0.17 o0s . P oo, o ’
} = 2,000,000 Navient Corp 588% 25/03/2021 1,790,000 0.13
2,950,000  GLP Capital LP / GLP Financing Il Inc 4.88% 01/11/2020 2,905,750  0.21
300,000 NCR Corp 463% 15/02/2021 288,750  0.02
5,000,000 Gulfmark Offshore Inc 638% 15/03/2022 2,612,500 0.19
2,000,000 NCR Corp 500% 15/07/2022 1,950,000 0.14
3,400,000 Halcon Resources Corp 863% 01/02/2020 2329000  0.17 4,400,000 Neiman Marcus Group Ltd LLC 8.00% 15/10/2021 3,278,000  0.23
4,500,000 Hardwoods Acquisition Inc ~ 7.50% 01/08/2021 3,757,500  0.27 hed ) P gt e :
2,950,000 Neiman Marcus Group Ltd LLC 8.75% 15/10/2021 1,917,500  0.14
10,000,000 HCA Inc 650% 15/02/2020 10,926,000 0.78 3875000 Nell Af S Escrow 8.38% 15/08/2015 o 000
‘z‘gggggg :S: :"C 1523 ;':’;gggg;g i'zgg'ggg g'?g 1000000  Netflix Inc 550% 15/02/2022 1030000 0.07
00000 HCA I"C 5'88; 01052025 102950 001 4,500,000  Netflix Inc 588% 15/02/2025 4,635,000 0.33
. H Alnc et 15/03/2024 21‘ : 1 2,475,210 New Cotai LLC / New Cotai Capital Corp 10.63% 01/05/2019 1,948,470  0.14
8,600,000  HCA Inc 500% 15/03/2024 8,621,500 0.6 2820000 New Gold Inc 6.25% 15/11/2022 2,256,000 0.16
8800000  HCA Inc 5.25% 15/04/2025 8,910,000 0.63 2950000 Newfield Exploration Co  538% 01/01/2026 2455875 0.17
7,000,000 HD Supply Inc 11.50% 15/07/2020 7,787,500 0.55 11,000,000 Nielsen Finance LLC / Nielsen Finance Co 5.00% 15/04/2022 10,917,500  0.78
4,750,000 HD Supply Inc 525% 15/12/2021 4,862,812 0.35 3000000 NRG Energy Inc 825% 01/09/2020 2925000 021
4,700,000 HRG Group Inc 7.88% 15/07/2019 4,999,625  0.36 . '
; ) 2,000,000 NRG Yield Operating LLC ~ 538% 15/08/2024 1,670,000 0.12
1,950,000 Huntington Ingallsln(?ustrles Inc 5.00% 15/11/2025 1,989,000 0.14 4000000 Nuance Communications Inc 5.38% 15/08/2020 4,020,000  0.29
500,000 Huntsman International LLC 4.88% 15/11/2020 453,750  0.03 14,400,000 Numericable-SFR SAS 6.00% 15/05/2022 13.932.000 0.99
5,000,000 ?HeartCommunications Inc 9.00;% 15/12/2019 3,675,000 0.26 7500,000 Oasis Petroleum Inc 6.88% 15/03/2022 4,875,000 0.35
3000000 iHeartCommunications Inc - 1063% 15/03/2023 2085000 0.15 3,000,000  OneMain Financial Holdings Inc 6.75% 15/12/2019 3,045,000  0.22
igggggg :E‘S "_‘CP enerating ?gg; ?;f;lggf: ?’ggzlggg g-?? 1,600,000 Oshkosh Corp 538% 01/03/2025 1,584,000 0.11
=00, Inois Fower enerating Co /. 1204 - Outfront Media Capital LLC /
2500,000  Illinois Power Generating Co 630% 01/04/2020 1,512,500  0.11 2000000 &ytfront Mediia Capital Corp  >88% 15/03/2025 2,040,000 0.4
6,000,000 Infor US Inc 6.50% 15/05/2022 5,115,000 0.36 5,400,000 Paramount Resources Ltd ~ 6.88% 30/06/2023 4,185,000  0.30
5,000,000 Inmarsat Finance Plc 488% 15/05/2022 4,875,000 0.35 5,847,000 Park-Ohio Industries Inc 8.13% 01/04/2021 6,066,263  0.43
2,500,000 Intelsat Jackson Holdings SA 7.50% 01/04/2021 2,187,500  0.16 1,400,000  Party City Holdings Inc 6.13% 15/08/2023 1,361,500  0.10
10,000,000 Intelsat Jackson Holdings SA 6.63% 15/12/2022 6,400,000  0.45 2,400,000 Peabody Energy Corp 6.00% 15/11/2018 486,000 0.03
15,000,000  Intelsat Luxembourg SA 7.75% 01/06/2021 7,050,000  0.50 1,550,000 Peabody Energy Corp 10.00% 15/03/2022 290,625  0.02
4,900,000 Intelsat Luxembourg SA 8.13% 01/06/2023 2,229,500 0.16 1,400,000 Prestige Brands Inc 8.13% 01/02/2020 1,450,750  0.10
6,600,000 International Lease Finance Corp 5.88% 01/04/2019 7,020,750 0.50 2,050,000 Prestige Brands Inc 5.38% 15/12/2021 1,978,250 0.14
5,400,000 International Lease Finance Corp 6.25% 15/05/2019 5,781,375  0.41 3,800,000 Qorvo Inc 6.75% 01/12/2023 3,895,000 0.28
2,500,000 International Lease Finance Corp 4.63% 15/04/2021 2,571,875 0.18 2,850,000 Quintiles Transnational Corp 4.88% 15/05/2023 2,878,500  0.20
950,000  James Hardie Interational Finance Ltd  5.88% 15/02/2023 971,375  0.07 3,000,000 Regal Entertainment Group 575% 15/03/2022 3,030,000  0.22
1,000,000 Jeferson Smurfit Corp US 7.50% 01/06/2013 0 0.00 10,000,000 IReynolii'-sc(i/r('zupIsls(ljjerGInc/ Il?eynolstroup 9.00% 15/04/2019 9.900,000 0.70
3,600,000  Jefferies Finance LLC / JFIN Co-lssuer Corp  7.38% 01/04/2020 3,213,000  0.23 ssuer LLL /Reynolds Group Issuer Lu
2,000,000  Jefferies LoanCore LLC / JLC Finance Corp  6.88% 01/06/2020 1,910,000  0.14 500,000 Eesnf;?lffcgfggpnlglsg:gp;u/ 'lzsesyune?lszrOUP 788% 15/08/2019 520,000 0.04
2500000 JPMorgan Chase & Co 500% 01/07/2019 2,378,125 0.17 topeks Grou{)lssuerlnc?keynolds o
5,000,000 JPMorgan Chase & Co 6.10% 01/10/2024 5,031,750 0.36 3300000 |G ferti ) Reynolds Group Ister Lu 9.88% 15/08/2019 3,328,875 0.24
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3,000,000 mr;?lﬂsc G/r;:;)nlgfgser(ilin;ué Ilises);neorltLij Group 6.88% 15/02/2021 3.093750 0.22 1(2)882283 3n?v?sion Commun?cat?ons Inc 6.75% 15/09/2022 2,075,000 0.15
,000, nivision Communications Inc  5.13% 15/05/2023 9,700,000  0.69
8,200,000 Rialto Holdings LLC / Rialto Corp 7.00% 01/12/2018 8,261,500  0.59 6,500,000 UPCB Finance IV Ltd 538% 15/01/2025 6,110,000 0.43
4,650,000  Rice Energy Inc 7.25% 01/05/2023 3,394,500  0.24 2,500,000  Valeant Pharmaceuticals International 6.38% 15/10/2020 2,418,750  0.17
3,700,000  Rite Aid Corp 6.13% 01/04/2023 3,829,500  0.27 2,500,000  Valeant Pharmaceuticals International Inc  6.75% 15/08/2018 2,500,000  0.18
8,650,000  Royal Bank of Scotland Group Plc  7.50% 10/08/2020 8,995,464  0.64 2,500,000  Valeant Pharmaceuticals International Inc  7.50% 15/07/2021 2,512,500  0.18
2,750,000  Royal Bank of Scotland Group Plc  8.00% 10/08/2025 2,915,000  0.21 700,000  Valeant Pharmaceuticals International Inc  5.50% 01/03/2023 623,000  0.04
3,500,000  RSI Home Products Inc 6.50% 15/03/2023 3,622,500  0.26 4,500,000  Valeant Pharmaceuticals International Inc  5.88% 15/05/2023 4,061,250  0.29
4,550,000 RSP Permian Inc 6.63% 01/10/2022 4,163,250  0.30 2,550,000  Valeant Pharmaceuticals International Inc  6.13% 15/04/2025 2,295,000  0.16
6,000,000 Sabine Pass Liquefaction LLC 6.25% 15/03/2022 5,520,000 0.39 5,500,000  Vanguard Natural Resources LLC / VNR Finance Corp 7.88%  01/04/2020 1,457,500  0.10
6,000,000 Sabine Pass Liquefaction LLC 5.75% 15/05/2024 5,190,000 0.37 2,050,000  VeriSign Inc 525% 01/04/2025 2,070,500 0.15
1,550,000 Sabine Pass Liquefaction LLC 5.63% 01/03/2025 1,329,125  0.09 3,300,000 Videotron Ltd 500% 15/07/2022 3,308,250 0.23
7,000,000 Sally Holdings LLC / Sally Capital Inc 5.75% 01/06/2022 7,280,000  0.52 2,500,000 Videotron Ltd 538% 15/06/2024 2,512,500 0.18
2,250,000  Sally Holdings LLC / Sally Capital Inc  5.63% 01/12/2025 2,303,438 0.16 400,000  Virgin Media Finance Plc 6.38% 15/04/2023 408,000 0.03
11,500,000  Samson Investment Co 975% 15/02/2020 21,563  0.00 5,030,100  Virgin Media Secured Finance Plc 5.38% 15/04/2021 5,231,304  0.37
5,550,000  Schaeffler Finance BV 4.25% 15/05/2021 5563875  0.40 5,000,000 Vitalet Mt Fnance P/ Vitalet CoFnance UIC~ 7.75%  01/06/2020 3,725,000  0.26
450,000 Schaeffler Finance BV 4.75% 15/05/2023 443,250 0.03 4,200,000 VTR Finance BV 6.88% 15/01/2024 3,906,000 0.28
3,100,000 Schaeffler Holding Finance BV 6.88% 15/08/2018 3,212,375 0.23 3500,000 Waterjet Holdings Inc 7.63% 01/02/2020 3,486,875 0.25
4,600,000 Schaeffler Holding Finance BV 6.75% 15/11/2022 4,991,000 0.35 2,460,000 Wells Enterprises Inc 675% 01/02/2020 2,521,500 0.18
4,350,000  Scientific Games International Inc 10.00% 01/12/2022 3,099,375 0.22 4,100,000 Wells Fargo & Co 588% 15/06/2025 4,305,000 0.31
5,000,000 ?esrgm;lgl:;ra?ngglékﬁgteerr;a;?ig]::ltLll.nCc 588% 15/05/2021 5,012,500 0.36 2,500,000 WESCO Distribution Inc 5.38% 15/12/2021 2,443,750 0.17
- 1,200,000  Whiting Petroleum Corp 6.50% 01/10/2018 900,000 0.06
5,000,000  Shearer's Foods LLC / Chip Finance Corp  9.00% 01/11/2019 5,287,500  0.38 4,000,000 Whiting Petroleum Corp 500% 15/03/2019 3,080,000 0.22
5,000,000 - Sirius XM Radio Inc 575% 01/08/2021 5,175,000 0.37 3500000 Whiting Petroleum Corp  5.75% 15/03/2021 2,590,000 0.18
3000000 Sirius XM Radio Inc 6.00% 15/07/2024 3,150,000  0.22 2000000 Whiting Petroleum Corp ~ 6.25% 01/04/2023 1,480,000  0.10
5,000,000 Sirius XM Radio Inc 5.38% 15/04/2025 5,050,000 0.36 2,877,000 William Carter Co 525% 15/08/2021 2963310  0.21
;gggggg :m E:::g gg 2152; 1: 1 1; ig;; :’ggzggg g'g 2500000  William Lyon Homes Inc ~ 850% 15/11/2020 2,653,125  0.19
4’505’000 SM Energy Co 6.50% 01/01/2023 3’356’225 0'24 650,000 William Lyon Homes Inc 7.00% 15/08/2022 654,875  0.05
4'500'000 SM Energy Co 5'00% 15/01/2024 2’992'500 0'21 1,300,000  William Lyon Homes Inc 7.00% 15/08/2022 1,309,750 0.09
2’875’000 Smiith Investment 8.00% 15/03/2017 B 0 0'00 2,800,000 Wind Acquisition Finance SA 4.75% 15/07/2020 2,754,500 0.20
7'400'000 SoftBank Group Corp 4'50% 15/04/2020  7.409.250 0'53 7,250,000 Wind Acquisition Finance SA 7.38% 23/04/2021 6,824,063 0.48
Y o o ) 2,200,000 Windstream Services LLC 7.75% 15/10/2020 1,859,000 0.13
3950,000  SoftBank Group Corp 6.00% 30/07/2025 4,088,250  0.29 3250000 Windstream Services LLC  7.75% 01/10/2021 2,559,375  0.18
5,000,000 Southern Graphics Inc 8.38% 15/10/2020 5,050,000 0.36 4750000 WPX Energy Inc 825% 01/08/2023 3.871.250 0.27
1,000,000 Spectrum Brands Inc 6.38% 15/11/2020 1,063,750 0.08 1700000 WR Grace & Co-Conn 513% 01/10/2021 1.729.750 0.12
2,350,000 Spectrum Brands Inc 6.63% 15/11/2022 2,491,000 0.18 5300000  Zachry Holdings Inc 750% 01/02/2020 5220500  0.37
5,000,000  Speedy Cash Intermediate Holdings Corp 10.75% 15/05/2018 2,650,000  0.19 3300000 ZF North America Capital Inc 450% 29/04/2022 3,242,250  0.23
2,500,000  SPL Logistics Escrow LLC / SPL Logistics Finance Corp - 8.88% 01/08/2020 2,440,625 0.17 4450000  ZF North America Capital Inc 4.75% 29/04/2025 4,249,750 0.30
7,500,000 Sprint Communications Inc  8.38% 15/08/2017 7,406,250  0.53 1259063924 89.54
4,050,000 Sprint Communications Inc  9.00% 15/11/2018 4,252,500 0.30
7,000,000 Sprint Communications Inc  7.00% 01/03/2020 7,052,500 0.50 s Trrroe o ao
7,000,000 Sprint Communications Inc  7.00% 15/08/2020 5,425,000  0.39 HiRSst 163,299,047 89.84
7,000,000 Sprint Communications Inc  11.50% 15/11/2021 6,510,000 0.46 ]
15,000,000 Sprint Corp 7.25% 15/09/2021 11,362,500  0.81 ey
i ()
1;;’88222 :f;g‘i;‘;;‘;logies Holdings Inc Zgg; Efgzgg;g g’ggg‘;gg g‘gf (976,500) Barclays Capital Inc Reverse Repo (1.00%) 01/10/2018  (976,500) (0.07)
ey i Can e : (1,637,500) Barclays Capital Inc Reverse Repo (0.63%) 15/10/2019 (1,637,500) (0.12)
1,500,000 Steel Dynamics Inc 613% 15/08/2019 1533750 O.11 (904,188)  Barclays Capital Inc Reverse Repo (4.00%) 01/02/2020  (904,188) (0.06)
igggggg zteet Bynam!cs :"c :;g? ;‘:’ ;?gggii ;Z:’Z‘:’ gg 3'13 (1,572,500)  Barclays Capital Inc Reverse Repo (4.00%) 01/02/2020 (1,572,500) (0.11)
1590000 S'::ee cOng;i’r‘]:r”F”"']‘a::ce"cco ol 728 %‘: soraots o 000 (196,563) Barclays Capital Inc Reverse Repo (4.00%) 01/02/2020  (196,562) (0.01)
e o e : . (1,867,250) Barclays Capital Inc Reverse Repo (0.50%) 15/10/2020 (1,867,250) (0.13)
750,000  Summit Materials LLC / Summit Materials Finance Cop  6.13% 15/07/2023 742,500 0.05 (3787,438) Barclays Capital Inc Reverse Repo (450%) 01/03/2022 (3,787,438) (0.27)
6,250,000 Summit Materials LLC / Summit Materials Finance Cop - 6.13% 15/07/2023 6,187,500  0.44 (1837,500) Barclays Capital Inc Reverse Repo (1.00%) 15/03/2022 (1,837,500) (0.13)
()
ggggggg g:‘:;:fg‘,‘gii‘;’gnance Corp ZZ(SJ;O ;?;g:gg% ziigggg 3‘13; (924,000) Barclays Capital Inc Reverse Repo (1.00%) 15/03/2022  (924,000) (0.07)
2,000,000 Sunoco LP / Sunoco Finance Corp 6.38% 01/04/2023 1,880,000  0.13 (968750) - Barclays Capital Inc Reverse Repo (0.60%) 01/08/2023  (968,750) (0.07)
2‘000‘000 Synovus Financial Corp 7.88% 15/02/2019 2’220‘000 0.16 (1,345,750)  Barclays Capital Inc Reverse Repo (1.50%) 15/08/2023 (1,345,750) (0.10)
Dess X _ : v ) (1,818,313)  Citigroup Global Markets Inc Reverse Repo (0.50%) 15/12/2021 (1,818,312) (0.13)
2,000,000 - Telecom Italia Capital SA  7.72% 04/06/2038 2095000  0.15 (1,310,625)  CrditiseSecuies (urope) ited RevrseRepo. (4.00%) 15/04/2018  (1,310,625) (0.09)
6,000,000 Telecom ltalia SpA 5.30% 30/05/2024 5,955,000 0.42 (699,000) et s Seurtes (uope imtedReverseRepo (4,00%) 15/04/2018  (699,000) (0.05)
1,100,000  Tenet Healthcare Corp 500% 01/03/2019 1,017,500 0.07 (1,021,500)  Credit Suisse Securities (Europe) Limited Reverse Repo  (0.75%) 01/12/2019 (1,021,500) (0.07)
5250000  Tenet Healthcare Corp 4019% 15/06/2020 5,158,125  0.37 (917,250)  Credit Suisse Securities (Furope) Limited Reverse Repo (1.25%) 15/03/2022  (917,250) (0.07)
10,000,000 Tenet Healthcare Corp 6.75% 15/06/2023 9,300,000 0.66 (923,400)  Credit Suisse Securities (Europe) Limited Reverse Repo  (1.00%) 15/03/2022  (923,400) (0.07)
9,000,000 T-Mobile USA Inc 6.25% 01/04/2021 9315000 0.6 (4,275,000)  RBC Capital Markets LLC Reverse Repo (1.00%) 15/12/2021 (4,275,000) (0.30)
1300000 T-Mobile USA Inc 663% 26/04/2021 1,355,250  0.10 (1,653,750) RBC Capital Markets LLC Reverse Repo (1.00%) 01/08/2023 (1,653,750) (0.12)
4,000,000 T-Mobile USA Inc 6.13% 15/01/2022 4,120,000 0.29 PIESEERE S5t m
1,500,000 T-Mobile USA Inc 6.73% 28/04/2022 1,571,250 0.11 —_—
6,200,000 T-Mobile USA Inc 6.50% 15/01/2026 6,277,500 0.45
1,000,000 Toll Brothers Finance Corp  5.88% 15/02/2022 1,057,500 0.07
4,000,000 Toll Brothers Finance Corp  4.38% 15/04/2023 3,870,000 0.27
4,500,000 TransDigm Inc 6.00% 15/07/2022 4,410,000 0.31
1,150,000 TransDigm Inc 6.50% 15/05/2025 1,119,813  0.08
7,350,000 Transocean Inc 7.13% 15/12/2021 4,777,500 0.34
3,000,000 Transocean Inc 7.50% 15/04/2031 1,725,000 0.12
500,000  TRIPointe Holdings Inc / TR Pointe Group Inc ~ 4.38% 15/06/2019 489,375  0.03
1,400,000  TRI Pointe Holdings Inc / TR Pointe Group Inc - 5.88% 15/06/2024 1,365,000  0.10
8,000,000 Tribune Media Co 5.88% 15/07/2022 8,010,000 0.57
4,950,000 UBS Group AG 6.88% 07/08/2025 4,880,873 0.35
4,150,000  United Rentals North America Inc  4.63% 15/07/2023 4,139,625 0.29
1,500,000  United Rentals North America Inc  5.75% 15/11/2024 1,462,500  0.10
2,450,000  United Rentals North America Inc  5.50% 15/07/2025 2,376,500 0.17

137



STiigR dEELE
ik il CRRIL) ()
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KRV
848 Atrium 0 0.00
22 Dawn Holdings USD Npv 0 0.00
274,725 Halcon Resources Corp 348,901 0.02
1,000 Holdings Co Inc PT 0 0.00
143,350 Huntsman Corp 1,618,421 0.12
6,126 Motors Liquidation Co GUC Trust 88,521 0.01
6 New Cotai LLC USD Npv (Placing) 0 0.00
EiEsast 2,055,843 0.15
B
KRV
1,033 Spanish Broadcasting System Inc 10.75% 1,209,126  0.08
BEHEE 1,209,126 0.08
T HIMESTSS
1-—0
3,419  Truvo Subsidiary Corp Warrant 31/12/2020 0 0.00
KRV
6,495  Masonite International Corp 09/06/2016 97,425 0.01
FTFHIESISFGE 97,425 0.01
STiigR WRELE
gEE FRIAEFR il =) CERID) ©)
REISEEEESF
Goldman Sachs US$ Liquid
124,982,574 Reserves Fund - X Classq 0.422% 124,982,574 8.89
REISEEEEFSE 124,982,574 8.89
REBESE 1,363,007,240 96.93
STIENS|
R HREE
s ERER CERIL) ()
10 Russell 2000 Mini Index Future March 2016 [=1E 16,923 0.00
(301)  US. Treasury 10 Year Note (CBT) March 2016 55@& 208,311 0.02
STHIENG IR SRIRF 225,234  0.02
RERIBKR HAENE
e FRIABFR CKRIL) (%)
294 US. Treasury 2 Year Note (CBT) March 2016 HE (118,974) (0.01)
132 US. Treasury 5 Year Note (CBT) March 2016 52 (51,545) (0.01)
69  US. Treasury Ultra Bond (CBT) March 2016 B2 (12,377) (0.00)
46 US. Treasury Long Bond (CBT) March 2016 52 (38,271) (0.00)
47  Euro Bobl March 2016 [=1E (18,112) (0.00)
SIENG IRSRIRIER (239,279) (0.02)
SEHEFHIE]
. — (B == RERFE  HRENE
okl =] TTAR(E) TEAGE) CERID) )
03/02/2016 US$ 1,680,190 CAD 2,331,000 1,988  0.00
04/01/2016 US$ 1,744,003 CAD 2,331,000 65,923  0.00
SEHE TG IREIEF 67,911  0.00
N = === REIBIEK HEELE
04/01/2016 CAD 2,331,000 US$ 1,680,085 (2,004) (0.00)
SNEREFHIE IRETER (2,004) (0.00)
B p S W 4 RERAE  HRENE
HEnam 7 YTRN CERIL) &)
SNZRTvF
Interest Rate Swap (Barclays Bank Plc) (Fund receives Fixed
97.200.000 756 and pays Floating USD LIBOR 3 Month) (19/03/2016)  27:636  0.00
FFRT v TRELRFE 37,636 0.00

J0-NIb+ NA «4=)bR « R—bTxUAT (FOFsHA)

EHZDv S
13170000 £ e o 0Re Hott anipays ot 025%) 161030197 (68543 (001)

SFRD v FREIRIER (68,543) (0.01)
Binam 27v7REN ey

LIV FITAILE - RDYT

redit Default Swap (Barclays Bank Plc) (Fund provi fault protection
(80,000,000) gneglgx.ﬁz.l:-ltY.SZS?\F/)1(Inad:;yasndarecei\zs( Fli]x:dps%ogee)sz%e/f 916488 0.07

IJLIY R FTHILb « ATy FREFFES 916,488 0.07
wEast (g@}iﬁ? ﬁé&t(t%
| 1,263,299,047 89.84
EIRSEENS | (28,636,775) (2.04)
i@tk 2,055,843 0.15
B 1,209,126 0.08
R THIHERESS 97,425 0.1
EEEEES 124,982,574 8.89
SEAIBNE |REIRFE 225,234 0.02
SEENE IRFIRIBR (239,279) (0.02)
NEABTHIEG IRERF 67,911 0.00
NEHEFHINE IREREXR (2,004)  (0.00)
SR D v FRERFR 37,636 0.00
FFRD v FREIRER (68,543) (0.01)
LIy b FTxILb « 2Ty FREFFE 916,488 0.07
ZOMEE - &fF 42,176,018 3.01
fun=1:3 1,406,120,701 100.00
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=5 - — 802 9,442 (P *YUA) FOF7AUR - Kb FH %
! ( =) ( =)l ( - - PEBBLEBROOK HOTEL TRUST 86.784 2,350 | 240,886 0.5
F0O Fovar-I- 1 F0O Fovst-- 1 SIMION PROPERTY GROUP INC | 239.063 49,672 | 5,091,432 9.8
SUHR—IL 297 739 - - APARTMENT INVT & MGMT CO -A 317.53 13,869 | 1,421,645 27
( =) ( =)| ( =) ( =) VORNADO REALTY TRUST 50.754 4,968 | 509,251 1.0
FO [F12uz - wuR FO FA2UZ - EYR QTS REALTY TRUST INC-CL A 76.428 4054| 415586 0.8
SRR 5452.16 13,051 692.632 3916 EQUINIX INC 17.407 6.184| 633914 1.2
( =) ( =)l ( -) -) FOUR CORNERS PROPERTY TRUST | 203.758 4064 | 416,659 0.8
0O F1—0O 0O F1—0O HOST HOTELS & RESORTS INC |~ 791.124 12,800 | 1,312,039 25
1—0 - - 157.5 3,428 AMERICAN HOMES 4 RENT- A 289.5 6.070| 622,258 1.2
(F359) ( )| ( —-) -) -) HUDSON PACIFIC PROPERTIES IN 255.2 8,158 | 836,271 1.6
FO F1—nO FO F1—nO PHYSICIANS REALTY TRUST 392.36 7.807| 800,316 1.5
1—0 - - 25.353 2.109 STORE CAPITAL CORP 214.592 6.130| 628416 1.2
(NJLF—) ( =) ( -) -) -) PARAMOUNT GROUP INC 0.323 5 559 0.0
0O F1—0O 0O F1—0O EMPIRE STATE REALTY TRUST-A | 295.612 6.095| 624,790 1.2
1—0O 66.167 2,592 60.864 4,990 BRIXMOR PROPERTY GROUP INC | 510.974 13,985 1,433,499 27
(F5VR) -)| (& 47)] ( -) -) CROWN CASTLE INTL CORP 56.693 5,181 531,070 1.0
FO F1—nO FO F1—nO SPIRIT REALTY CAPITAL INC | 598.377 7.802| 799,790 1.5
1—0 58.927 709 214.621 2,641 SUN COMMUNITIES INC 121.227 9365| 960,014 1.8
(K1) -)| (& 174)] ( -) - PROLOGIS INC 439.694 22,644 | 2,321,034 45
0O F1—0O 0O F1—0O ALEXANDRIA REAL ESTATE EQUIT 75.672 7.959| 815816 16
1—0 147.727 1,597 78.659 825 CAMDEN PROPERTY TRUST | 132.461 11.192| 1,147,277 22
(ARA) ( 17.166)| ( 151)] ( -)|( -) COUSINS PROPERTIES INC | 627.421 6,782 | 695,198 1.3
FO F1—nO FO F1—nO DDR CORP 400.486 7.048| 722,476 1.4
1—0 - — | 5.101.417 2,983 ESSEX PROPERTY TRUST INC 59.165 13,076 | 1,340,356 26
(A9U7) ( -)| (& 97)| ( -) -) HCP INC 439,559 16,237 | 1,664,324 3.2
0O F1—0O 0O F1—0O KILROY REALTY CORP 131.945 9.120| 934.803 1.8
1—0 272.821 4,899 | 5,638.414 16,979 LASALLE HOTEL PROPERTIES 93.231 2313| 237,184 05
(I—0O\EE | (- 17.166)] (A 167)| ( —)| —) EQUITY LIFESTYLE PROPERTIES 81.862 6.305| 646,347 1.2
GX1) SEFZELRS, RAMCO-GERSHENSON PROPERTIES | 337.901 6.014| 616,500 1.2
(£2) B RNEDEFL., SHFICKZERD T, LROPFICEFSENTHEUE SL GREEN REALTY CORP 134.824 14,938 | 1,531,196 2.9
GE3) Eﬁ( YAIMERIC L BHINT, LRORFICESENTS Y FE A, UDRINC 501.3551 17,381 1,781,652 34
(34) SEOBRERIITET, OMEGA HEALTHCARE INVESTORS | 131.484 4596 | 471,159 0.9
SUNSTONE HOTEL INVESTORS INC 188.68 2335| 239,425 05
DIGITAL REALTY TRUST INC | 128.654 11,842 | 1.213.866 23
EXTRA SPACE STORAGE INC | 141.113 10,884 | 1,115,614 2.1
EDUCATION REALTY TRUSTINC |~ 202.074 8584 | 879,870 1.7
FAUp - R OB 8| 8765287 | 347.829135652510| .
B H S semi<kE> 368417 <68.4%>
(h+9) FO [Frrs - FH %
ALLIED PROPERTIES REAL ESTAT | 212.305 7.855| 609,962 1.2
Fo N | O 28| 212305 7855 609.962| .
B OH 5 smi<kE> 1§64 < 1.2%>
(F—=ZAK35U7P) F0O [F1-a85U7 - Kb FH %
NATIONAL STORAGE REIT | 4.426.463 6.883| 527318 1.0
SCENTRE GROUP 2,785.06 12,672| 970,803 1.9
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EHECHEE 880,173,927
REFIS 479,793
IR A 47,476
(B) BifisEsscEiaa A 2,889,618,130
TR 3,615,070,553
TEE A 06,504,688,683
(C) Z0fthEmR A 9,556,967
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(G) ENfEEtEERE 340,395,444
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oy HA *
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F0O F4-28507 - Rl FH %
DEXUS PROPERTY GROUP | 1,541.791 13,506 | 1,034,701 2.0
INVESTA OFFICE FUND 196.365 858 65,740 0.1
WESTFIELD CORP 210.613 2,007 153,767 0.3
VICINITY CENTRES 5,447.136 16,668 | 1,276,953 2.4
INGENIA COMMUNITIES GROUP | 2,693.337 7,379 565,362 1.1
F-ANSUT- R | O#. #8817300.765] 59974 | 4594646 .
B ' 5| s> 7881R < 8.8%>
(&8) FO F&ENL ¥/ %
FORTUNE REIT 3,202.679 30,297 400,227 0.8
LINK REIT 811.576 44,717 590,722 1.1
CHAMPION REIT 2,801 12,352 163,175 0.3
& B K |0 ®E| 6815255] 87367 1054125 .
W OE S| <> 385478 < 22%>
(Y HKR=I) F0O fFyvht=b- Kb A %
KEPPEL DC REIT 4,654.303 5,445 409,014 0.8
CAPITALAND MALL TRUST 1,364.7 2,824 212,180 0.4
PARKWAVYLIFE REAL ESTATE 297 739 55,546 0.1
yuRk-L- Ry [ O8. E8| 6316003 9009 676740| .
B OE 5| <> 385478 < 1.3%>
«#UR) F0O [Fr£0z - oK ¥H %
ASSURA PLC 7,179.229 4,253 578,289 1.1
CAPITAL & REGIONAL PLC | 2,378.664 1,510 205,345 0.4
SEGRO PLC 2,049.226 8,942 | 1,215,776 2.3
HAMMERSON PLC 849.986 4,776 649,422 1.2
BIG YELLOW GROUP PLC 779.95 5,869 797,907 1.5
LONDONMETRIC PROPERTY PLC | 2,014.127 3,220 437,839 0.8
qFUZ v OB %8 |15251.182|  28,573] 3884581 .
B B F | sims<tE> 68347 < 7.4%>
1—0 (#5V%9) F0O F1—0O FM %
NSI NV 476.792 1,749 201,720 0.4
g = |BBL EE] 4767921 1.749] 2007200 .
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1—0 (FS5VRA) F0O F1—0O FM %
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g o= |BBL EE] 3582361 14.460) 1.666.9711 .
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1—0 (RqY) F0O F1—0O FM %
ALSTRIA OFFICE REIT-AG 407.5 5,093 587,207 1.1
| O#. &% 407.5 5,093 587,207
N i T84 PRRESS
1—0 (ARAY) F0O F1—0O FM %
MERLIN PROPERTIES SOCIMI SA 428.766 4,229 487,608 0.9
N st _D_?i&_\__%ﬁ _ 428766 4229| 487608 .
SImE<tE> 18847 < 0.9%>
1—omge |DE EE| 1671294 | 25533] 2943507] .
SImE<tE> 48547 < 5.6%>
N s | OB EEIS6332091 | 49516074
- | sims<ttE> 603447 <94.9%>
(1) HEBELHEE. PROBMENESEYEEFZHEDMEED & ITIREET
BRNED BHEHACLNELSNB L — N CHRERE LD T,
(£2) HEMIFMEEREACT T 2 HERDLE,
(£3) SHEEEDEMFHBIFTIRT,
WSS EDERK
20165915818 %E
5 5 _ E] H *
O | W R
FM %
WA 49,516,074 94.6
aO—)L - O—V%, Z0Oft 2,829,302 5.4
S EEEAEERER 52,345,376 100.0
(1) SHEEDBMFRBIETIET.
(¥2) HEREEE. PROEMZ I ESEYEESZRSOMEED & ICIREETR

RONEDDHBEHECIVEREIND U— FNTHERBELICDBD T, BB, 9
A15BICBFBMEMEL— NI, 1 7XUA - BL=10250H. 1AFS -
RIL=77.65M, 14—ZArSU7 - R)L=76.61H. 1EFERIL=1321M. 1
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115.28MT9Y,
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N)LF—) | ( —)| ( —-) —) —-)
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(DZ2V2R) -)| (& 162)| ( — ( -
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FO| F21-0 FO| F2-0
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(RR4>) | 39.003)| ( 257)| ( — —
FOo| Fa-o FOo| Fa-o
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+0O F+1—0O F0O F1—0O
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1) SHIZEURE,
(E2) B YNEDEEY, SHECKIDEBEIT. LROVFICEFSENTHUF
Hhe
CE3) FTBfI( ARMEBRICKDFDDT. LROBFICESENTEUEE .
(F4) SEOBAKRBEIURT,
WEELSTEHRT
RESEEES
(2016£38168H152016£98158%T)
7 HA
B F 55 1
bz A ] | = 2 | T8 (h bz A O B = 25 | T
F0O FMH M F0O FM M
PROLOGIS INC (7 XU #) 749.474 13,656,852 | 4,879 | EQUITY RESIDENTIAL (77X U#) 545552 4,130,025 | 7,570
SEGRO PLC (AU R) 4,600.553 | 2,673,108 581 | GENERAL GROWTH PROPERTIES (P%U7) |1,330.645 4,126,317 | 3,100
DIGITAL REALTY TRUST INC (PXU#) | 250.733 (2,494,225 | 9,947 | WELLTOWER INC (77 %1 73) 367.214|2.759.166| 7.513
UDR INC (7 XU #) 677.183 (2,451,823 | 3,620 | FONCIERE DES REGIONS (75>/X) 265.163 [ 2,635,710 9,939
GENERAL GROWTH PROPERTIES (PXU#) | 668.002 (2,013,976 | 3,014 | HAMMERSON PLC (%1 R) 3,685.775 | 2,615,708 709
CAMDEN PROPERTY TRUST (Z*U#) | 208.246(1,942,067| 9,325 | VORNADO REALTY TRUST (P*U#) | 208.879|2167.393| 10,376
KLEPIERRE (IS5V2R) 326.131 1,459,444 | 4,475 | WERELDHAVE NV (#5>9) 394.012|1,972,074| 5,005
BRITISH LAND CO PLC (A#UX) 1,217.616 [ 1,403,717 | 1,152 | CUBESMART (7% 7) 637.214 11,969,280 | 3,090
HUDSON PACIFIC PROPERTIES IN (7% ) 418.81,332,923| 3,182 | REGENCY CENTERS CORP (PXU7#) | 207.396|1,688674| 8,142
ALSTRIA OFFICE REIT-AG (RAW) 898.676 | 1,260,400 | 1,402 | EXTRA SPACE STORAGE INC (ZXU#) | 170.326 | 1,604,932 | 9,422
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FEET7 VR 1-0 #5v9) FO| Fa1-0O ¥ %
(AU A) FOF7AUA - R FH % NSI NV 1,844.883 6,770 780,528 0.6
PEBBLEBROOK HOTEL TRUST | 203.504 5510| 564,866 0.5 g o= |DE @] 1844883]  6770| 780528
SIMON PROPERTY GROUP INC 397.844 82,664 | 8,473,062 6.9 SRRE<HE> 18841 < 0.6%>
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VORNADO REALTY TRUST 59.823 5,856 600,247 0.5 KLEPIERRE 2,005.292 80,943 | 9,331,179 7.6
QTS REALTY TRUSTINC-CLA | 165.833 8797| 901737 0.7 n = |O8. ®#®| 2005292 80943] 9331179
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STORE CAPITAL CORP 244.331 6,980 715,505 0.6 MERLIN PROPERTIES SOCIMISA | 1,068.522 10,540 | 1,215,162 1.0
PARAMOUNT GROUP INC 1.196 20 2,070 0.0 n o= |O0B. EE] 1068522] 10540 1215162
EMPIRE STATE REALTY TRUST-A 445.431 9,184 941,440 0.8 SEARR<H > 18647R < 1.0%>
BRIXMOR PROPERTY GROUP INC | 780.397 21359 2,189,345 1.8 2 _omms |08 ®H#] 6539.149] 118510[13661.942]
CROWN CASTLE INTL CORP 104.222 9,524 976,296 0.8 B FEARB<H > AR <11.2%>
SPIRIT REALTY CAPITALINC | 926.386 12,080 | 1,238,207 1.0 N | D% ®#[20816635] - — 117778643
SUN COMMUNITIES INC 241.429 18,652| 1,911,912 1.6 - | <> 62848 <96.4%>
PROLOGIS INC 690.976 35,585 3,647,489 3.0 CE1) FERESEG, HROBMENESENBERSESOMELD & (TREIET
ALEXANDRIA REAL ESTATE EQUIT 115.507 12,149| 1,245,275 1.0 BRNEDDSEHEICIVERIND U~ NTHEBRELIEBHDTI,
CAMDEN PROPERTY TRUST | 208.246 17,596 | 1,803,670 15 (E2) HFMISHAEREIC Y SEHEADILE,
COUSINS PROPERTIES INC | 1,214.506 13,128 | 1,345,703 1.1 (£3) FHBEADERMABE ST,
DDR CORP 643.564 11,326 | 1,160,989 0.9
ESSEX PROPERTY TRUST INC 77.379 17,102 | 1,752,986 1.4
HCP INC 700.079 25,860 | 2,650,744 2.2
KILROY REALTY CORP 263.389 18,205 | 1,866,058 1.5
LASALLE HOTEL PROPERTIES 116.464 2,890 296,290 0.2
EQUITY LIFESTYLE PROPERTIES 114.08 8,787 900,727 0.7
RAMCO-GERSHENSON PROPERTIES 508.478 9,050 927,718 0.8
SL GREEN REALTY CORP 206.083 22,833 2,340,484 1.9
UDR INC 677.183 23,477 | 2,406,488 2.0
OMEGA HEALTHCARE INVESTORS 219.041 7,657 784,911 0.6
SUNSTONE HOTEL INVESTORS INC 445,989 5,521 565,937 0.5
DIGITAL REALTY TRUST INC 182.462 16,795| 1,721,551 1.4
EXTRA SPACE STORAGE INC 265.397 20,470 | 2,098,182 1.7
EDUCATION REALTY TRUST INC 346.173 14,705| 1,507,306 1.2
ZAUA - R | O 28| 14193.72|  569,863]158411,000] .
B BB gscie> 368417 <47.8%>
1F9) FO [fFars - B Fm %
SMART REAL ESTATE INVESTMENT 413.407 14,465 | 1,123,215 0.9
ALLIED PROPERTIES REAL ESTAT 528.941 19,570| 1,519,673 1.2
AFS - R | OB 28| 942.348|  34035) 2642889 _______
BB #mi<iE> 2884 < 2.2%>
(A=A K5U7) F0O [FA-ak507 - Rl FH %
NATIONAL STORAGE REIT |11,456.024 17,814 | 1,364,739 1.1
SCENTRE GROUP 13,008.875 59,190 | 4,534,575 3.7
DEXUS PROPERTY GROUP 6,183.757 54,169 | 4,149,941 3.4
INVESTA OFFICE FUND 657.911 2,875 220,259 0.2
MIRVAC GROUP 4,657.54 10,106 774,286 0.6
WESTFIELD CORP 976.141 9,302 712,674 0.6
VICINITY CENTRES 21,479.012 65,725 | 5,035,251 4.1
INGENIA COMMUNITIES GROUP | 7,225.773 19,798 | 1,516,772 1.2
F-arsU7- Ry |08, 28165645033 | 238,983]118308499| .
B ' | <> 88347 <15.0%>
) FO| F&BRL M %
FORTUNE REIT 15,496.07 146,592 | 1,936,491 1.6
LINK REIT 4,468.42 246,209 | 3,252,433 2.7
CHAMPION REIT 11,462.376 50,549 667,753 0.5
& B R |0 23 [31,426866] 443,351) 5856677| .
- N 3884 < 4.8%>
(FVAR=I) F0O [Fovin-h- Fm %
KEPPEL DC REIT 20,389.571 23,855 1,791,808 1.5
CAPITALAND MALL TRUST 11,318.7 23,429 1,759,805 1.4
FRASERS CENTREPOINT TRUST 7,618.9 15,999 | 1,201,736 1.0
VAL R OB RE|39.327.171 | _ 63.285| 4753351 .
BB R miieE> 35817 < 3.9%>
«FU2R) FO [FA2UR- Uk FH %
ASSURA PLC 19,618.952 11,624 | 1,580,313 1.3
CAPITAL & REGIONAL PLC | 9,838.656 6,247 849,353 0.7
SEGRO PLC 8,505.893 37,119 5,046,425 4.1
HAMMERSON PLC 3,419.038 19,214 | 2,612,278 2.1
BIG YELLOW GROUP PLC 2,684.325 20,199 | 2,746,128 2.2
LONDONMETRIC PROPERTY PLC | 6,025.199 9,634 | 1,309,782 1.1
AFUZ - RYR | O, 2850092003 | 104,040)14,144282| .
B B R s> 6317 <11.6%>
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WX E(EEEDBR
201649 51588
pr 7 *

= 5 5 @ &|m =
m %
REETE S 117,778,643 95.6
oL - O—VE. 20 5.460.979 24
REETERE 123.239.623 100.0

CE1) FHbEEDEMKBIETHIET,
GE2) NERBEEIL. BROBMENBEESEYEETEREDOMPERED & ICIREETR

ENEDBSEHECIVEHINSGU— NTHREBRBELICHDTT ., B, 9
AISHICHI2HEHRBEL— M. 1 7XUH - B)L=10250M. 1HFS -
RIL=77.65. 14#—=XbSU7 - RIL=76.61H. 1&EERIL=13.21M. 1
YUAR=IL - BIL=75110. 14 FUR - RYF=13595M, 11—0O=
115.28[ T3,

(E3) BEKRICHBITINERMERE (121,571,081 FH) OREGTHEREE
(123,239,623FH) [CHIBHEEF. 98.6% T,

BEE. 8ff. TASLUBREMERDKR

201659 B1581R%E
12 S| El H x
(A) BE 124,461,443,937H
J—)L-0—2%F 2,576,237,210
S ESSEELZS (FTEER) 117.778,643,840
RRAE 3,920,370,402
RINECHH 186,192,485
(B) &f& 2,246,531,351
Kb 2,098,210,601
ES/N: 20k 145,248,000
ZDRILER 3,072,750
(C) fLEEER(A—B) 122,214,912,586
TR 65,116,316,222
AR T 57,098,596,364
(D) ZEIELOH 65,116,316,22200
1702 E4E(figi(C /D) 18,769H

*HIE(CH (T DTTALEIE71,608470,427F. HHBPCHITDEMBRETALEE
117,404,038, EfRHITAEEE6,609,.558,243M T,

FHERICHIT RSV —T 7 Y RERERRE T BREBHOTARERF. 9140 -7
O—/NJURE I T - 7= (BAHER) 59,291,775901M, 9470 - N5V 3
BE 95 - BN — b - IFEEHMEAK) 45,334,801, RESERR—NTxUF (HF
HAHEE) 30314661H. A VALERR—NT7x U7 (FHEHER)
27,951,935, MRERR—NT+UF (FHADEE) 130,931.477M. 6 EE/N
SVURATFYR (HEE) 243,541,893, 6 EENT VR T 7R (REH)
467,485,765, WZF& D—JUR-U—K- 77> R2584,781,002M. 56 &EE
BHENY T 7V R (BRHER) 78,713,866, [UNEA) SR I =ZBENSVZ -
F=72 (FHAHER) 6,229521M, B33 9E7 7 F360,521,099M. 910
BEDHA VALF—TY (FHBRER) 82,755,338, 947D - BHKA&KRE |
TO7VR (BREHER) 23,497,037M. DCIAD - D—JLR7ZEY K~ (RDDF/
ZEI—2) 195,807,960, DCIAT - D—)LR7Z vk KO0/ 658 3—
) 265,083,724, DCFAD - T—)LR7tEv k (RODP/HEI—2R)
308,003,807H. 47D - JO=NJLREI TI77YR (94T SMAERH)
186,780,644M. SAITN—FEZ— (9AJHREEDH T 7V R) (HEE)
723,696,845, SA OHEIBENS VR - T7 VR (BABEBNYIHY)
27,494,688M. IA ONEIBENS VR - T7 VR (BBAYIRL) 35,614,258

AT,
* BHIROFT RO ) OMEERL 18,769 T,

WSROI
=8 B2016F3/816H F2016F9815H
1B = El H

(A) B2FIN S 2,492,027,647H

RHECEE 2,489,667,896

REHIR 219,846

Z DN 2,387,259

LA A 247,354

(B) HifiEIssTERG A 8,019,754,746

byl 8.856,688,293

TER 216,876,443,039

(C) ZnfthEmA A 25,872,134

(D) HfAiEEE(A+B+C) A 5,553,599,233

(E) AiffiRESmS 68,791,505,993

(F) BBoEiBmE 2 6,250,662,358

(G) EBNEEEEERE 111,351,962

(H) 85t(D+E+F+QG) 57,098,596,364

JERREIRTE (H) 57,098,596,364

(E1) B@EEanssld. —BRORORNMEE TAEOERZVL. TEZTOD
BaEfEeE LT, LO55d 8RS UTUESNET,

(x2) ENEEEEEE L, BNEREETAEDERZVLV. TAZ O3 5EE
BRELT, LORHEEAEE L TRESNE T,

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

Daiwa “RICI” Fund (42 “RICI” 7V NR)

[SA4TN—FZ— (FADHREEDE T 7 R)

(MRE ZE

RICI" T7YR) | OWRERDESI T,
(E) 2016%118315BHATAF LS ERORANAEBRLTHUET.

pinl}

/DR | OFERE[NRTHD [Daiwa “RICI" Fund (94D

BABURRESTEE ST g SEr:  BE W 08
KRIL KR KRV
20165 4 H3081RE ) Copper Grade A (LME) - Jun-2016 (39)  (4.826,250) - -
i KRV Copper Grade A (LME) - Jul-2016 42 5192513 - -
=13 Gas Oil (ICE) - Jun-2016 82 2912700 502,600 -
R& 35,835,858 Gas Qil (ICE) - Jul-2016 38 1592200 - -
sHls 31,955,928 No. 7 Cocoa (LIF) - Jul-2016 115 3620265 199,604 -
SEEE o 1,876 Primary High Grade Aluminium (LME) - May-2016 328 12,859,738 783,013 -
iERE NS 352,533,239 Primary High Grade Aluminium (LME) - May-2016 (328)  (12,375,106) —  (1.267.644)
5 _ Primary High Grade Aluminium (LME) - Jun-2016 387 14,650,813 1,489,506 -
aEast 420,326,901 Primary High Grade Aluminium (LVE) - Jun-2016 (130)  (5.421813) - -
Primary High Grade Aluminium (LME) - Jul-2016 126 5253413 - -
'Bx Primary Nickel (LME) - May-2016 64 3286932 271,980 -
SIS ITA 509.107.296 Primary Nickel (LME) - May-2016 (64)  (3.222,855) - (336,057)
RlRsz (119.066.976) Primary Nickel (LME) - Jun-2016 71 3591644 361211 -
N B Primary Nickel (LME) - Jun-2016 (24)  (1,336,176) - -
aXast 390,040,320 Primary Nickel (LME) - Jul-2016 24 1338192 - -
Special High Grade Zinc (LME) - May-2016 148 6,542,925 512,050 -
afE Special High Grade Zinc (LME) - May-2016 (148)  (6,747,506) - (307,469)
RINGEILE . 1,604,202 Special High Grade Zinc (LME) - Jun-2016 162 7,399,488 332,975 -
STHNETE — 1 FLINICSHLRDEIR S 50D 25,258,732 Special High Grade Zinc (LME) - Jun-2016  (55)  (2,625.219) - -
it LNz I 3423647 Special High Grade Zinc (LME) - Jul-2016 55 2,629,688 - -
_ Standard Lead (LME) - May-2016 152 6,693,756 - (49,456)
afEsaEt __ 30,286,581 Standard Lead (LME) - May-2016 (152)  (6.555.263) - (89,038)
. _ Standard Lead (LME) - Jun-2016 165 7126531 94,281 -
BXBLUEESE 420,326,901 Standard Lead (LME) - Jun-2016 (55)  (2,406,938) - -
Standard Lead (LME) - Jul-2016 60 2,626,875 - -
_ Tin (LME) - May-2016 40 3188555 240,845 -
aiFfiisstEE Tin (LME) - May-2016 (40)  (3357,550) - (71,850)
—4g _ Tin (LME) - Jun-2016 43 3607225 77,230 -
201654 B30I UIFE KL Tin (LME) - Jun-2016 (15)  (1,285,275) - -
R Tin (LME) - Jul-2016 15 1,283,025 - -
FIEIm A 14974 White Sugar (ICE) - Aug-2016 163 _ 3587720 _ 142,535 -
BN EHESHEES S URREIC K B (71501.777) . 118097605 11.984.145  (2.385.427)
s A Corn (CBT) - Jul-2016 921  16691,188 1,325,875 -
FEREIRR S —(71.486.803) Cotton No. 2 (NYB) - Jul2016 520 15191100  1368.300 -
= Frozen Concentrated Orange Juice (NYB) - Jul2016 111 2,392,800 - (297.398)
P 2712983 Gasoline RBOB FUT (NYM) - Jun-2016 114 6913175 798,857 -
predt et 493143 Gasoline RBOB FUT (NYM) - Jul-2016 58 3933166 - (244)
St 32884 Gold (CMX) - Jun-2016 96 11858190 299,250 -
o (s 2935 Gold (CMX) - Aug-2016 52 6,596,200 - (1,040)
%rﬁfﬁgm 625564 Heating Oil (NYM) - Jun-2016 86 4269002 815611 -
Ec%gﬁﬁ 527259 Heating Oil (NYM) - Jul-2016 40 2378544 - -
E%u@ﬁﬁ@%ﬁﬁ 10777 Henry Hub Natural Gas (NYM) - Jun-2016 569 11,693,630 130,190 -
: Henry Hub Natural Gas (NYM) - Jul-2016 281 6,330,930 - -
P Lean Hogs (CME) - Jun-2016 108 3,489,850 - (370)
Hfast — 3948435 Light Sweet Crude OIl (NYM) - Jun-2016 966  37.939350 6525630 -
weas = Light Sweet Crude Oil (NYM) - Jul-2016 449 21,044,630 - -
LB EEOERRR —(75435238) Live Cattle (CME) - Jun-2016 95 4782760 - (420360)
SEE Live Cattle (CME) - Aug-2016 57 2,547,900 - -
B 17.848 Lumber (CME) - Jul-2016 108 3673956 - (660)
= — (17.848) Milk Future (CME) - May-2016 9 251,680 - (13,900)
A Milk Future (CME) - Jun-2016 5 133,500 - -
SRS — (17.848) Oat (CBT) - Jul-2016 182 1781763 99,663 -
os Palladium (NYM) - Jun-2016 12 613295 135925 -
SERIEES —(75,453,086) Palladium (NYM) - Sep-2016 6 374910 270 -
Platinum (NYM) - Jul-2016 134 6260340 779,350 -
- Rough Rice (CBT) - Jul-2016 130 2627390 233,910 -
HHABEEDRM Silier (CM) - JUL2016 185 14174345 2094555 -
20165 4 B308R%E Soybean Meal (CBT) - Jul-2016 95 2612540 554,760 -
NEfE FHEEC Soybean Oil (CBT) - Jul-2016 360 7412724 - (226,404)
35 HE S0 ansitE Soybeans (CBT) - Jul-2016 269 12390800 1,429,075 -
. (%) Sugar No. 11 World (NYB) Jul-2016 207 3,595,469 46,738 -
KE Wheat (CBT) - Jul-2016 151 3643425 - (60,950)
US T-Bill 0% YLD 26-May-2016 34,000,000 33,995,535 8.71 Wheat (CBT) - Jul-2016 723 17,266,075 284,750 -
US T-Bill 0% YLD 09-Jun-2016 24,000,000 23,986,740 6.15 234,864,627 16,922,709 (1,021,326)
US T-Bill 0% YLD 07-Jul-2016 34,000,000 33,974,237 8.71
US T-Bill 0% YLD 18-Aug-2016 36,000,000 35,949,533 9.22 SEMERIEEt 364,268,896 29,056,241  (3,423,647)
US T-Bill 0% YLD 15-Sep-2016 37,000,000 36,934,829 9.47
US T-Bill 0% YLD 13-Oct-2016 35,000,000 34,936,156 8.96 .
US T-Bill 0% YLD 10-Nov-2016 29,000,000 28,938,588 7.42 Cx&el
1 [
Bg Lg‘“ 8;’ &B 8§'JDQC'22§1176 %888888 gggé%g? 3‘7117 [Daiwa “RICI" Fund] (FJames Beeland Rogers. Jim Rogers®#/zldBeeland
DIt L7 ~an- Peod oot : Interests, Inc. (UF. ZEEICBNT, $ILT [Beeland] ELWWKT, ) [CKUER
US T-Bill 0% YLD 02-Feb-2017 20000000 _19.931.960 2.1 Bt {REE. BsE R RES N3 B0 TES Y A, Beelandid T 7~ REBAZE,
Esast 323.476.998 82.93 FRTOBENT 7>~ RBAS, BAFSE. FRBARCHLT, —ROREHE, &
oa 20 : (77 Y RADEEDESHENE. BRNICHETRNCD, RPEFIRITHHDOTIE
") FE . BeelandlFRogers International Commodity Index®MiRE, k. HH
AR Sl E GB) [CBVTREESREEITEIMR A B S OTOMERH. FZ@ T 7Y REAZOE
SR HE YR ¥RIL TRRID REZETDHEEEENEE A, Beelandld 77 Y RAFITINBEM. MHEHL 3%
9592 §®*§§“§’7’“?ﬁ%égggbégﬁwﬁﬁﬁ%‘ﬁﬁ“ﬁﬁﬁné@“@ﬁ
Milling Wh EOP) - 2201 4 _ TNBEXDREFCIFEHEDE aBhdFE5bLTVFEEA. Beelan 377> (N
A SR P R N B, BE. . BB CAREGEARBLEEA, [Jm Rogers®] .
7303231 149387 = [Rogers International Commodity Index®] @& U [RICI®] (&, James Beeland
ax T ' Rogers, Jim Rogers®&/z[&Beeland Interests, Inc.O L —RY—=IHBLUY L2
Rubber (TCM) - Oct-2016 445 4009433 - (16:894) N—OTHY, FHHEEELET.
4,009,433 - (16,894)
RE
Brent Crude Oil (ICE) - Jul-2016 770 30988020 5,794,880 -
Brent Crude Oil (ICE) - Aug-2016 357 17175270 - -
Coffee Robusta (ICE) - Jul-2016 478 7320130 222710 -
Copper Grade A (LME) - May-2016 111 13085625 670,744 -
Copper Grade A (LME) - May-2016 (111) (13,492,456) - (263,913)
Copper Grade A (LME) - Jun-2016 117 14,190,769 287,981 -
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