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Equity Focus
0.50
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0.23 FOF F 0.473 0.43
0.28 0-20 0.528 0.48
FOF
0.28 0.41 0.759 0.69
FOF F
0.28 0.48 0.836 0.76
FOF F
0.28 0 64 1.012 0.92
G-REIT - FOF
0.28 0.60 0.968 0.88
FOF
0.28 - 0.704 0.64
' 0.36 ' .
SOMPO  FOF MN
0.37
FOFs IP

0.28 0.7315 0.665

0.385

FOF

0.35
) 2019 12 25
)
)
)

0.60
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0.0066 0.0060

G-REIT

J-REIT 0.0088 0.0080
0.0099 0.0090

20.315
15 0.315
20.315 15 0.315
2013 2037 12 31 2.1
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)
2019 10
80,096,529,964 100.15%
121,443,306 0.15%
79,975,086,658 100.00%
(@)
2019 10
() () (%)
() ()
1 56,433,826,509 1.3676 1.4193 100.15%
77,180,190,580 80,096,529,964
100.15%
100. 15%
2019 10
2019 10
(@)
2010 27 5,507 0.5497
2011 2% 3,315 0.4907
2012 25 2,962 0.5307
2013 25 2,583 0.8622
2014 25 11,327 0.9735
2015 25 35,140 1.0365
10
2016 26 48,036 0.9493
11
2017 25 69,552 1.2474
12
2018 25 82,948 1.3891
2018 10 76,816 1.2611
2018 11 78,414 1.2676
2018 12 71,298 1.1469
2019 74,551 1.2000
2019 75,164 1.2120
2019 74,770 1.2108
2019 75,886 1.2391
2019 71,827 1.1721
2019 73,989 1.2100
2019 74,640 1.2245
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2019 72,441 1.1886
13
2019 25 77,236 1.2713
2019 76,506 1.2598
2019 10 79,975 1.3185
2009 26 2010 27 4.1%
2010 28 2011 26 10.7%
2011 27 2012 25 8.2%
2012 26 2013 25 62.5%
2013 26 2014 25 12.9%
2014 26 2015 25 6.5%
10 2015 26 2016 26 8.4%
11 2016 27 2017 25 31.4%
12 2017 26 2018 25 11.4%
13 2018 26 2019 25 8.5%
+ x 100
(2
2009 26 2010 27 5,386,534,371 8,335,037,844
2010 28 2011 26 2,300,452,646 5,561,583,125
2011 27 2012 25 2,160,367,297 3,335,854,771
2012 26 2013 25 853,829,286 3,439,495,669
2013 26 2014 25 10,053,724,381 1,413,836,89%4
2014 26 2015 25 27,654,661,355 5,388,389,943
10 2015 26 2016 26 24,820,561,609 8,122,413,735
11 2016 27 2017 25 22,067,375,761 16,910,315,197
12 2017 26 2018 25 23,465,753,940 19,508,711,616
13 2018 26 2019 25 9,046,015,636 8,008,054,618
()
2019 10
78,799,228,870 98.38%
1,297,709,736 1.62%
80,096,938,606 100.00%
()
2019 10
() () (%)
) ()
1 7,637,900 532.10 569.80 5.43%
4,064,202,489 4,352,075,420
2 594,600 5,930.00 6,560.00 4.87%
3,525,978,000 3,900,576,000
3 504,800 5,905.00 6,625.00 4.18%
2,980,844,000 3,344,300,000
4 931,500 3,490.00 3,585.00 4.17%
3,250,935,000 3,339,427,500
5 546,300 5,041.00 5,376.00 3.67%
2,753,898,300 2,936,908,800
6 578,400 5,514.56 4,190.00 3.03%
3,189,622,686 2,423,496,000
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7 308,400 7,222.00 7,542.00 2.90%
2,227,264,800 2,325,952,800

8 964,400 2,120.72 2,234.00 2.69%
2,045,225,580 2,154,469,600

9 198,200 8,528.72 10,830.00 2.68%
1,690,394,104 2,146,506,000

10 86,200 18,572.60 22,075.00 2.38%
1,600,958,879 1,902,865,000

11 686,300 2,943.00 2,764.00 2.37%
2,019,780,900 1,896,933,200

12 3,551,000 522.40 509.40 2.26%
1,855,042,400 1,808,879,400

13 649,800 2,491.48 2,781.00 2.26%
1,618,965,340 1,807,093,800

14 111,200 15,021.89 15,010.00 2.08%
1,670,434,683 1,669,112,000

15 167,200 7,870.00 9,800.00 2.05%
1,315,864,000 1,638,560,000

16 919,500 1,662.61 1,706.50 1.96%
1,528,773,737 1,569,126,750

17 126,700 11,035.00 12,160.00 1.92%
1,398,134,500 1,540,672,000

18 819,300 1,603.72 1,785.50 1.83%
1,313,934,273 1,462,860,150

19 328,500 3,829.01 4,300.00 1.76%
1,257,830,233 1,412,550,000

20 356,600 3,815.59 3,928.00 1.75%
1,360,639,890 1,400,724,800

21 331,600 3,954.20 4,069.00 1.68%
1,311,215,789 1,349,280,400

22 385,000 3,449.00 3,374.00 1.62%
1,327,865,000 1,298,990,000

23 366,900 2,797.00 3,210.00 1.47%
1,026,219,300 1,177,749,000

24 382,200 2,483.00 2,899.00 1.38%
949,002,600 1,107,997,800

25 710,500 1,593.25 1,490.00 1.32%
1,132,008,974 1,058,645,000

26 657,000 1,293.00 1,549.00 1.27%
849,501,000 1,017,693,000

27 150,000 5,880.00 6,668.00 1.25%
882,000,000 1,000,200,000

28 401,800 2,586.26 2,485.00 1.25%
1,039,161,096 998,473,000

29 43,900 21,958.28 22,295.00 1.22%
963,968,775 978,750,500

30 919,300 898.36 1,032.00 1.18%
825,862,487 948,717,600

98.38%

98.38%

[y
w

.33%

[N
w

.06%

=
[N

.03%

. 78%

.06%

.92%

.39%

.95%

.00%

.53%

. 76%

NINw~ |l O

. 74%
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2.44%
2.39%
2.33%
2.18%
2.13%
1.83%
1.62%
1.26%
0.92%
0.48%
0.24%
98.38%
98.38%
2019 10
2019 10
)
2019 10
166,999,092 0.43%
37,792,189,490 97.93%
632,280,793 1.64%
38,591,469,375 100.00%
)
2019 10
() () (%)
) )
1 34,047,017,559 1.0629 1.1100 97.93%
36,190,186,396|  37,792,189,490
2 164,288,335 1.0167 1.0165 0.43%
167,048,103 166,999,092
97.93%
0.43%
98.36%
2019 10
2019 10
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(

(

)
2010 27 3,532 0.4360
2011 26 1,875 0.3976
2012 25 1,610 0.4071
2013 25 1,305 0.6527
2014 25 4,594 0.7042
2015 25 10,503 0.7963
10
2016 2% 21,701 0.7494
11
2017 25 28,166 0.8990
12
2018 25 37,794 0.9810
2018 10 34,542 0.8793
2018 11 35,218 0.8828
2018 12 32,156 0.8012
2019 33,173 0.8274
2019 34,102 0.8519
2019 33,414 0.8388
2019 36,714 0.8519
2019 35,097 0.8138
2019 35,443 0.8236
2019 35,884 0.8363
2019 34,479 0.8038
13
2019 25 37,070 0.8666
2019 36,880 0.8628
2019 10 38,591 0.9039
2009 26 2010 27 9.1%
2010 28 2011 26 8.8%
2011 27 2012 25 2.4%
2012 26 2013 25 60.3%
2013 26 2014 25 7.9%
2014 26 2015 25 13.1%
10 2015 26 2016 26 5.9%
11 2016 27 2017 25 20.0%
12 2017 26 2018 25 9.1%
13 2018 26 2019 25 11.7%
x 100
)
2009 26 2010 27 4,469,165,797 8,822,744,281
2010 28 2011 26 1,065,139,568 4,449,712,030
2011 27 2012 25 1,451,949,596 2,214,254,648
2012 26 2013 25 582,706,649 2,537,722,187
2013 26 2014 25 5,960,494,053 1,436,144,132
2014 26 2015 25 11,829,659,270 5,162,624,523
10 2015 26 2016 26 18,854,476,313 3,086,362,580
11 2016 27 2017 25 12,551,439,628 10,179,999,803
12 2017 26 2018 25 14,018,184,667 6,822,883,958
13 2018 26 2019 25 8,823,573,556 4,574,554,035
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2019 10 31

37,867,236,012 99.80)
— 75,659,249 0.19
37,942,895,261 100.00
()
23,765,053,353 14605  34,709,521,459 15934  37,867,236,012) 99.80
()
99.80
99.80
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51,453,285,470 95.21]

— 2,583,649,390 4.78
54,036,934,860 100.00

()

145,500 14,03260]  2,041,743,300 16,085.00 2,340,367,500 4.33
30,400 62,177.96) 1,890,209,984 68,820.00 2,092,128,000 3.87
126,700 13,183.30) 1,670,324,110) 15,230.00 1,929,641,000 3.57
152,200 9,303.20 1,415,947,040) 12,160.00 1,850,752,000 3.42
499,300 342543 1,710,317,199 3,689.00 1,841,917,700 3.40
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6 18,800 61,456.95 1,155,390,660 67,050.00 1,260,540,0000 2.33
7 242,100 5,163.83 1,250,163,243 5,137.00 1,243,667,700 2.30
8 399,000 2,661.96) 1,062,122,040 2,999.00 1,196,601,000 2.2
9 218,900 4,531.45 991,934,405 5,320.00 1,164,548,000 2.15
10 195,300 5,468.35 1,067,968,755 5,868.00 1,146,020,4000 2.12
11 22,900 37,641.28 861,985,312 47,190.00 1,080,651,000| 1.99
12 287,300 3,299.96) 948,078,508 3,611.00 1,037,440,300) 1.9
13 312,800 2,672.92) 836,089,379 3,310.00 1,035,368,000 1.91]
14 171,700 5,017.84 861,563,128 5,863.00 1,006,677,100 1.89
15 109,000 7,077.15 771,409,350 9,150.00 997,350,000 1.84
16 108,800 8,401.89 914,125,632 8,744.00 951,347,2000 1.76
17 409,800 2,276.02 932,712,999 2,271.00 930,655,800 1.72
18 355,600 2,430.01 864,111,559 2,559.00 909,980,400 1.68
19 132,600 6,347.52) 841,681,152 6,518.00 864,286,800 1.59
20 88,600 7,363.55 652,410,530 9,603.00 850,825,800 1.57
21 545,200 1,366.18] 744,841,339 1,556.50 848,603,800 1.57
22 186,500 4,252.31] 793,055,815 4,523.00 843,539,500 1.56
23 1,450,900 527.29 764,987,029 569.80) 826,722,8201 1.52
24 59,600 11,570.39 689,595,244 13,650.00 813,540,000 1.50
25 48,400 13,420.58} 649,556,072 16,510.00 799,084,000 1.47
26 186,900 4,654.45 869,916,705 4,190.00 783,111,000 1.44
27 291,800 2,812.95 820,818,810 2,665.00 777,647,000 1.43
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28

187,400

3,612.86)

677,049,964

4,069.00

762,530,600

1.4]

29

295,900

2,302.78

681,392,602

2,559.00

757,208,100

1.40

30

287,700

1,829.31

526,292,487

2,604.00

749,170,800

1.38

()

0.37

1.36

12.69

5.6]]

1.56

9.66

17.02

4.97)

3.71

2.15

6.80

2.97

7.31

1.52

2.12

0.63

4.42

10.25

95.21
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)
2019 10
37,815,127 0.36%
10,295,313,924 97.92%
181,167,844 1.72%
10,514,296,895 100.00%
)
2019 10
() () (%)
) )
1 E FOFs 7,457,018,695 0.7702 0.8147 57.78%
5,743,642,740 6,075,233,130
2 FOF 5,301,609,038 0.7619 0.7960 40.14%
4,039,428,063 4,220,080,794
3 37,201,306 1.0167 1.0165 0.36%
37,826,215 37,815,127
97.92%
0.36%
98.28%
2019 10
2019 10
)
2010 701 0.5011
2011 470 0.4981
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2012 - 401 0.4713
2013 - 342 0.9149
»014 - 2,021 0.9853
2015 - 6,200 0.9825
10
2016 - 8,447 1.1768
11
2017 - 9,228 1.5455
12
2018 - 11,343 1.7301
2018 10 10,272 1.5350
2018 11 10,832 1.5938
2018 12 9,338 1.3656
2019 9,424 1.3803
2019 10,053 1.4742
2019 9,970 1.4690
2019 10, 456 1.5081
2019 9,813 1.4146
2019 9,807 1.4167
2019 9,948 1.4412
2019 9,457 1.3708
13
2019 »5 10,022 1.4562
2019 9,976 1.4504
2019 10 10,514 1.5305
2009 26 2010 27 17.4%
2010 28 2011 26 0.6%
2011 27 2012 25 5.4%
2012 26 2013 25 94 1%
2013 26 2014 25 7.7%
2014 26 2015 25 0.3%
10 2015 26 2016 26 19.8%
11 2016 27 2017 25 31.3%
12 2017 26 2018 25 11.9%
13 2018 26 2019 25 15.8%
x 100
2009 26 2010 27 465,472,398 1,155,580, 066
2010 28 2011 26 372,347,957 826,969,195
2011 27 2012 25 362,819,100 455,869,925
2012 26 2013 25 115,951,264 594,216,195
2013 26 2014 25 1,876,820,898 199,392,711
2014 26 2015 25 5,153,245, 689 893,558, 566
10 2015 26 2016 26 4,209,996, 351 3,342,293,888
11 2016 27 2017 25 2,794,504,021 4,002,229,232
12 2017 26 2018 25 2,747,359, 780 2,162,084,376
13 2018 26 2019 25 1,406,205,999 1,080,348, 392
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2019 10 31

6,011,718,148 99.50
— 30,318,346 0.50
6,042,036,494 100.00
()
3,121,024,893 1.8043 5,631,265,215 1.9262 6,011,718,148 99.50
()
99.50
99.50
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2019 10 31

8,624,233,100 95.54

- 402,303,453 4.46
9,026,536,553 100.00

()

24,600 4,657.85 114,583,110 5,160.00 126,936,000 1.41}
54,800 1,857.71 101,802,508 2,081.00 114,038,800 1.26
36,000 2,812.49 101,249,662 3,075.00 110,700,000 1.23
63,700 1,702.07 108,422,270 1,734.00 110,455,800 1.22)
30,700 3,262.11 100,146,902 3,510.00 107,757,000 1.19
42,200 1,680.45 70,915,241] 2,504.00 105,668,800 1.17)
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25,800 2,506.08 64,656,864 4,035.00 104,103,000 1.15
36,900 1,601.9 59,110,764 2,599.00 95,903,100 1.06
11,100 6,544.95 72,648,953 8,380.00] 93,018,000 1.03
20,100 4,317.52) 86,782,314 4,545.00 91,354,500 1.01
33,300 2,379.84 79,248,672 2,701.00 89,943,300 1.00
43,500 1,683.36] 73,226,387 2,037.00 88,609,501 0.99
24,400 2,035.22 49,659,368 3,585.00 87,474,000 0.97]
16,000 4,440.94 71,055,040 5,440.00 87,040,000 0.9
36,600 2,261.33 82,764,782 2,342.00 85,717,2001 0.95
10,900 5,434.12) 59,231,908 7,840.00 85,456,000 0.95
12,000 7,184.42 86,213,086 7,100.00] 85,200,000 0.94
31,600 2,383.13 75,307,026 2,635.00 83,266,000 0.92
28,700 2,126.23 61,022,880 2,901.00 83,258,701 0.92
63,400 860.48 54,554,432 1,301.00) 82,483,400 0.914
48,800 1,313.48 64,097,989 1,680.00) 81,984,000 0.9
35,000 2,191.94 76,717,994 2,338.00 81,830,000 0.9
44,500 1,342.02 59,720,259 1,831.00) 81,479,501 0.90
24,500 2,375.10) 58,190,162 3,310.00 81,095,000 0.90
23,000 2,276.18 52,352,140 3,415.00 78,545,000 0.87]
107,100 644.69 69,046,299 721.00 77,219,100 0.8
61,100 1,066.24 65,147,658 1,262.00) 77,108,201 0.85
9,100 6,150.42 55,968,903 8,400.00] 76,440,000 0.85
42,000 1,281.214 53,810,820 1,817.00) 76,314,000 0.89
70,400 824.19 58,023,134 1,076.00) 75,750,400 0.84
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()

2.62

0.45

0.83

14.49

1.72

0.9

1.20

2.21

0.65

0.81

2.06

12.49

13.30

4.5]

2.69

1.72

1.72

1.43

0.49

8.03

4.29

3.30

2.06

0.94

1.96

8.66

140/608



EDINETOOOO
o o o o o o {015y
oooooooooooooooodaod

95.54
(2019 10 31 )

4,227,129,818 100.29

— 12,135,689 0.29

4,214,994,129 100.00

(2019 10 31 )
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839,499,100 4.7547 3,991,566,37] 5.0353 4,227,129,818]100.2"
(2019 10 31 )
100.29
100.29
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(2019 10 31 )

65,319,895,500 97.23

— 1,863,752,756 2.77
67,183,648,256 100.00

(2019 10 31 )

() () () () ()

800,000 2,219.00 1,775,200,000 3,135.00 2,508,000,000 3.73
2,660,000 811.50 2,158,590,000 902.00 2,399,320,0001 3.57]
765,000 2,991.33 2,288,369,256 3,130.00 2,394,450,000 3.56
500,800 4,680.00] 2,343,744,000 4,740.00 2,373,792,000 3.53
525,000 4,245,00 2,228,625,000 4,390.00 2,304,750,000 3.43
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1,823,800 1,053.00) 1,920,461,400 1,175.00 2,142,965,0001 3.19
1,520,000 1,228.90) 1,867,942,253 1,384.00 2,103,680,0000 3.13
520,000 2,437.78 1,267,649,252 3,915.00 2,035,800,0001 3.03
700,000 2,296.00 1,607,200,000 2,905.00 2,033,500,0001 3.03
3,300,000 578.44] 1,908,862,769 611.00 2,016,300,000] 3.00
430,000 4,350.00 1,870,500,000 4,565.00 1,962,950,0001 2.92
1,400,000 1,618.00) 2,265,200,000 1,401.00 1,961,400,0000 2.92
1,800,000 1,113.00 2,003,400,000 1,056.00 1,900,800,000] 2.83
890,000 2,403.59 2,139,195,889 2,055.00 1,828,950,000 2.72)
1,425,900 1,206.00) 1,719,635,400 1,249.00 1,780,949,100] 2.65
1,527,600 896.00) 1,368,729,600 1,087.00 1,660,501,200 2.47
1,574,100 956.00) 1,504,839,600 1,018.00 1,602,433,8001 2.39
290,000 4,059.61) 1,177,288,309 5,320.00 1,542,800,0000 2.30
2,130,000 788.80) 1,680,150,894 717.00 1,527,210,000 2.27]
950,000 1,801.22 1,711,164,329 1,562.00 1,483,900,000 2.21]
500,000 2,466.22) 1,233,111,641 2,726.00 1,363,000,000 2.03
630,000 1,801.00) 1,134,630,000 2,126.00 1,339,380,0001 1.99
1,500,000 659.30) 988,955,135 789.00 1,183,500,0001 1.7§
557,500 1,966.00) 1,096,045,000 2,120.00 1,181,900,0000 1.7§
550,000 2,536.00 1,394,800,000 2,138.00 1,175,900,000 1.75
493,600 2,128.00 1,050,380,800 2,370.00 1,169,832,000 1.74
690,000 1,335.00) 921,150,000 1,632.00 1,126,080,000] 1.68
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370,000

2,230.03

825,111,254

2,814.00

1,041,180,000

1.55

660,100

1,563.00)

1,031,736,300

1,575.00

1,039,657,500)

1.55

140,000

6,616.22)

926,271,162

7,230.00

1,012,200,000]

1.5

(

)

(2019

10 31

)

0.9

5.32

3.56

1.2

0.51

10.48

14.69

173

7.5]]

2.35

21.42

2.83

8.08

16.61

97.23

(

)
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)
2019 10
60,143,917,216 97.84%
1,326,036,489 2.16%
61,469,953, 705 100.00%
)
2019 10
() () (%)
() ()
T.Rowe Price Funds SICAV-
1|U.S. Large-Cap Value Equity 9,751,048 2,479 2,482 39.38%
Fund

24,174,776,187 24,206,627,011

T.Rowe Price Funds SICAV-
U.S. Large-Cap Growth Equity 5,448,038 4,380 4,404 39.03%
Fund

N

23,863,727,350 23,994,227,475

T.Rowe Price Funds SICAV-
U.S. Blue Chip Equity Fund

w

2,771,352 4,321 4,309 19.43%
11,976,254,667 11,943,062,729

97.84%
97.84%
2019 10
2019 10
)
2010 ”7 3,202 0.6065
2011 2 1,762 0.5578
2012 25 1,579 0.7299
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2013 25 1,322 1.1374
2014 5 5,536 1.4561
2015 25 18,783 1.6056
10
2016 26 29,112 1.4937
11
2017 25 46,147 2.0089
12
2018 25 66,872 2.4177
2018 10 61,876 2.1920
2018 11 65,914 2.2989
2018 12 58,108 2.0123
2019 62,680 2.1759
2019 66,838 2.3246
2019 66,470 2.3238
2019 62,605 2.4374
2019 58,603 2.2795
2019 60,209 2.3468
2019 62,120 2.4286
2019 58,870 2.3027
13
2019 25 60,530 2.3739
2019 60,212 2.3627
2019 10 61,469 2.4148
2009 26 2010 27 0.3%
2010 28 2011 26 8.0%
2011 27 2012 25 30.9%
2012 26 2013 25 55.8%
2013 26 2014 25 28.0%
2014 26 2015 25 10.3%
10 2015 26 2016 26 7.0%
11 2016 27 2017 25 34._.5%
12 2017 26 2018 25 20.3%
13 2018 26 2019 25 1.8%
x 100
(D)
2009 26 2010 27 2,707,343,662 5,208,724,761
2010 28 2011 26 948,382,782 3,068,784,142
2011 27 2012 25 937,114,880 1,932,546,789
2012 26 2013 25 289,893,562 1,290,986,466
2013 26 2014 25 3,376,312,918 736,094,583
2014 26 2015 25 9,627,474,849 1,731,611,617
10 2015 26 2016 26 10,271,965,052 2,480,533,134
11 2016 27 2017 25 9,295,643,901 5,813,700,221
12 2017 26 2018 25 9,940,497,440 5,252,349,469
13 2018 26 2019 25 3,619,252,156 5,781,226 ,666
QD)
2019 10
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99,606,414 0.46%
21,367,563,455 97.92%
353,977,514 1.62%
21,821,147,383 100.00%
()
2019 10
() () (%)
) )
1 FOFs 18,609,618,059 1.0993 1.1482 97.92%
20,459,324,738 21,367,563,455
2 97,989,586 1.0167 1.0165 0.46%
99,635,652 99,606,414
97.92%
0.46%
98.38%
2019 10
2019 10
()
2010 27 3,518 0.6012
2011 2% 1,550 0.5069
2012 25 1,488 0.6269
2013 25 1,338 0.9512
2014 25 5,148 1.0584
2015 25 11,191 1.0344
10
2016 2% 14,609 0.9453
11
2017 25 16,572 1.2375
12
2018 25 20,187 1.2319
2018 10 18,319 1.0948
2018 11 18,963 1.1156
2018 12 17,514 1.0216
2019 18,215 1.0650
2019 18,975 1.1116
2019 18,570 1.0941
2019 22,105 1.1534
2019 20,767 1.0831
2019 21,478 1.1227
2019 21,885 1.1471
2019 19,930 1.0454
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13
2019 25 20,953 1.1021
2019 20,769 1.0929
2019 10 21,821 1.1496
2009 26 2010 27 7.2%
2010 28 2011 26 15.7%
2011 27 2012 25 23.7%
2012 26 2013 25 51.7%
2013 26 2014 25 11.3%
2014 26 2015 25 2.3%
10 2015 26 2016 26 8.6%
11 2016 27 2017 25 30.9%
12 2017 26 2018 25 0.5%
13 2018 26 2019 25 10.5%
(2
2009 26 2010 27 3,350,707,668 4,989,965,728
2010 28 2011 26 629,905,219 3,423,398,918
2011 27 2012 25 1,125,914,546 1,811,032,774
2012 26 2013 25 565,113,556 1,531,649,047
2013 26 2014 25 4,266,583,728 809,633,519
2014 26 2015 25 10,144,295,452 4,189,344,571
10 2015 26 2016 26 8,334,951,011 3,699,027,697
11 2016 27 2017 25 5,998,726,005 8,061,988,500
12 2017 26 2018 25 5,891,431,500 2,896,340,931
13 2018 26 2019 25 4,623,331,838 1,997,927,892
2019 10 31
21,523,385,550 100.14
— 30,269,846 0.14
21,493,115,704 100.00
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9,430,154,903 22330  21,057,535,899 22824 21,523,385,550/100.14
()
100.14
100.14

2019 10 31
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2,960,800,110 13.76

985,231,612 4.58

3,354,612,908 15.59

917,412,410 4.26

857,292,225 3.98

298,009,006 138

896,372,961 4.16

310,286,283 144

5,092,436,469 23.69

3,393,839,778 15.77

1,549,874,337 7.20

634,505,744 2.95

21,250,673,843 98.73

— 272,813,830 1.27
21,523,487,673 100.00

()

ROCHE HOLDING AG- 31,536 30,493.41} 961,640,393 3268489  1,030,750,912 4.79

GENUSSCHEIN
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NESTLE SA-REG 84,347 10,367.93 874,504,467 11,663.65 983,794,292 4.57]
SANOFI 76,720 9,040.82 693,612,391 10,321.67 791,878,584 3.68
SAP SE 41,086 11,793.77 484,559,180 14,502.32 595,842,484 2.77]
UPM-KYMMENE OYJ 155,200 3,227.29 500,870,224 3,637.72 564,575,230 2.62
STMICROELECTRONICS NV 206,933 2,004.65 414,829,202 2,510.57] 519,521,479 2.4]]
CARREFOUR SA 272,343 2,098.18 571,425,577 1,872.30 509,909,405 2.37]
DANONE 55,523 8,261.70 458,714,880) 9,087.63 504,572,880 2.34
GLAXOSMITHKLINE PLC 200,312 2,142.28 429,125,754 2,504.95 501,773,027 2.33
CIE FINANCIERE RICHEMON 58,336 8,396.34 489,808,969 8,508.09 496,328,499 2.31
IADIDAS AG 14,459 26,203.78 378,880,460 33,759.80 488,133,049 2.27
IAXA SA 153,619 2,672.19 410,486,972 2,894.39 444,621,996 2.07
MELROSE PLC 1,442,547 253.18 365,232,078 303.20 437,393,939 2.03
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KONINKLIJKE PHILIPS NV 92,388 4,676.98 432,097,183 4,714.49 435,560,445 2.02
STANDARD CHARTERED 414,048 871.53 360,856,909 1,001.98 414,869,040 1.93
PLC

LLOYDS BANKING GROUP 5,056,467} 86.29 436,149,717 80.99 409,413,638 1.90
PLC

DEUTSCHE WOHNEN SE 98,234} 4,134.25 406,124,543 4,091.98 401,972,290 1.87]
LEONARDO SPA 315,602 1,116.78 352,460,332 1,272.90 401,730,038 1.87
VOLKSWAGEN AG-PFD 18,257 18,288.23 333,888,255 21,204.48 387,130,315 1.80
[SOPHOS GROUP PLC 475,591 496.2] 235,994,009 799.84 380,398,279 1.77]
INDUSTRIA DE DISENO 109,134 3,204.11 349,677,865 3,461.61 377,779,346 1.79
[TEXTIL

PRUDENTIAL PLC 193,313 1,830.40 353,840,950} 1,920.88 371,332,824 1.73
SUBSEA 7 SA 356,952 1,205.26 430,221,913 1,038.22 370,596,276 1.72
JJOHNSON MATTHEY PLC 85,399 4,522.13 386,185,969 4,316.90 368,659,344 1.71
BILLERUDKORSNAS AB 274,428 1,396.23 383,165,786 1,310.76 359,711,715 1.67]
YARA INTERNATIONAL ASA 82,865 4,345.66 360,103,242 4,334.83 359,205,688 1.67]
HUSQVARNA AB-B SHS 424,185 905.78 384,219,365 842.9]) 357,550,372] 1.69
UBS GROUP AG-REG 275,084 1,307.55 359,687,098 1,288.00 354,309,347 1.65
BUREAU VERITAS SA 125,948 2,448.63 308,400,505 2,771.7] 349,092,238 1.62
GETINGE AB-B SHS 187,955 1,625.30 305,484,8414 1,821.07 342,280,528 1.59
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()

4.42

9.80

11.70

1.62

1.80

6.24

176

2.37

6.92

1.54

5.75

12.36

9.19

2.24

3.79

4.06

4.54

2.47

3.77)

241

98.73
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)
2019 10
62,952,639 0.39%
8,829,343, 121 54.73%
6,971,827,436 43.22%
267,223,264 1.66%
16, 131,346,460 100.00%
)
2019 10
() () (%)
() ()
1[G FOFs F 7,445,895,700 1.1421 1.1858 54.73%
8,504,612,000|  8,829,343,121
Anundi Funds Energing 41,184.629 164,132 169,282 43.22%
Markets Equity Focus
6,759,734,667|  6,971,827,436
3 61,930,782 1.0167 1.0165 0.39%
62,971,095 62,952,639
54.73%
43.22%
0.39%
98.34%
2019 10
2019 10
)
2010 27 1,704 0.7641
so1 2 667 0.6174
2012 25 647 0.6509
2013 25 482 0.8642
So14 25 2,082 0.9574
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2015 25 4,801 0.8307
10
2016 26 8,928 0.8320
11
2017 25 12,929 1.1444
12
2018 5 11,294 1.1076
2018 10 10,517 1.0122
2018 11 11,365 1.0786
2018 12 10,737 1.0120
2019 11,377 1.0764
2019 12,022 1.1382
2019 11,817 1.1233
2019 16,951 1.1896
2019 15,189 1.0653
2019 15,935 1.1198
2019 16,101 1.1351
2019 14,654 1.0338
13
2019 25 15,511 1.0976
2019 15,410 1.0910
2019 10 16,131 1.1431
2009 26 2010 27 4.7%
2010 28 2011 26 19.2%
2011 27 2012 25 5.4%
2012 26 2013 25 32.8%
2013 26 2014 25 10.8%
2014 26 2015 25 13.2%
10 2015 26 2016 26 0.2%
11 2016 27 2017 25 37.5%
12 2017 26 2018 25 3.2%
13 2018 26 2019 25 0.9%
x 100
2009 26 2010 27 1,237,093,468 3,130,696,408
2010 28 2011 26 221,783,480 1,371,499,078
2011 27 2012 25 565,265,196 651,673,284
2012 26 2013 25 151,653,388 588,905,455
2013 26 2014 25 1,875,504,990 258,083,667
2014 26 2015 25 4,717,031,919 1,111,926,571
10 2015 26 2016 26 6,337,337,896 1,386,141,829
11 2016 27 2017 25 4,889,018,517 4,321,722,834
12 2017 26 2018 25 4,711,378,951 5,812,104,073
13 2018 26 2019 25 5,302,326,111 1,367,240,178
FOF
2019 10 31
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()
8,850,836,197 100.22
19,079,064 0.22
8,831,757,133 100.00
2019 10 31
()
1,126,787,418 12.14
382,940,258 4.13
460,120,354 4.96
28,869,944 0.31
111,550,291 1.20
603,663,508 6.51
26,980,746 0.29
118,015,881 1.27
49,397,419 0.53
1,738,983,690 18.74
83,859,703 0.90
40,583,620 0.44
270,608,492 2.92
1,580,546,445 17.03
1,219,247,810 13.14
509,960,381 5.50
612,281,287 6.60
224,159,494 242
9,188,556,741 99.03
41,178,982 0.44
48,692,384 0.52
9,278,428,107 100.00
/
2019 10 31

) () ) ) )

3,642,019,668 24052 8,759,822,694) 2.4302 8,850,836,197 100.22
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2019 10 31
() () () () ()

TAIWAN

1 [SEMICONDUCTOR 528,000 948.700 500,913,600 1,072.21f 566,126,880 6.10
MANUFACTURING
IALIBABA GROUP

2 28,813 19,303.33 556,186,997 19,329.49 556,939,915 6.00
HOLDING LTD-SP ADR
[TENCENT HOLDINGS

3 119,800 5,088.200 609,567,476 4,392.01] 526,163,756 5.67
LIMITED
HOUSING
DEVELOPMENT

4 93,897} 3,402.79 319,512,007 3,266.54 306,719,010] 3.31]
FINANCE
ICORPORATION
PING AN INSURANCE

5 (GROUP COMP OF 209,500 1,327.894 278,191,698 1,257.04 263,350,927| 2.84
CHINA-H
SBERBANK PAO-

6 145,129 1,632.11 236,866,666 1,631.04 236,708,650 2.55
[SPONSORED ADR

7 IAIA GROUP LTD 193,200 1,188.28 229,577,532 1,065.3¢ 205,828,132 2.22

8 HDFC BANK LTD-ADR 28,508 6,337.3q 180,665,470 6,666.720 190,054,922 2.05
SAMSUNG

9 ELECTRONICS CO LTD- 48,902 3,624.53 177,247,255 3,859.29 188,727,000] 2.03
PREF
ITAU UNIBANCO

10, 174,810 987.17] 172,567,887 1,005.44 175,761,823 1.89
HOLDING SA-PREF
LUKOIL PJSC-SPON

11 ADR 17,578 8,731.13 153,475,842 9,929.85 174,547,009 1.88
SAMSUNG

12 ELECTRONICS CO LTD- 1503 107,791.19 162,010,173 116,066.07 174,447,318 1.88
GDR REG S
GRUPO FINANCIERO

13 BANORTE SAB DE CV- 292,212 55859 163,229,623 587.21) 171,590,977| 1.89
O
PING AN BANK CO

14 637,264 219.39 139,809,349 253.84 161,765,324 1.74
LTD-A
[TATA  CONSULTANCY

15 45,256 3,298.24) 149,265,375 3,491.83 158,026,711 1.70
SERVICES
LARGAN PRECISION

16 10,0000 15,492.87] 154,928,789 15,465.600 154,656,000 1.67
COMPANY LIMITED
PT BANK CENTRAL

17 616,300 243.79 150,223,125 244.33 150,583,660 1.62
IASIA TBK

18 ITCLIMITED 366,940 391.52] 143,664,743 402.07] 147,535,566 1.59

19 CREDICORP LIMITED 6,180 24,658.22 152,387,806 23,081.47] 142,643,492 1.54
SHINHAN FINANCIAL

20 34,858 4,234.89 147,619,799 4,051.78 141,237,122] 1.52
(GROUP COLTD
SAMSUNG

21 29,652 4,432.07 131,420,036 4,732.59 140,329,869 1.51
ELECTRONICS COLTD

22 LOJAS RENNER SA 92,308 1,257.14 116,044,725 1,371.13 126,566,785 1.39
LUXSHARE PRECISION

23] 238,810 335.11 80,027,739 522.98 124,893,45]] 1.39
INDUSTRY COLTD-A
FUBON FINANCIAL

24 763,000 157.14 119,914,606 162.71] 124,148,493 1.34
HOLDING COLTD
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25 ISAMSUNG SDI COLTD 5561 21,878.700 121,667,451 21,597.000 120,100,917 1.29
PT TELEKOMUNIKASI

26 INDONESIA PERSERO 3,603,700 32.83 118,338,300 33.30 120,024,832 1.29
[TBK

27 OTP BANK NYRT 23,088 4,621.04 106,691,125 5,111.5¢ 118,015,881 1.27
HANA FINANCIAL

28 36,997} 3,328.79 123,153,949 3,173.820 117,421,819 1.27
GROUP INC
CHINA OVERSEAS

29 328,000 391.69 128,476,944 345.1 113,214,612 1.22
LAND & INVESTMENT
ERSTE GROUP BANK

30, G 28,429 4,153.93 118,075,517 3,924.37] 111,550,291f 1.20
/ /

/ /

2019 10 31

100.22

2019 10 31

3.60

4.16

157

0.55

0.59

3.79

0.75

0.94

7.68

8.59

159

3.82

0.43

23.58

3.08

7.51

2.80

1.70

11.74

2.16

8.40

99.03

0.44
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)
2019 10
947,416,856 0.47%
196,645,461,931 97.83%
3,409,963, 607 1.70%
201,002,842,394 100.00%
)
2019 10
() () (%)
) )
1 FOFS) F( 158,623,426,580 1.2480 1.2397 97.83%
197,969,476,894|  196,645,461,931
2 932,038,226 1.0167 1.0165 0.47%
947,694,744 947,416,856
97.83%
0.47%
98.30%
2019 10
2019 10
)
2010 »7 6,513 1.0339
2011 26 4,506 1.0434
2012 ” 3,933 1.0585
2013 ’s 2,427 1.0735
2014 . 12,499 1.0924
2015 ’s 43,082 1.1168
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10
2016 26 99,955 1.1724
1 149,029 1.1592
2017 25 ’
12
2018 25 200,050 1.1491
2018 10 204,173 1.1513
2018 11 208,069 1.1551
2018 12 210,121 1.1603
2019 211,497 1.1656
2019 211,211 1.1683
2019 211,906 1.1765
2019 200,225 1.1708
2019 201,793 1.1772
2019 202,490 1.1835
2019 202,263 1.1866
2019 204,713 1.2026
13
2019 25 202,210 1.1885
2019 202,285 1.1888
2019 10 201,002 1.1804
2009 26 2010 27 3.6%
2010 28 2011 26 0.9%
2011 27 2012 25 1.4%
2012 26 2013 25 1.4%
2013 26 2014 25 1.8%
2014 26 2015 25 2.2%
10 2015 26 2016 26 5.0%
11 2016 27 2017 25 1.1%
12 2017 26 2018 25 0.9%
13 2018 26 2019 25 3.4%
x 100
2009 26 2010 27 2,713,010,548 6,452,419,788
2010 28 2011 26 2,241,474,324 4,222,990,731
2011 27 2012 25 2,153,400,728 2,755,990,457
2012 26 2013 25 1,153,071,537 2,608,024 ,866
2013 26 2014 25 10,393,646,857 1,212,712,988
2014 26 2015 25 32,148,449,089 5,014,576,827
10 2015 26 2016 26 58,070,879,899 11,386,937,383
11 2016 27 2017 25 68,102,838,215 24,801,398,504
12 2017 26 2018 25 69,664,771,041 24,128,405,649
13 2018 26 2019 25 23,859,983,267 27,818,584,273
FOF
2019 10 31
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197,191,008,533 100.06
— 115,097,433 0.06
197,075,911,100 100.00
2019 10 31
() () ()
() ()
137,444,070,909 1.4376]  197,602,905,745 1.4347]  197,191,008,533(100.06
2019 10 31
100.09
100.06
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2019 10 31
104,166,396,120 48.90
39,582,081,000 18.58
26,272,710,800 12.33
41,567,289,000 19.51]
— 1,436,851,505 0.68
213,025,328,425 100.00

30

2019 10 31

)

(

)

(

()
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14,000,000,000 102.38 14,334,056,000) 102.45 14,343,980,000) 0.1000 2029/9/20 6.73
7,630,000,000 115.97 8,848,511,000 118.65 9,053,223,900 1.300 2035/6/20] 4.25
7,420,000,000 102.46 7,602,981,800] 101.50) 7,531,671,000 0.300 2039/6/20] 3.54
6,210,000,000 114.36 7,101,756,000 117.20) 7,278,120,000 1.2000 2035/9/20| 3.42
6,400,000,000 100.63 6,440,768,000) 101.18 6,475,776,000 0.145 2027/9/24) 3.04
4,610,000,000 121.39 5,596,295,800) 122.84) 5,662,924,000 1.7001 2033/6/20] 2.6§
4,840,000,000 100.80 4,878,745,500 103.44 5,006,592,800 04001 2039/3/20] 2.35
4,220,000,000 104.35 4,418,304,973 103.95 4,396,867,120 0.100 2029/3/10] 2.0§
3,350,000,000 106.32 3,561,739,000 109.19 3,658,133,000 0.7001 2038/9/20] 1.72)
2,900,000,000 106.48 3,088,123,000 116.63} 3,382,502,000 0.900 2057/3/20] 1.59
3,200,000,000 102.53 3,281,004,000) 102.14 3,268,736,000 0.9901 2021/12/20] 1.53
2,900,000,000 99.82 2,895,012,000 99.89 2,896,839,000 0.050 2021/12/20] 1.36
2,800,000,000 103.29 2,892,177,000 102.59 2,872,604,000 0.1000 2029/6/20] 1.35
2,780,000,000 103.20 2,869,071,200 103.30 2,871,962,400 0.500 2049/3/20] 1.39
2,300,000,000 121.32 2,790,544,000 122.74 2,823,043,000 1.8000 2032/3/20| 1.33
2,400,000,000 105.79 2,538,192,000 109.314 2,623,584,000 0.7001 2037/3/20] 1.23
2,360,000,000 102.10 2,409,560,000) 108.96 2,571,597,600 0.7001 2048/6/20] 1.21]
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2,090,000,000 119.93 2,506,537,000 121.92 2,548,232,500 1.6001 2033/12/20] 1.20
1,900,000,000 120.24 2,284,598,000 126.72 2,407,794,000 1400 2045/9/20] 1.13
1,800,000,000 123.12 2,216,230,000 122.96] 2,213,280,000 1.9000 2031/6/20] 1.04
2,000,000,000 99.77] 1,995,460,000 99.95 1,999,040,000) 01100  2023/6/6] 0.94
2,000,000,000 99.76 1,995,260,000) 99.90) 1,998,000,000 0.030 2020/6/19] 0.94
1,470,000,000 130.82 1,923,068,700) 135.67] 1,994,451,900 2.0000 2040/9/20] 0.94
1,860,000,000 106.56 1,982,086,700] 100.53 1,869,895,200) 0400 2049/6/20 0.88
1,660,000,000 102.56 1,702,496,000 108.82 1,806,428,600) 0.7001 2048/12/20] 0.85
1,260,000,000 135.35 1,705,460,400 140.43 1,769,443,200) 22000 2041/3/20] 0.83
1,700,000,000 101.17 1,720,009,000 101.79 1,730,447,000 0.2201 2027/12/20] 0.81]
1,700,000,000 100.10 1,701,700,000) 100.05 1,700,935,000 0.114 2022/8/30] 0.80
1,600,000,000 102.38 1,638,112,000 101.54 1,624,704,000 1.3501 2020/12/18 0.7§
1,600,000,000 100.00 1,600,000,000 100.05 1,600,816,000 0.170  2024/8/23 0.79
2019 10 31
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48.90

18.58

12.33

19.51

99.33

)
2019 10
133,983,619 0.46%
28,758,433,459 97.84%
499,962,946 1.70%
29,392,380,024 100.00%
)
2019 10
() () (%)
() )
1. FOFs 20,846,997,796 1.3680 1.3795 97.84%
28,520,423,339|  28,758,433,459
2 131,808,775 1.0167 1.0165 0.46%
134,022,912 133,983,619

97.84%

0.46%

98.30%
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2019 10
2019 10
2010 97 2,320 0.7744
2011 26 1,244 0.7384
2012 25 1,146 0.7826
2013 25 896 0.9600
2014 25 3,555 1.0831
2015 25 11,328 1.2201
10
2016 2 14,992 1.0750
11
2017 25 16,954 1.1863
12
2018 25 23,317 1.1645
2018 10 23,682 1.1599
2018 11 24,333 1.1713
2018 12 24,279 1.1599
2019 24,221 1.1556
2019 24,594 1.1773
2019 24,847 1.1946
2019 29,102 1.2116
2019 28,794 1.1982
2019 28,649 1.1947
2019 29,005 1.2124
2019 28,983 1.2122
13
2019 25 29,163 1.2202
2019 29,218 1.2228
2019 10 29,392 1.2298
2009 26 2010 27 0.4%
2010 28 2011 26 4.6%
2011 27 2012 25 6.0%
2012 26 2013 25 22.7%
2013 26 2014 25 12.8%
2014 26 2015 25 12.6%
10 2015 26 2016 26 11.9%
11 2016 27 2017 25 10.4%
12 2017 26 2018 25 1.8%
13 2018 26 2019 25 4.8%
+ x 100
2009 26 2010 27 2,171,143,751 3,152,387,718
2010 28 2011 26 615,878,625 1,926,168,220
2011 27 2012 25 805,087,600 1,026,169,237
2012 26 2013 25 305,493,136 835,897,478
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2013 26 2014 25 2,983,993,163 635,322,839
2014 26 2015 25 7,531,764,914 1,529,487,777
10 2015 26 2016 26 8,030,873,913 3,369,580,985
11 2016 27 2017 25 6,463,211,471 6,117,737,725
12 2017 26 2018 25 8,406,059,475 2,674,351,594
13 2018 26 2019 25 6,506,757,893 2,629,432,710
FOF F( )
2019 10
)
)
) )

28,847,488,904 100.12

| 28,847,488,904 100.12

( ) 34,163,220 0.12

28,813,325,684 100.00

@)
/ O |y O O
19,564,251,546 1.4389 |28,152,858,848 | 1.4745 |28,847,488,904 100.12
)
100.12
)
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(
@

) )
8,535,226,904 29.59
8,094,147,079 28.06

177,200,617 0.61
68,138,931 0.24
46,050,796 0.16
38,282,556 0.13
33,971,510 0.12
31,786,448 0.11
22,924,885 0.08
13,500,204 0.05

9,223,878 0.03

135,173,445 0.47

135,173,445 0.47

8,968,672,511 31.09
8,962,377,342 31.07

6,295,169 0.02
10,805,626,911 37.46
9,223,527,354 31.97

414,411,108 1.44

242,407,535 0.84

195,936,672 0.68

132,111,889 0.46

112,472,564 0.39
94,467,755 0.33
79,388,337 0.28
69,393,849 0.24
56,088,650 0.19
52,639,886 0.18
44,435,022 0.15
41,551,227 0.14
20,598,724 0.07
13,056,508 0.05
11,418,790 0.04

1,721,041 0.01

4,101,116 0.01

4,101,116 0.01

407,828,376 1.41

28,848,427,031 100.00
)
@

(

)

(

)
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UNITED STATES TREASURY
Ll 2021/8/31 |1.500000 1,159,572,000| 99.90| 1,158.499.821| 99.70| 1,156,129,520| 4.01
UNITED STATES TREASURY
e T ey 2021/6/30 |1.625000 1,009,143,600 | 99.54| 1004104416 99.90| 1,098,070,218] 381
UNITED STATES TREASURY
T S e ot 2021/5/31 |2.125000 1,018,572,400 | 100.48| 1,023.471,733| 100.66| 1,025,376,146| 3.55
g&'\é;\‘l']'leAE POOL 3% 2049/11/1 {3.000000 574,342,000| 101.00]  580,120,014| 101.20| 581,765,794 2.02
UNITED STATES TREASURY
LS e 2024/7/31 [1.750000 474,716800| 101.19|  480:376,722| 100.46|  476,904,949| 1.65
g&'\;%'/'lf MAE POCL 3.5% 2049/6/1 |3.500000 414,092,868| 102.52|  424,544572| 102.37| 423,925,508 1.47
UNITED STATES TREASURY
T S o ey 2026/8/31 |1.375000 419,732.400| 98.06| 411620208 97.81| 410567,147| 1.42
254%'/37'?1”5 MAC POOL 4% 2049/7/1 | 4.000000 381,041,684| 10371 305211671| 10368 395,007,411 1.37
UNITED STATES TREASURY
e o 2047/8/15 |2.750000 307,586,000| 103.32|  317,810.158| 100.75|  337,509,658| 1.17

10 ;(?;4/'0'\:1/':1le>( N/B 0.5% 2024/4/15 {0.500000 315,752,000| 103.13|  325,640,828| 10262 324,043,061/ 1.12
UNITED STATES TREASURY

1L [ A o 2047/5/15 |3.000000 267,844,800| 108.48|  290,579.466| 114.94|  307,864,574| 1.07

12 |FANNIE MAE POOL 4% 2048/6/1 2048/6/1 |4.000000 271,700,860 103.92|  282,382,623| 104.36|  283,556,912| 0.98

13 (23(;2'7’;'5'523"“5” POOL 3.5% 2047/2/20 {3.500000 258,379,316| 10382 268,275,242 104.01| 268 765,336 0.93
UNITED STATES TREASURY

1 [ T ot is 2041/11/15 | 3.125000 227,559,200 111.02|  252.652,152| 115.97|  263,906,445] 0.1

15 |FANNIE MAE POOL 3% 2047/1/1 2047/1/1 |3.000000 247,603,077 10146  251,242.841| 102.12|  252,858,625| 0.88
UNITED STATES TREASURY

16 [ A o 202711115 | 2.250000 231,914,400 101.95|  236,443.688| 103.80| 240,747,075 0.83

17 }‘T’ZYQ,'&,FE'X N/B 0.25% 2029/7/15 {0.250000 223,204,000| 101.30|  226,320.419| 100.64|  224,634,684| 0.78

18 SML'EZSAAE” POOL 4% 2044/1/20 {4.000000 197,748533| 105.77| 209,178,397 106.46|  210,540,521] 0.73

19 254%/313}5 MAC POOL 4.5% 2048/12/1 |4.500000 192,870,384| 10520  202,905.430| 104.98|  202,494,114| 0.70

20 |FANNIE MAE POOL 4% 2048/3/1 2048/3/1 |4.000000 189,378,998| 104.08| 197,107,554 104.33| 197,588,085 0.68

21 |FANNIE MAE POOL 4% 2048/8/1 2048/8/1 |4.000000 177,583,060| 105.67| 187,669,777 105.76| 187,829,104 0.65
UNITED STATES TREASURY

22 | S o 2021/10/15 | 2.875000 176,930,000| 102.27| 180,951,618 10231 181,021,508 0.63
UNITED STATES TREASURY

< AR v 2048/8/15 |3.000000 152,432,000| 10855| 165478654 11531  175.773.147] 0.61

24 | TSY INFL IX N/B 1% 2049/02/15 2049/2/15 {1.000000 150,254,400| 114.35| 171,817,931 112.70|  169,338.752] 0.50
DIAMONDBACK ENERGY TNC

25 | 2025/5/31 |5.375000 161,251,280| 105,00 169,313,844 10450| 168510,812] 0.58

26 294'\6'3'/\‘4"/'15 MAE POCL 3.5% 2046/4/1 |3.500000 160,992,872| 103.96|  167.374,630| 104.01| 167,463,118 0.58

27 %217’)g/Ezc')WAE“ POOL 3% 2047/8/20 {3.000000 158,493,888 102.48|  162,427,706| 102.73|  162,834,265| 0.56

28 |FREODIE MAC POOL 4% 2049/5/1 |4.000000 156,927,945| 103.34|  162,172,477| 103.55| 162,504,701 0.56
UNITED STATES TREASURY

29 | S o 2049/2/15 |3.000000 135,011,200| 108.63| 146,666,716 11561  156,000,877| 0.54

30 (23(']2‘6?‘;/'52(')\"%” POOL 3.5% 2046/4/20 |3.500000 143258,289| 103.90| 148,855,389 104.71|  150,008,271| 0.52

)
)
29.59
0.47
31.09
37.46
0.01
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98.59
)
(D) (@) (D)
US LONG BOND FUTURE DEC 19 40 719,025,892 695,062,700 241
US 5YR NOTE (CBT) DEC 19 35 453,163,430 452,145,475 157
US ULTRA BOND (CBT) FUTURE 4 84,292,868 81,183,650 0.28
DEC 19
US 2YR NOTE (CBT) DEC 19 4 93,840,706 93,742,278 0.32
US 10YR ULTRA FUTURE DEC 19 20 312,985,437 306,769,400 1.06
US 10YR NOTE FUTURE DEC 19 46 654,039,810 648,519,927 2.25
« )
« )
()
2019 10
67,913,284 0.49%
13,606,140,234 97.58%
269,110,052 1.93%
13,943,163,570 100.00%
()
2019 10
() () (%)
) )
1 FOFs 10,626,476,284 1.2672 1.2804 97.58%
13,465,973,120 13,606,140,234
2 66,810,905 1.0167 1.0165 0.49%
67,933,209 67,913,284
97.58%
0.49%
98.07%
2019 10
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(

(

2019 10
)
2010 27 3,987 0.8358
2011 2% 1,709 0.7743
2012 25 1,314 0.8323
2013 25 800 1.0981
2014 25 2,914 1.2564
2015 25 9,591 1.2663
10
2016 2% 11,873 1.1077
11
2017 25 14,341 1.2686
12
2018 25 17,257 1.2494
2018 10 16,965 1.2045
2018 11 17,372 1.2119
2018 12 17,239 1.1933
2019 17,252 1.1927
2019 17,419 1.2081
2019 17,336 1.2078
2019 13,788 1.2130
2019 13,551 1.1915
2019 13,808 1.2166
2019 13,775 1.2166
2019 13,742 1.2144
13
2019 25 13,807 1.2207
2019 13,737 1.2148
2019 10 13,943 1.2327
2009 26 2010 27 9.4%
2010 28 2011 26 7.4%
2011 27 2012 25 7.5%
2012 26 2013 25 31.9%
2013 26 2014 25 14._.4%
2014 26 2015 25 0.8%
10 2015 26 2016 26 12.5%
11 2016 27 2017 25 14._5%
12 2017 26 2018 25 1.5%
13 2018 26 2019 25 2.3%
x 100
)
2009 26 2010 27 2,138,500,330 3,666,522,070
2010 28 2011 26 674,454,922 3,237,678,386
2011 27 2012 25 655,935,046 1,284,870,172
2012 26 2013 25 175,159,339 1,024,928,462
2013 26 2014 25 2,126,137,585 535,695,574
2014 26 2015 25 6,255,700,992 1,001,189,104
10 2015 26 2016 26 6,159,701,744 3,014,546,927
11 2016 27 2017 25 5,020,313,353 4,435,021,912
12 2017 26 2018 25 5,147,656,502 2,639,517,782
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13 2018 26 2019 25 2,495,631,602 4,996,750,017 |
FOF F
(2019 10 31 )
13,701,259,311 100.18
( ) — 24,924,173 0.18
( ) 13,676,335,138 100.00
)>
(2019 10 31 )
) ) () )
)
5,957,328,280 2.2438] 13,367,067,531 2.2999] 13,701,259,311J100.18
>
(2019 10 31 )
100.18
100.18
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(2019 10 31 )
1,134,834,667 7.32
2,391,195,957 15.42
1,160,401, 208 7.48

40,786,268 0.26
1,179,240, 291 7.61]
479,787,345 3.09
150,438,473 0.97
268,770,696 1.73
223,381,944 1.44
553,951,123 3.57,
1,637,042,093 10.56
145,881,477 0.94
47,852,728 0.31
229,945,625 1.48
145,391,774 0.94
438,041,484 2.82
265,778,598 1.71
108,708,971 0.70
433,159,155 2.79
175,524,882 1.13
158,420,278 1.02
112,396,655 0.72
47,210,130 0.30
11,528,141,822 74.35
17,028,449 0.11]
562,149,066 3.63
579,177,515 3.74
122,199,960 0.79
182,720,780 1.18
49,322,477 0.32
143,162,594 0.92
160,703,726 1.04
286,937,468 1.85
418,621,151 2.70
1,363,668, 156 8.79
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60,511,372 0.39

63,851,522 0.41

82,138,540 0.53

277,354,104 1.79

224,255,366 1.45

81,250,849 0.52]

150,987,412 0.97|

268,833,976 1.73

64,350,115 0.42

121,775,796 0.79

247,868,280 1.60

1,643,177,332 10.60

( ) — 391,806,326 2.52

( ) 15,505,971,151 100.00

)>
(2019 10 31 )
) ) ) ) )

)

DBR 2.5 3,150,000 20,776.94 654,473,849 19,393.51] 610,895,823 2.5| 204477/4] 3.94
07/04/44

FRTR ay 2,600,000 21,254.28 552,611,421 20,254.66 526,621,410 4] 2038/10/25| 3.40
10/25/38

FRTR 4.25% 3,300,000 14,770.75) 487,434,770 14,502.32) 478,576,692]  4.25|2023/10/25 3.09)
10/25/23

BTPS 5 3,300,000 13,565. 86 447,673,625 13,581.04) 448,174,647 5| 2022/3/1f 2.89
03/01/22

BTPS 5 2,350,000 17,475.05) 410,663,852 18,650.18 438,279,301 5| 2039/8/1f 2.83
08/01/39

SPGB 4.4 2,200,000 19,510.97, 429,241,340 19,023.67, 418,520,795 4.2] 2037/1/31] 2.70,
01/31/37

SPGB 1.49 3,025,000 12,252.58 370,640,579 12,204.17, 369,176,425 1.4 202071731 2.38
01/31/20
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8 MADRID 4.125“/J 2,500,000 14,613.70) 365,342,571 14,420.21 360,505,426] 4.125| 2024/5/21] 2.32
05/21/24

9 CZECH  3.875% 2,650,000 13,587.73 360,074,850 13,404.32 355,214,628  3.875| 2022/5/24f 2.29
05/24/22

10 BGB 2.25% 2,650,000 13,587.12 360,058, 757| 13,395.21 354,973,227| 2.25| 2023/6/22] 2.29
06/22/23

11 BTPS 3.5% 2,125,000 14,373.57| 305,438,499 15,030.67| 319,401,844 3.5 2030/3/1f 2.06
03/01/30

12 DBR 3.25% 1,300,000} 22,467.67 292,079,721 21,068.20] 273,886,713 3.25| 2042/7/4 1.77
07/04/42

13 UKT 4.25% 1,475,000 18,545.40) 273,544,652 18,247.39) 269,149,028 4.25 2027/12/7| 1.74
12/07/27

14 IRISH 5% 2,100,000 12,960.99 272,180,928 12,798.60] 268,770,696 5| 2020/10/18| 1.73
10/18/20

15 UKT 4.25% 1,275,000} 20,299.01 258,812,388] 19,850.59) 253,095,055 4.25 2032/6/7| 1.63
06/07/32

16 DBR 4% 1,200,000} 21,917.45 263,009,484 20,837.67| 250,052,131 4 2037/1/4 1.61]
01/04/37

17 BTPS 0.05% 2,000,000 12,138.10 242,762,102 12,186.38 243,727,709 0.05| 2021/4/15| 1.57
04/15/21

18 BGARIA  2.95% 1,700,000} 13,955.75) 237,247,818 13,918.10} 236,607,724 2.95| 2024/9/3] 1.53
09/03/24

19 DGB 1.5% 13,000,000 1,792.70 233,051,000] 1,768.81 229,945,625 1.5/2023/11/15| 1.48
11/15/23

20 REPHUN ~ 1.75% 1,650,000 13,598.66 224,377,916 13,676.39 225,660,534 1.75|2027/10/10| 1.46
10/10/27

21 SPGB 3.45% 1,100,000} 21,110.84 232,219,252 19,993.28] 219,926,164 3.45| 2066/7/30| 1.42
07/30/66

22 BTPS 0.2% 1,800,000} 12,177.82 219,200,805 12,195.92 219,526,561 0.2]2020/10/15| 1.42
10/15/20

23 BTPS 3.75% 1,650,000} 12,970.71 214,016,771 12,966.46) 213,946,629 3.75| 2021/8/1] 1.38
08/01/21

24 UKT 2.5% 1,000,000} 21,769.37| 217,693, 730) 21,112.20 211,122,083 2.5| 2065/7/22] 1.36
07/22/65
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25 MADRID 4.3“/] 1,300,000 15,760.64] 204,888,444 15,511.04] 201,643,640 4.3 2026/9/15 1.30
09/15/26

26 SLOREP 1.75% 1,350,000 15,436.95 208,398,942 14,750.10 199,126,382 1.75| 2040/11/3| 1.28]
11/03/40

27 BGARIA 3% 1,300,000 14,938. 36] 194,198,751 15,119.34] 196,551,431 3] 2028/3/21 1.27
03/21/28

28 BTPS 0.7% 1,550,000 12,211.58] 189,279,621 12,203.93] 189,161,015 0.7] 2020/5/1] 1.22
05/01/20

29 ISLOREP 2.25% 1,450,000 13,054.52) 189,290,550 12,940.34 187,635,05]] 2.25| 2022/3/25 1.21]
03/25/22

30 ROMANT  3.625% 1,250,000 14,089. 36| 176,117,000 14,041.99 175,524,882 3.625| 2024/4/24) 1.13
04/24/24

<

(2019 10 31 )

74.35

3.74

8.79

10.60

97.47,

1,423,974.99  169,966,580] 172,941,761 1.11

2,525,000.00 274,254,361 278,305,500 1.79

5,470,000.00 60,379,637 61,701,600 0.39

35,000.00 414,279 414,050 0.00

2,803,047.59 335,048,277 340,430,128 2.19

865,000.00]  118,184,950| 121,411,400 0.78

8,045,000.00 37,248,350 38,133,300 0.24

8,100,000.00 2,918,430 2,984,850 0.01

417,500.00) 11,614,850 11,869,525 0.07
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)
)
2019 10
58,493,237 0.43%
13,389,420,991 97.81%
241,244,752 1.76%
13,689,158,980 100.00%
)
2019 10
() () (%)
() ()
1 FOFs F 6,609,122,361 2.0196 2.0259 97.81%
13,348,211,593 13,389,420,991
2 57,543,765 1.0167 1.0165 0.43%
58,510,394 58,493,237
97.81%
0.43%
98.24%
2019 10
2019 10
)
2010 7 1,280 0.9258
2011 2% 321 0.8771
2012 25 372 1.0416
2013 25 324 1.2710
2014 25 1,526 1.5223
2015 25 4,610 1.6624
10
2016 2% 6,653 1.6181
11
2017 25 8,504 1.8609
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12
2018 25 11,067 1.7742
2018 10 11,091 1.7489
2018 11 11,191 1.7397
2018 12 11,230 1.7310
2019 11,479 1.7733
2019 11,777 1.8210
2019 11,852 1.8395
2019 13,618 1.8774
2019 13,337 1.8377
2019 13,511 1.8656
2019 13,815 1.9132
2019 13,422 1.8593
13
2019 25 13,671 1.8987
2019 13,579 1.8871
2019 10 13,689 1.9038
2009 26 2010 27 8.6%
2010 28 2011 26 5.3%
2011 27 2012 25 18.8%
2012 26 2013 25 22.0%
2013 26 2014 25 19.8%
2014 26 2015 25 9.2%
10 2015 26 2016 26 2. 7%
11 2016 27 2017 25 15.0%
12 2017 26 2018 25 4.7%
13 2018 26 2019 25 7.0%
x 100
(
2009 26 2010 27 687,731,085 1,202,267,104
2010 28 2011 26 103,872,701 1,120,882,127
2011 27 2012 25 201,989,501 210,968,276
2012 26 2013 25 114,003,137 216,117,849
2013 26 2014 25 877,336,740 129,738,884
2014 26 2015 25 2,216,009,337 445,651,148
10 2015 26 2016 26 1,991,992,112 653,620,687
11 2016 27 2017 25 1,792,277,094 1,333,922,647
12 2017 26 2018 25 2,551,024,081 883,227,354
13 2018 26 2019 25 1,897,477,489 935,016,281
FOF F
2019 10 31
13,406,902,008 100.19
( ) 25,370,216 0.19
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13,381,531,792 100.00
2019 10 31
111,837,411 0.60
1,061,575,628 5.65
344,446,440 1.83
88,903,582 0.47
148,469,449 0.79
239,127,564 1.27
540,856,141 2.88
807,016,042 4.30
463,958,809 2.47
457,983,645 2.44
622,159,883 3.31
196,235,785 1.04
57,562,134 0.31
47,959,598 0.26
537,290,854 2.86
787,394,129 4.19
46,175,667 0.25
672,334 0.00
622,687,442 3.31
727,788,353 3.87
509,393,379 2.71
2,264,704 0.01
71,571,587 0.38
59,726,804 0.32
2019 10 31
73,916,760 0.39
234,020,403 1.25
282,334,344 1.50
116,050,475 0.62
396,564,437 2.11
35,466,979 0.19
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89,370,813 0.48
91,553,795 0.49
108,056,585 0.58
29,184,943 0.16
451,769,659 2.40
791,977,006 4.22
332,564,161 1.77
112,108,949 0.60
103,061,384 0.55
36,529,240 0.19
87,770,520 0.47
11,071,666 0.06
70,105,110 0.37
119,419,549 0.64
86,557,329 0.46
260,199,383 1.39
32,740,216 0.17
164,491,821 0.88
184,618,833 0.98
207,673,826 1.11
24,566,050 0.13
44,749,680 0.24
18,502,795 0.10
13,150,054,075 70.00
30,834,271 0.16
32,719,529 0.17
63,553,800 0.34
2019 10 31

237,558,157 1.26
149,115,315 0.79
31,693,607 0.17
25,073,703 0.13
85,673,589 0.46
27,785,495 0.15
293,526,097 1.56
92,927,378 0.49
253,800,369 1.35
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1,197,153,710 6.37
40,877,907 0.22
146,567,451 0.78
40,715,676 0.22
93,371,461 0.50
22,265,960 0.12
107,950,600 0.57
185,904,434 0.99
22,719,990 0.12
593,141,132 3.16
167,258,753 0.89
95,161,801 0.51
174,759,886 0.93
459,312,602 2.44
113,442,072 0.60
217,818,828 1.16
197,028,431 1.05
46,630,771 0.25
209,198,858 1.11
496,020,435 2.64
56,518,247 0.30
65,375,635 0.35
56,876,190 0.30
24,296,231 0.13
2019 10 31
56,701,024 0.30
13,596,390 0.07
63,964,278 0.34
175,160,700 0.93
3,942,635,743 20.99
433,346,570 2.30
18,786,743,898 100.00
2019 10 31
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1 4,562,964,403| 2.9239| 13,341,679,473| 2.9382| 13,406,902,008100.19
2019 10 31
100.19
100.19
2019 10 31
1 RUSSIAN FEDERATION 4.75% 3,600,000 11,384.53 409,843,374| 11,966.59 430,797,330 4.75| 2026/5/27 2.29
2 COLOMBIA REP OF 8.125% 2,340,000 13,182.70 308,475,190| 13,419.46 314,015,364| 8.125| 2024/5/21 1.67
3 PERUSAHAAN PENER 4.15% 2,080,000| 11,046.58 229,768,941| 11,670.57 242,747,960 4.15| 2027/3/29 1.29
4 RELIANCE HOLDING 5.4% 2,040,000 11,642.36 237,504,190| 11,568.50 235,997,400 5.4] 2022/2/14 1.26
5 ABU DHABI GOVT I 3.125% 1,860,000 10,847.17 201,757,362| 11,309.91 210,364,326| 3.125| 2027/10/11 1.12
6 REPUBLIC OF SRI 6.85% 1,870,000| 10,780.48 201,594,995| 11,044.51 206,532,431 6.85| 2025/11/3 1.10
7 DOMINICAN REP 6.875% 1,670,000 11,974.07 199,967,103 12,344.27 206,149,309| 6.875| 2026/1/29 1.10
8 EASTERN & SOUTHERN 4.875 1,780,000 10,828.44 192,746,279 11,214.64 199,620,592| 4.875| 2024/5/23 1.06
9 SOUTH AFRICA 5.875% 1,660,000] 11,500.45 190,907,471| 11,898.54 197,515,806| 5.875| 2025/9/16 1.05
2019 10 31
10 KSA SUKUK LTD 2.969% 1,790,000f 10,888.00 194,895,200 10,822.67 193,725,829| 2.969| 2029/10/29 1.03
11 REPUBLIC OF ANGOLA 8.25% 1,690,000 11,214.64 189,527,417 11,330.32 191,482,493 8.25| 2028/5/9 1.02
12 INDONESIA ASAHAN 5.23% 1,630,000 11,296.30 184,129,690 11,405.18 185,904,434 5.23| 2021/11/15 0.99
13 HONDURAS 8.75% 1,594,000 11,622.93 185,269,663| 11,582.10 184,618,833 8.75| 2020/12/16 0.98
14 PERUSAHAAN PENER 4.4% 1,550,000 11,211.21 173,773,759 11,881.53 184,163,715 4.4] 2028/3/1 0.98
15 REPUBLIC OF CHIL 3.24% 1,516,000 10,985.99 166,547,638| 11,588.91 175,687,951 3.24| 2028/2/6 0.94
16 REPUBLIC COLOMBIA 4.5% 1,435,000| 11,459.62 164,445,547 12,068.66 173,185,378 4.5| 2029/3/15 0.92
17 UKRAINE GOVERNMENT VAR 1,672,000 7,513.05 125,618,328 10,234.71 171,124,518 0| 2040/5/31 0.91
18 SINK REP OF AZER 3.5% 1,560,000 9,747.20 152,056,473 10,544.34 164,491,821 3.5] 2032/9/1 0.88
19 SINK REP OF GHANA 8.627% 1,470,000 10,340.10 151,999,474 10,802.93 158,803,181| 8.627| 2049/6/16 0.85
20 SINK REP OF GHANA 7.625% 1,440,000 10,784.60 155,298,266 11,010.49 158,551,056| 7.625| 2029/5/16 0.84
21 REPUBLIC OF GUAT 4.5% 1,400,000 10,751.90 150,526,600 11,303.10 158,243,470 4.5] 2026/5/3 0.84
22 INDONESIA REP 3.75% 1,040,000| 14,060.14 146,225,549 14,723.22 153,121,586 3.75| 2028/6/14 0.82
23 MACEDONIA 5.625% 1,070,000| 14,003.91 149,841,868| 14,279.14 152,786,811| 5.625| 2023/7/26 0.81
24 DOMINICAN REP 6.85% 1,216,000 11,486.84 139,679,975| 12,102.69 147,168,741 6.85| 2045/1/27 0.78
25 REPUBLIC OF ECUA 8.875% 1,420,000 11,123.77 157,957,670 10,067.99 142,965,564| 8.875| 2027/10/23 0.76

183/608



EDINETOOOO

o o o o o o {015y
ooooodgoodooodooodd

26 SINK REP OF GHANA 8.125% 1,280,000 10,673.88 136,625,760 10,986.67 140,629,408| 8.125| 2032/3/26 0.75
27 REPUBLIC OF ECUA 9.65% 1,310,000 11,654.29 152,671,280| 10,653.22 139,557,280 9.65| 2026/12/13 0.74
28 DOMINICAN REP 8.625%(SI) 1,065,000 12,695.78 135,210,153| 13,065.60 139,148,640 8.625| 2027/4/20 0.74
29 INDONESIA REP 4.75% 1,110,000 11,541.28 128,108,208| 12,041.44 133,660,067 4.75| 2026/1/8 0.71
30 ABU DHABI CRUDE 4.6% 1,030,000 11,336.58 116,766,832 12,521.20 128,968,360 4.6| 2047/11/2 0.69
2019 10 31
70.00
0.34
6.37
20.99
97.69
2019 10 31
2019 10 31
2019 10 31
2019 10 31
iglz 10V 1 141,448.36 15,400,897 140,875 15,338,470 0.08
(13312 10¢ 9 1,169,405.23| 127,324,841| 1,165,350.37| 126,884,328| 0.68
CBT 2Y 1912 9 1,944,558.13| 211,723,489| 1,937,179.68| 210,920,123| 1.12
(15212 20¢ 52 8,587,447.54| 935,001,288|  8,298,875| 903,581,510| 4.81
BT 30y
1912 55 10,674,809.76| 1,162,273,286| 10,252,343.75| 1,116,275,187 5.94
CBT 5Y 1912 156 18,641,823.49 | 2,029,721,742 | 18,500,156.21 | 2,015,276,928| 10.73
BOBL 1912 60 8,159,967.2| 991,100,616|  8,062,200| 979,234,812| 5.21
EgTSIOY 25 4,397,395.5| 534,107,658 4,276,500 519,423,600 2.76
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BUXL 1912 2 445,477.24| 54,107,665 414,560|  50,352,457| 0.27
SCHATZ 1912 18 2,028,485.16| 246,379,807|  2,016,270| 244,896,154 1.30
fg?l FED 21 8,596,727.79| 936,011,722| 8,611,782.62| 937,650,892 4.99
EUROS
12 2,020,350 318,947.628| 2,943,000 320,433,800 1.7
90Days
EUR0S 1 244,875| 26,661,990  246,087.5| 26,794,007 0.14
90Days
J-REIT
)
2019 10
0/
JREIT 9,157,854,733 100.14%
12,694,431 0. 14%
9,145,160,302 100.00%
(@)
2019 10
() () (%)
() ()
1|3-REIT 4,927,021,431 1.7916 1.8587 100.14%
8,827,724,551|  9,157,854,733
100. 14%
100. 14%
2019 10
2019 10
(@)
2010 . 367 0.5296
- 2 198 0.5515
so12 25 187 0.6276
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2013 25 265 0.9520
2014 5 1,249 1.0794
2015 25 3,419 1.1259
10
2016 26 5,269 1.2714
11
2017 25 6,384 1.2114
12
2018 25 9,496 1.3288
2018 10 9,635 1.3254
2018 11 10,205 1.3833
2018 12 10,070 1.3568
2019 10,542 1.4199
2019 10,558 1.4245
2019 10,886 1.4752
2019 7,645 1.4512
2019 7,771 1.4740
2019 7,912 1.5032
2019 8,255 1.5731
2019 8,606 1.6397
13
2019 25 8,829 1.6875
2019 8,935 1.7084
2019 10 9,145 1.7500
2009 26 2010 27 0.2%
2010 28 2011 26 4.1%
2011 27 2012 25 13.8%
2012 26 2013 25 51.7%
2013 26 2014 25 13.4%
2014 26 2015 25 4.3%
10 2015 26 2016 26 12.9%
11 2016 27 2017 25 4.7%
12 2017 26 2018 25 9.7%
13 2018 26 2019 25 27.0%
x 100
(D)
2009 26 2010 27 293,092,056 552,520,687
2010 28 2011 26 70,517,082 405,736,885
2011 27 2012 25 115,873,969 176,625,218
2012 26 2013 25 187,255,398 207,152,340
2013 26 2014 25 1,021,722,943 143,603,764
2014 26 2015 25 2,434,878,534 555,253,500
10 2015 26 2016 26 2,229,042,823 1,121,177,594
11 2016 27 2017 25 2,332,084,681 1,205,899,052
12 2017 26 2018 25 2,821,106,605 945,522,826
13 2018 26 2019 25 1,297,820,190 3,211,896,121
J-REIT
QD)
2019 10
9,007,911,000 98.36%
150,162,340 1.64%
9,158,073,340 100.00%
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)
2019 10
) ) %)
() ()

1 1,010 757,374 820,000 9.04%
764,948,676 828,200,000

2 1,050 679,000 737,000 8.45%
712,950,000 773,850,000

3 2,340 208,800 244,400 6.24%
488,592,000 571,896,000

4 750 501,337 570,000 4.67%
376,002,882 427,500,000

5 2,900 132,908 140,800 4.46%
385,434,001 408,320,000

6 410 793,499 861,000 3.85%
325,334,758 353,010,000

7 400 774,049 846,000 3.70%
309,619,604 338,400,000

8 490 635,148 680,000 3.64%
311,222,978 333,200,000

9 13,900 19,478 21,810 3.31%
270,750,743 303,159,000

10 1,760 145,355 169,300 3.25%
255,825,144 297,968,000

11 1,800 147,827 162,100 3.19%
266,089,716 291,780,000

12 1,770 132,480 160,900 3.11%
234,490,711 284,793,000

13 1,430 183,965 196,500 3.07%
263,070,982 280,995,000

14 3,100 86,220 89,700 3.04%
267,283,062 278,070,000

15 780 328,828 352,000 3.00%
256,486,123 274,560,000

16 1,270 169,300 206,500 2.86%
215,011,000 262,255,000

17 535 392,000 450,500 2.63%
209,720,000 241,017,500

18 1,480 136,800 146,400 2.37%
202,464,000 216,672,000

19 1,120 161,176 185,900 2.27%
180,517,768 208,208,000

20 960 201,626 208,000 2.18%
193,561,246 199,680,000

21 1,550 108,559 125,400 2.12%
168,267,938 194,370,000

22 860 198,536 222,500 2.09%
170,741,817 191,350,000

23 1,300 143,923 142,800 2.03%
187,100,345 185,640,000

24 760 183,400 218,000 1.81%
139,384,000 165,680,000
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25 1,120 119,751 126,000 1.54%
134,121,764 141,120,000
26 500 218,100 252,000 1.38%
109,050,000 126,000,000
27 400 258,300 302,000 1.32%
103,320,000 120,800,000
28 300 342,500 359,000 1.18%
102,750,000 107,700,000
29 680 143,207 146,900 1.09%
97,381,151 99,892,000
30 300 269,000 314,500 1.03%
80,700,000 94,350,000
98.36%
98.36%
2019 10
2019 10
G-REIT
)
2019 10
76,629,256 0.53%
14,109,375,532 97.78%
243,580,869 1.69%
14,429,585,657 100.00%
()
2019 10
() () (%)
) )
FOFs
1 F 11,404,280,256 1.1884 1.2372 97.78%
13,552,906,172 14,109,375,532
2 75,385,397 1.0167 1.0165 0.53%
76,651,760 76,629,256
97.78%
0.53%
98.31%
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2019 10
2019 10
)
2010 97 866 0.5024
2011 26 419 0.4347
2012 25 416 0.5770
2013 25 394 0.7513
2014 25 1,993 0.9176
2015 25 3,561 1.0417
10
2016 2 5,314 1.0058
11
2017 25 7,311 1.0785
12
2018 25 10,592 1.1241
2018 10 10,360 1.0808
2018 11 10,946 1.1252
2018 12 10,154 1.0345
2019 10,978 1.1195
2019 11,355 1.1603
2019 11,603 1.1914
2019 13,526 1.2137
2019 13,291 1.1919
2019 13,193 1.1856
2019 13,627 1.2281
2019 13,527 1.2196
13
2019 25 13,891 1.2554
2019 14,025 1.2682
2019 10 14,429 1.3056
2009 26 2010 27 15.9%
2010 28 2011 26 13.5%
2011 27 2012 25 32.7%
2012 26 2013 25 30.2%
2013 26 2014 25 22.1%
2014 26 2015 25 13.5%
10 2015 26 2016 26 3.4%
11 2016 27 2017 25 7.2%
12 2017 26 2018 25 4.2%
13 2018 26 2019 25 11.7%
x 100
)
2009 26 2010 27 771,593,903 3,952,455,187
2010 28 2011 26 219,326,574 978,677,754
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2011 27 2012 25 289,152,143 532,707,203
2012 26 2013 25 277,157,479 474,034,343
2013 26 2014 25 2,002,729,647 354,509,243
2014 26 2015 25 3,544,858,731 2,298,678,836
10 2015 26 2016 26 2,817,555,866 952,877,270
11 2016 27 2017 25 3,069,326,999 1,573,367,873
12 2017 26 2018 25 3,888,669,255 1,244,864,008
13 2018 26 2019 25 3,238,772,117 1,596,884,423
FOFs F
)
2019 10
14,250,045,422 100.20%
28,967,988 0.20%
14,221,077,434 100.00%
)
2019 10
() () (%)
) )
1 15,156,398,024 0.8685 0.9402 100.20%
13,164,728,362|  14,250,045,422
100.20%
100.20%
2019 10
2019 10
)
2019 10
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10,449,817,483 73.33%
861,473,417 6.05%
807,841,423 5.67%
518,704,979 3.64%
441,052,295 3.09%
405,582,465 2.85%
325,332,774 2.28%
227,207,517 1.59%
69,400,264 0.49%
144,315,058 1.01%
14,250,727,675 100.00%
()
2019 10
() () (%)
) )
1|WELLTOWER INC 75,708 9,046 9,849 5.23%
684,918,102 745,669,653
2|AVALONBAY COMMUNITIES INC 24,625 22,521 23,842 4.12%
554,600,014 587,122,606
3|AMERICOLD REALTY TRUST 115,478 3,603 4,368 3.54%
416,174,397 504,438,574
4|STORE CAPITAL CORP 112,572 3,746 4,347 3.43%
421,757,842 489,415,595
5|ALEXANDRIA REAL ESTATE EQUIT 27,542 15,554 17,318 3.35%
428,404,705 476,984,827
6|ESSEX PROPERTY TRUST INC 13,300 31,983 35,674 3.33%
425,380,550 474,471,275
7|GOODMAN GROUP 422,196 1,148 1,073 3.18%
485,007,281 453,224,366
8|EQUITY LIFESTYLE PROPERTIES 59,004 6,726 7,529 3.12%
396,896,684 444,244,184
9|LINK REIT 370,300 1,325 1,191 3.09%
490,943,925 441,052,295
10| INVITATION HOMES INC 130,445 2,959 3,316 3.04%
386,033,506 432,618,859
11|SIMON PROPERTY GROUP INC 26,037 17,330 16,460 3.01%
451,232,395 428,581,476
12|AGREE REALTY CORP 48,907 7,268 8,590 2.95%
355,496,610 420,142,039
13|REXFORD INDUSTRIAL REALTY IN 78,994 4,567 5,232 2.90%
360,806,358 413,357,654
14| TERRENO REALTY CORP 63,868 5,393 6,039 2.71%
344,498,575 385,735,486
15|SEGRO PLC 322,070 1,091 1,195 2.70%
351,683,615 385,185,916
16 |KILROY REALTY CORP 40,676 8,441 9,186 2.62%
343,365,087 373,658,098
17 |HEALTHCARE TRUST OF AME-CL A 104,154 2,968 3,390 2.48%
309,136,237 353,136,553
18|BOSTON PROPERTIES INC 23,200 14,188 15,126 2.46%
329,165,144 350,939,402
19|REGENCY CENTERS CORP 45,607 7,202 7,59 2.43%
328,480,404 346,356,888
20|EQUINIX INC 5,343 56,685 62,187 2.33%
302,870,253 332,269,953
21|EXTRA SPACE STORAGE INC 26,159 11,957 12,069 2.22%
312,788,436 315,722,074
22|PROLOGIS INC 31,000 8,956 9,546 2.08%
277,650,532 295,944,550
23|APARTMENT INVT & MGMT CO -A 46,635 5,401 5,944 1.95%
251,900,668 277,237,986
24| INMOBILIARIA COLONIAL SOCIMI 179,349 1,221 1,404 1.77%
219,144,319 251,819,913
25|AMERICAN TOWER CORP 10,239 22,297 23,653 1.70%
228,304,462 242,184,000
26|HOST HOTELS & RESORTS INC 130,740 1,943 1,813 1.66%
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254,094,235 237,154,620
27 |DEXUS 256,128 1,017 896 1.61%
260,490,576 229,640,471
28| AMERICAN HOMES 4 RENT- A 78,400 2,819 2,868 1.58%
221,047,341 224,928,659
29|EPR PROPERTIES 25,472 8,184 8,436 1.51%
208,475,828 214,882,362
30|UNITE GROUP PLC/THE 130,689 1,488 1,591 1.46%
194,548,389 207,959,184
98.99%
98.99%
2019 10
2019 10
)
2019 10
25,418,887 0.59%
4,214,176,190 97.61%
77,772,189 1.80%
4,317,367,266 100.00%
)
2019 10
() () (%)
() ()
FOFs
1 F 10,847,300,362 0.3867 0.3885 97.61%
4,195,038,483 4,214,176,190
2 25,006,284 1.0167 1.0165 0.59%
25,426,354 25,418,887
97.61%
0.59%
98.20%
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2019 10
2019 10
)
2010 - 368 0.5786
2011 - 197 0.5774
2012 - 183 0.5601
2013 - 127 0.6043
2014 - 501 0.6063
2015 - 1,604 0.5011
10
2016 - 2,559 0.4091
11
2017 - 3,302 0.4438
12
2018 - 4,503 0.4355
2018 10 4,593 0.4369
2018 11 4,609 0.4318
2018 12 4,331 0.4023
2019 4,377 0.4065
2019 4,454 0.4147
2019 4,452 0.4160
2019 4,590 0.4217
2019 4,385 0.4024
2019 4,346 0.3997
2019 4,323 0.3987
2019 4,116 0.3793
13
2019 - 4,300 0.3969
2019 4,244 0.3919
2019 10 4,317 0.3985
2009 26 2010 27 0.4%
2010 28 2011 26 0.2%
2011 27 2012 25 3.0
2012 26 2013 25 7.9%
2013 26 2014 25 0.3%
2014 26 2015 25 17..4%
10 2015 26 2016 26 18. 4%
11 2016 27 2017 25 8.5
12 2017 26 2018 25 1.9%
13 2018 26 2019 25 8.9%
x 100
)
2009 26 2010 27 185,644,327 464,563,492
2010 28 2011 26 72,371,353 367,509,592
2011 27 2012 25 162,520,466 177,280,816
2012 26 2013 25 78,929,707 196,136,328
2013 26 2014 25 729,336,509 112,844,647
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2014 26 2015 25 2,772,394,864 397,210,733
10 2015 26 2016 26 3,789,624,413 736,012,193
11 2016 27 2017 25 3,016,399,788 1,830,200,530
12 2017 26 2018 25 4,247,996,753 1,348,814,885
13 2018 26 2019 25 1,616,481,976 1,122,130,202
FOF
2019 10 31
4,208,126,416 100.04
1,710,542 0.04
4,206,415,874 100.00
2019 10 31
9,587,803,407| 04380 4,199,497,313| 04389 4,208,126,416| 100.04
2019 10 31
100.04

2019 10 31
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2,104,715,728 50.01

2,074,549,435 49.30

4,179,265,163 99.31

28,963,268 0.69

4,208,228,431 100.00

1 2019 10 31

SG 19,000,000 10,942.44{2,079,063,600| 11,077.45/2,104,715,728| 0.0 [2020/4/17] 50.01
STAR HEL10S]19,800,000|10,171.56(2,013,970,781|10,477.52|2,074,549,435( 0.0 [2019/11/8] 49.30,

1
2
2. 2019 10 31
99.31
99.31
)
2019 10
274,288,081 0.50%
53,535,316,043 97.74%
964,193,593 1.76%
54,773,797,717 100.00%
)

2019 10
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() () (%)
() ()
FOFs 1P
1 21,452,304,397 0.9997 1.0093 39.53%
21,447,332,293|  21,651,810,827
2| SOWPO  FOF N 21,509,223,553 0.9781 0.9866 38.74%
21,039,796,937|  21,220,999,957
FOF
3 10,667,839,179 0.9969 0.9995 19.47%
10,635,369,399|  10,662,505,259
4 269,835,791 1.0167 1.0165 0.50%
274,368,568 274,288,081
97.74%
0.50%
98.24%
2019 10
2019 10
)
2010 - 1,718 0.9438
s011 2 966 0.9556
2010 25 789 0.9583
2013 25 719 1.0016
2014 25 3,084 1.0278
2015 25 10,427 1.0395
10
2016 2 27,708 0.9984
11
2017 25 41,700 1.0243
12
2018 25 54,609 1.0325
2018 10 56,120 1.0359
2018 11 56,311 1.0213
2018 12 56,614 1.0254
2019 55,977 1.0138
2019 55,504 1.0093
2019 55,657 1.0144
2019 54,617 1.0074
2019 55,508 1.0219
2019 55,390 1.0215
2019 54,976 1.0181
2019 54,867 1.0206
13
2010 25 54,414 1.0134
2019 54,743 1.0191
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2019 10 54,773 1.0209
2009 26 2010 27 0.8%
2010 28 2011 26 1.3%
2011 27 2012 25 0.3%
2012 26 2013 25 4.5%
2013 26 2014 25 2.6%
2014 26 2015 25 1.1%
10 2015 26 2016 26 4._0%
11 2016 27 2017 25 2.6%
12 2017 26 2018 25 0.8%
13 2018 26 2019 25 1.8%
x 100
2009 26 2010 27 813,439,443 1,638,140,456
2010 28 2011 26 251,671,066 1,060,980,235
2011 27 2012 25 435,402,073 623,223,508
2012 26 2013 25 446,069,780 551,520,164
2013 26 2014 25 2,607,950,952 324,960,239
2014 26 2015 25 8,310,306,138 1,280,535,123
10 2015 26 2016 26 20,886,799,408 3,163,434,651
11 2016 27 2017 25 21,077,497,557 8,119,522,073
12 2017 26 2018 25 20,258,985,094 8,082,013,714
13 2018 26 2019 25 8,404,576,891 7,600,551,949
2019 10 31
20,921,572,417 98.92
— 227,994,156 1.08
21,149,566,573 100.00
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2019 10 31

21,296,388,861] 0.9945 21,179,258,723 0.9824 20,921,572,417| 98.92)

2019 10 31

98.92

98.92

198/608



EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

2019 10 31

17,625,114,110 84.24

3,296,805,364 15.76

20,921,919,474 100.00

2019 10 31

17,602,675,000 84.14

2019 10 31
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()
1 309,400 2,445.47] 756,628,418 2,456.00 759,886,400 3.63
2 505,400 1,638.02 827,855,308 1,423.00 719,184,200 3.44
3 153,000 3,822.26 584,805,780 3,880.00 593,640,000 2.84
4 177,000 2,833.43 501,517,110 2,999.00 530,823,000 2.54
5 3,015,600 158.17 476,977,452 168.80 509,033,280 2.43
6 92,800 5,119.21] 475,062,688 5,376.00 498,892,800 2.39
7 871,700 525.47] 458,052,199 569.80) 496,694,660 2.37]
8 300,800} 1,791.65 538,928,320 1,591.50 478,723,200 2.29
9 911,200 374.80) 341,517,760 495.30 451,317,360 2.16
10 137,500 2,809.15 386,258,125 2,942.00 404,525,000 1.93
11 343,800) 1,064.22 365,878,836} 1,120.00 385,056,000 1.84
12 85,900 4,683.77 402,335,843 4,402.00 378,131,800 1.81
13 135,800 2,562.02) 347,922,508 2,781.00 377,659,800 1.81
14 122,800 3,039.30) 373,226,040 2,998.00 368,154,400 1.76
15 142,200 2,383.0 338,865,005 2,559.00 363,889,800 1.74
19 704,900 520.46) 366,872,898 509.40 359,076,060| 1.72
17 89,400 3,895.65 348,271,110 3,976.00 355,454,400 1.70)
18 137,500 2,472.96) 340,032,000 2,566.00 352,825,000 1.69
19 34,300 10,129.30) 347,434,990 9,849.00 337,820,700 1.614
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20 189,100 1,612.93 305,005,063 1,785.50 337,638,050, 1.614
21 154,700 1,936.29 299,544,063 2,123.00 328,428,100| 1.57]
22 53,200 6,073.48 323,109,136 6,110.00 325,052,000 1.55
23 206,100 1,506.90) 310,573,332 1,556.50 320,794,650 1.53
24 206,200 1,662.34] 342,774,759 1,538.00 317,135,600 1.52
25 77,300 3,794.90 293,345,770 4,100.00 316,930,000 1.514
26 120,300} 2,394.07] 288,006,621 2,574.00 309,652,200 1.4
217 515,800 554.46) 285,990,468 579.00 298,648,200 1.43
28 168,400 1,614.20) 271,831,280 1,712.00 288,300,800 1.38
29 74,200 3,633.22) 269,585,616) 3,830.00 284,186,000 1.36)
30 185,600 1,516.87] 281,531,072 1,367.00 253,715,200 1.21]
30
2019 10 31
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0.41

2.88

4.53

1.78

3.02

4.05

1.72

0.59

188

3.94

1.54

4.37

5.37)

6.42

1.43

1.85

2.36

0.97

8.36

2.05

2.92

9.34

3.19

1.86

0.60

5.12

1.69

84.24
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2019 10 31

1,055 16,256,752,420 17,602,675,000 84.14

2019 10 31

18,842,732,137 87.30

— 2,740,625,819 12.69

21,583,357,956 100.00
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17,852,950,000 82.71
()
11,061,187,049 15680  17,343,941,293 17035  18,842,732,137 87.30
()

87.30

87.30
()
TOPIX (2019 12 ) 1,070 16521,001,279  17,852950,0000 8271
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19,365,982,020 99.15

— 164,453,096 0.84

19,530,435,116 100.00

()

1 101,700 5,121.38 520,844,346 5,376.00 546,739,200 2.79
2 145,600 2,624.46 382,121,376 2,975.00 433,160,000 2.21
3 143,200 2,859.45 409,473,240 2,999.00 429,456,800 2.19
4 48,600 8,222.61 399,618,846 8,744.00 424,958,400 2.17
5 56,600 6,195.11 350,643,226 7,140.00 404,124,000 2.08
6 41,300 8,280.24 341,973,912 9,603.00 396,603,900 2.03
7 42,500 8,069.73 342,963,525 8,968.00 381,140,000 1.95
8 89,300 3,965.07 354,080,751 4,069.00 363,361,700| 1.8
9 119,800 3,112.71 372,902,658 2,962.00 354,847,600 1.8
10 186,900 1,532.51] 286,426,119 1,858.50 347,353,650 1.77
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11 95,900 3,535.43 339,047,737 3,611.00 346,294,900 1.77
12 133,200 2,306.79 307,260,432 2,305.00) 307,026,000 1.57]
13 31,700 7,882.94 249,889,198 9,621.00 304,985,700 1.56
14 19,400 13,965.50 270,930,700 15,230.00 295,462,000 1.51
15 64,400 4,209.33 271,080,852 4,523.00 291,281,200 1.49
16 169,500 1,410.34 239,052,630 1,556.50) 263,826,750 1.35
17 177,000 1,229.52 217,626,798 1,480.00) 261,960,000 1.34
18 279,500 905.45 253,074,809 916.90 256,273,550 1.31
19 58,100 3,829.08 222,469,548 4,100.00 238,210,000 1.21
20 31,000 6,153.49 190,757,260 6,518.00) 202,058,000 1.03
21 30,400 5,393.39 163,957,840 6,400.00) 194,560,000 0.99
22 37,400 4,430.99 165,717,904 5,137.00 192,123,800 0.98
23 41,500 3,860.09 160,193,735 4,538.00 188,327,000 0.96
24 43,200 4,390.27] 189,659,664 4,300.00 185,760,000 0.95
25 38,700 5,236.30) 202,645,068 4,780.00 184,986,000 0.94
26 22,500 5,908.82 132,948,450 7,887.00) 177,457,500 0.90
27 25,300 5,754.42 145,586,829 6,668.00) 168,700,400 0.86
28 80,500 1,597.16 128,572,049 1,899.00) 152,869,500 0.78
29 16,300} 7,274.53 118,574,839 9,150.00 149,145,000 0.76
30 40,300 3,164.09 127,511,619 3,689.00 148,666,700 0.76
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0.16

0.69

9.65

0.87

11.07

10.36

179

0.87]

0.03

0.43

3.03

17.90

2.01

4.76

2.88

1.16

0.11

10.96

1.87

13.06

0.08

0.44

0.37

0.26

4.23

99.15
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FOF
)
201910
10,662,847,186 100.15%
15,533,946 0.15%
10,647,313,240 100.00%
)
2019 10
() () (%)
() ()
1 10,655,388,415 1.0060 1.0007 100.15%
10,720,188,428|  10,662,847,186
100. 15%
100.15%
2019 10
2019 10
)
2019 10
9,037,804,640 84.76%
1,625,009,648 15.24%
10,662,814,288 100.00%
2019 10
9,043,270,000 84.81%
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()
2019 10
() () (%)
() )
1 5,500 65,252.15 68,820.00 .55%
358,886,878 378,510,000
2 48,300 5,900.75 6,625.00 .00%
285,006,464 319,987,500
3 30,600 6,948.67 7,542.00 .16%
212,629,497 230,785,200
4 41,100 5,307.62 4,780.00 .84%
218,143,518 196,458,000
5 341,300 553.93 569.80 .82%
189,059,212 194,472,740
6 4,600 40,607.75 38,620.00 .67%
186,795,688 177,652,000
7 7,000 24,305.39 23,820.00 .56%
170,137,760 166,740,000
8 14,600 8,126.01 9,603.00 .31%
118,639,875 140,203,800
9 24,800 5,679.61 5,540.00 .29%
140,854,458 137,392,000
10 52,900 2,074.09 2,449.00 .21%
109,719,740 129,552,100
11 8,300 14,058.11 15,230.00 .19%
116,682,367 126,409,000
12 69,300 1,696.30 1,785.50 .16%
117,553,760 123,735,150
13 10,100 11,312.33 12,160.00 .15%
114,254,621 122,816,000
14 71,000 1,634.51 1,702.00 .13%
116,050,473 120,842,000
15 24,400 4,163.26 4,695.00 .07%
101,583,612 114,558,000
16 7,000 14,119.00 15,885.00 .04%
98,833,020 111,195,000
17 34,500 2,775.86 3,210.00 .04%
95,767,510 110,745,000
18 1,600 67,353.44 67,050.00 .01%
107,765,506 107,280,000
19 4,700 20,433.86 21,600.00 .95%
96,039,188 101,520,000
20 11,600 8,156.19 8,744.00 .95%
94,611,863 101,430,400
21 28,000 3,226.22 3,550.00 .93%
90,334,367 99,400,000
22 115,000 812.73 830.60 .90%
93,464,030 95,519,000
23 76,900 1,157.38 1,220.00 .88%
89,003,241 93,818,000
24 17,400 5,137.90 5,376.00 .88%
89,399,553 93,542,400
25 32,000 2,811.62 2,908.00 .87%
89,971,951 93,056,000
26 9,600 8,208.62 9,621.00 .87%
78,802,826 92,361,600
27 14,300 5,239.26 6,370.00 .85%
74,921,507 91,091,000
28 11,800 5,219.95 7,700.00 .85%
61,595,413 90,860,000
29 60,500 1,473.14 1,485.00 .84%
89,125,464 89,842,500
30 29,300 2,480.87 3,000.00 .82%
72,689,721 87,900,000
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84.76%
84.76%

=
[$2]

.59%
.43%
. 10%
LAT%
.01%
. 96%
.85%
.49%
.48%
. 15%
.01%
.87%
.82%
.42%
.06%
.02%
.64%
. 36%
. 35%
76%
.63%
.45%
.37%
.35%
.14%

O|oO|O|O|0|Oo|R | INININININVIWwIWwlwlw|lwl~|lojol|oo |

84.76%
84.76%
2019 10
2019 10
(D) (D)
gii;x 542 8,419,490,421 9,043,270,000 84.81%
)
2019 10
1,608,933,653 52.94%
803,331,800 26.44%
626,623,673 20.62%
3,038,889,126 100.00%
)
2019 10
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() () (%)
) )

1111 400,000,000 100.97 100.68 1.4000| 13.25%
403,904,000 402,722,000 2020/04/17

2|30 390,000,000 100.17 100.10 0.1940| 12.85%
390,663,000 390,400,920 2020/03/18

3107 208,000,000 101.20 100.80 1.3000 6.90%
210,508,272 209,668,368 2020/05/29

41100 157,000,000 100.90 100.46 1.4000 5.19%
158,421,478 157,736,487 2020/02/28

5193 147,000,000 100.51 100.09 1.4000 4.84%
147,758,226 147,143,178 2019/11/29

6|15 100,000,000 102.45 102.12 2.6500 3.36%
102,450,000 102,124,700 2020/08/25

71104 100,000,000 101.16 100.74 1.4000 3.32%
101,165,500 100,741,000] 2020/04/30

8316 100,000,000 101.00 100.71 1.1640 3.31%
101,007,100 100,714,500 2020/06/25

9|10 100,000,000 100.90 100.49 1.3000 3.31%
100,905,800 100,499,700 2020/03/13

10118 KDDI 100,000,000 100.34 100.18 1.5730 3.30%
100,349,000 100,187,700] 2019/12/20

112 100,000,000 100.31 100.16 1.4830 3.30%
100,316,000 100,167,800 2019/12/17

12|184 100,000,000 100.20 100.10 0.3370 3.29%
100,202,000 100,104,800 2020/04/30

13122 100,000,000 100.18 100.04 0.5610 3.29%
100,188,800 100,040,600] 2019/12/20

141203 100,000,000 100.06 100.02 0.1000 3.29%
100,069,000 100,022,000 2020/01/17

15|19 - 100,000,000 100.08 100.00 0.4400 3.29%
100,089,100 100,000,100 2019/11/05

16|14 100,000,000 100.02 99.99 0.1000 3.29%
100,028,000 99,991,600| 2019/12/20

52.94%

26.44%

79.38%

2019 10

2019 10
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(FECEROER)

FWBH/TU 31— FWEEFO—28

BT —I 7 100.2% SLSFOFR- Yoty - POF 4T - 703 (EEBEEATRA 97.9%
Fypwiia - IREIAVE - FHF—TFUE 0.4%

FWBHES/ 8% FWARE

BHFe FOFsBEED EF (EESNRAFEE) 57.8% T Aowee Price Funds SICAN - .S, Lange-Cap Value Equity Fund 39.4%

5Bl FOFsABFEF (ESRMEnasEE) 40.1% TRowee Price Funds SICAV - US. LargeCap Growth Equity Fund|  39.0%

Fpula FERIAVR . FH_TFUE 0.4% TRowe Frice Funds SICAV - U5, Blue Chip Equity Fund | 19.4%

F WM F Wi E &

Y a0—%F— FOFHEMEF EEBRMNETFET) 97.9% G | M- FOFsEIRERAEF (@SN EEFRE) 54.7%
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) (2019 7 25 )
23,949,538,918 34,995,066,266
1 23,949,538,918 34,995,066,266
99.9% 100.0%
34,995,066,266
(D

(2
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(019 7 25 )

2,039,452,612
49,621,883,770
40,394,242
51,608,595

51,753,339,219

51,753,339,219

27,000,000
3,672

27,003,672

27,003,672

35,399,052,412

16,327,283,135

51,726,335,547

51,726,335,547

51,753,339,219
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2019 7 25
1 1.4612
(10,000 (14,612 )
D
2019 3 29
2019 7 25
1.
2.
3.
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2

2009 7 25

2019 7 25

2019 3 29
11,688,059,322
24,315,768,813

604,775,723

35,399,052,412

3,747,149,771

2,139,765,850

5,562,597,873

249/608



EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

23,949,538,918

1
(1) (2019 7 25 )
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222,400 3,123.00 694,555,200
177,800 11,035.00 1,962,023,000
60,300 3,815.00 230,044,500
94,200 3,550.00 334,410,000
105,800 3,900.00 412,620,000
114,500 8,244.00 943,938,000
80,700 5,520.00 445,464,000
22,900 19,240.00 440,596,000
67,400 5,289.00 356,478,600
141,300 2,679.00 378,542,700
529,300 3,195.00 1,691,113,500
130,800 6,105.00 798,534,000
107,500 7,200.00 774,000,000
300,300 1,799.00 540,239,700
197,200 4,258.00 839,677,600
175,300 3,090.00 541,677,000
16,200 21,630.00 350,406,000
27,100 42,510.00 1,152,021,000
290,200 2,481.00 719,986,200
348,700 1,697.50 591,918,250
125,700 13,905.00 1,747,858,500
163,500 3,670.00 600,045,000
146,700 3,977.00 583,425,900
572,800 1,469.50 841,729,600
142,100 14,865.00 2,112,316,500
32,000 67,270.00 2,152,640,000
113,400 7,465.00 846,531,000
58,700 5,310.00 311,697,000
27,300 19,900.00 543,270,000
188,300 4,924.00 927,189,200
86,700 6,020.00 521,934,000
667,900 1,246.00 832,203,400
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304,200 4,437.00 1,349,735,400
42,900 15,410.00 661,089,000
98,900 8,330.00 823,837,000

147,000 2,884.00 423,948,000

338,700 4,120.00 1,395,444,000
49,800 7,890.00 392,922,000
57,800 11,770.00 680,306,000

114,900 4,825.00 554,392,500

444,600 2,890.00 1,284,894,000

110,200 3,625.00 399,475,000

133,900 5,604.00 750,375,600

370,400 2,943.00 1,090,087,200

152,500 2,294.00 349,835,000
31,700 19,720.00 625,124,000
63,000 7,170.00 451,710,000
57,100 14,720.00 840,512,000
19,700 67,260.00 1,325,022,000

1,134,900 528.80 600,135,120

196,600 5,716.00 1,123,765,600

420,000 1,296.00 544,320,000

854,100 642.00 548,332,200

286,900 2,446.00 701,757,400

194,400 3,951.00 768,074,400
94,800 4,225.00 400,530,000

415,100 2,778.00 1,153,147,800

181,200 2,556.00 463,147,200

259,400 2,268.00 588,319,200

728,400 1,973.00 1,437,133,200
13,600 14,070.00 191,352,000

188,800 2,189.00 413,283,200
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257,400 2,846.00 732,560,400
136,000 2,487.00 338,232,000
64 49,621,883,770
95.9% 100.0%
49,621,883,770
(D
2 (2019 7 25 )
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12 13
30 25 25

239,659,678 195,390,016
11,085,626,872 9,803,618,857
35,295,084 37,949,405
12,255,761 22,933,157
11,372,837,395 10,059,891,435
11,372,837,395 10,059,891,435
11,609,068 21,817,985
1,792,302 1,618,823
14,936,334 13,490,614
681,578 643,806
29,019,282 37,571,228
29,019,282 37,571,228
6,556,593,567 6,882,451,174
4,787,224 ,546 3,139,869,033
2,450,217,980 2,088,714,723
11,343,818,113 10,022,320, 207
11,343,818,113 10,022,320,207
11,372,837,395 10,059,891,435
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12 13

29 26 30 26

30 25 25
1,769 1,518
1,136,823,434 1,819,670,186
1,136,825,203 1,819,668,668
217,714 159,896
3,586,122 3,255,329
29,885,122 27,128,578
688,672 655,953
34,377,630 31,199,756
1,102,447,573 1,850,868,424
1,102,447,573 1,850,868,424
1,102,447,573 1,850,868,424
328,738,434 253,684,879
3,257,566,817 4,787,224 ,546
2,020,720,610 717,629,034
2,020,720,610 717,629,034
1,264,772,020 767,801,002
1,264,772,020 767,801,002
4,787,224 ,546 3,139,869,033
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13
30 26
25
12 13
30 25 25
5,971,318,163 6,556,593,567
2,747,359,780 1,406,205,999
2,162,084,376 1,080,348,392
6,556,593,567 6,882,451,174
12 13
29 26 30 26
30 25 25
13
30 26

25
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13
25
o
@
12 30 25
12,371
463,384,770
463,397,141
13 25
9,271
1,542,739,659
1,542,748,930
12 30 25
13 25
13 30 26 25
12 13
30 25 25

1.7301
10,000 17,301

1.4562
10,000 14,562

FOFs

7,473,830,190

5,755,596,629

FOF F

5,313,062,382

4,048,022,228

37,322,389

37,949,405

12,824,214,961

9,841,568,262
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1
2018 7 25

2
2009 7 25

12,912,773 1,150,947
31,972,151 50,185,470
6,601,665,668 5,697,690,448
6,646,550,592 5,749,026,865
6,646,550,592 5,749,026,865
8,339,655 11,405,767
173,186 942,348
3,232,988 17,591,523

58 82

154,462 702,066
11,900,349 30,641,786
11,900,349 30,641,786
6,886,925,777 7,518,963,866
252,275,534 1,800,578,787
22,504,801 59,942,589
6,634,650,243 5,718,385,079
6,634,650,243 5,718,385,079
6,646,550,592 5,749,026,865
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1 2
2017 12 25 2018 7 26
2018 7 25 2019 7 25
47 126
84,124,139 1,443,501,278
84,124,002 1,443,501,152
10,442 22,625
894,064 1,972,153
16,690,516 36,815,765
204,741 773,383
17,799,763 39,583,926
101,923,855 1,483,085,078
101,923,855 1,483,085,078
101,923,855 1,483,085,078
6,572,895 165,455,318
= 252,275,534
6,361,004 61,429,199
6,361,004 61,429,199
163,285,578 292,102,692
163,285,578 292,102,692
252,275,534 1,800,578,787
1 2
2018 7 25 20019 7 25
10,000,000 6,886,925,777
7,173,608,693 1,890,998,890
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296,682,916 1,258,960,801
6,886,925,777 7,518,963,866
252,275,534 1,800,578,787
1 2
2017 12 25 2018 7 26
2018 7 25 2019 7 25
22504801 | A 40,998,899
o| B 0
509,907 | C 6,516,013
o| D 18,943,690
o+ o+ 23,014,708 | E + o+ 66,458,602
1 ) 33 | F 1 88
0| G 0
(1 ) 0| H (1 ) 0
1 2
2017 12 25 2018 7 26
2018 7 25 2019 7 25
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1 2
2018 7 25 20019 7 25

(1) (1)

(2) 2

(3 (3)
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1 2018 7 25

83,670,892

83,670,892

2 2019 7 25

1,361,028,978

1,361,028,978
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1 2
2018 7 25 2019 7 25
09634 |1 0.7605
) (9634 )1 ) (7,605 )
)
@
3,157,839,854 5,697,690,448

3,157,839,854 5,697,690,448

)
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2018 7 25 2019 7 25

214,586,483 10,323,777
531,318,210 450,154,158
10,965,577,000 8,412,685,000
373,183,529 260,731,406
6,687,590 4,927,100
4,080,000 -
11,220,000 :
12,106,652,817 9,138,821,441
12,106,652,817 9,138,821,441
2,559,180 -
166,637,959 291,859,287
5,330,894 2,179,077
969 738
174,529,002 294,039,102
174,529,002 294,039,102
5,244,788,048 4,902,180,786
6,687,335,767 3,942,601,553
11,932,123,815 8,844,782,339
11,932,123,815 8,844,782,339
12,106,652,817 9,138,821,441
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2018 7 25 2019 7 25
2017 12 25 2018 7 26
1,589,768,679 5,244,788,048
3,766,223,074 754,559,413
111,203,705 1,097,166,675
257,710,068 154,191,498
287,875,105 99,445,818
344,488,544 128,907,428
1,452,883,268 1,361,796,188
2,901,831,063 3,157,839,854
5,244,788,048 4,902,180,786
5,244,788,048 4,902,180,786
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2017 12 25 2018 7 26
2018 7 25 20019 7 25
2018 7 25 20019 7 25

(D)
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2018 7 25
669,715,474
669,715,474
2019 7 25
232,952,537

232,952,537

(

)
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)
2018 7 25
1
386,750,000 384,200,000 2,550,000
386,750,000 384,200,000 2,550,000
1
2.
3.
4,
2019 7 25
2018 7 25 2019 7 25
22750 [1 1.8043

) (22,750 )|(1 ) (18,043 )
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91,000

20,900

31,400

26,800

38,600

28,400

22,300

26,600

20,700

11,000

27,000

27,400

4,200

21,200

13,400

17,300

12,600

60,800

22,800

38,000

41,600

105,000

26,800

269/608

690.00

2,928.00

3,340.00

2,604.00

794.00

2,170.00

2,881.00

2,587.00

3,180.00

2,823.00

2,990.00

2,005.00

2,270.00

3,325.00

5,520.00

2,103.00

7,180.00

1,466.00

2,558.00

1,503.00

1,848.00

495.00

2,175.00

62,790,000

61,195,200

104,876,000

69,787,200

30,648,400

61,628,000

64,246,300

68,814,200

65,826,000

31,053,000

80,730,000

54,937,000

9,534,000

70,490,000

73,968,000

36,381,900

90,468,000

89,132,800

58,322,400

57,114,000

76,876,800

51,975,000

58,290,000




22,000

43,000

18,300

19,000

19,900

43,100

82,000

54,000

61,400

14,900

17,400

17,800

40,800

37,600

25,300

35,000

19,500

230,000

63,000

10,800

18,900

35,500

53,000

19,000

18,200

34,700

30,600

3,000

20,200

11,300

23,200

68,700

270/608

2,489.00

1,493.00

4,710.00

3,055.00

2,048.00

1,075.00

621.00

335.00

940.00

2,950.00

3,195.00

3,220.00

1,297.00

1,315.00

3,030.00

1,987.00

3,115.00

249.00

1,262.00

1,587.00

3,120.00

2,269.00

2,032.00

640.00

1,514.00

1,906.00

2,379.00

1,498.00

2,636.00

5,200.00

649.00

1,002.00
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54,758,000

64,199,000

86,193,000

58,045,000

40,755,200

46,332,500

50,922,000

18,090,000

57,716,000

43,955,000

55,593,000

57,316,000

52,917,600

49,444,000

76,659,000

69,545,000

60,742,500

57,270,000

79,506,000

17,139,600

58,968,000

80,549,500

107,696,000

12,160,000

27,554,800

66,138,200

72,797,400

4,494,000

53,247,200

58,760,000

15,056,800

68,837,400




31,800

82,400

71,900

98,000

10,500

46,500

76,000

12,500

12,500

22,100

25,500

30,700

6,600

32,100

19,000

13,600

19,500

8,300

25,300

25,200

51,100

5,300

8,600

6,800

11,300

12,000

10,800

25,600

14,000

42,900

49,300

18,300

271/608

2,301.00

606.00

939.00

700.00

6,060.00

1,134.00

703.00

1,603.00

2,161.00

1,938.00

2,119.00

3,900.00

1,890.00

1,366.00

3,230.00

4,130.00

5,700.00

5,610.00

3,425.00

2,541.00

1,826.00

11,010.00

3,420.00

1,698.00

3,040.00

4,640.00

3,625.00

2,156.00

7,890.00

1,122.00

1,193.00

2,812.00
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73,171,800

49,934,400

67,514,100

68,600,000

63,630,000

52,731,000

53,428,000

20,037,500

27,012,500

42,829,800

54,034,500

119,730,000

12,474,000

43,848,600

61,370,000

56,168,000

111,150,000

46,563,000

86,652,500

64,033,200

93,308,600

58,353,000

29,412,000

11,546,400

34,352,000

55,680,000

39,150,000

55,193,600

110,460,000

48,133,800

58,814,900

51,459,600




26,500

33,400

44,200

20,000

19,500

22,300

9,900

22,800

3,600

2,900

1,600

500

8,200

24,800

58,700

20,600

22,300

15,400

105,000

9,300

5,600

28,000

2,100

13,100

100,500

12,000

26,000

60,000

23,300

27,200

12,300

21,800

272/608

1,668.00

1,369.00

1,306.00

2,761.00

2,213.00

2,324.00

3,785.00

1,644.00

16,120.00

16,770.00

15,160.00

1,517.00

6,130.00

2,738.00

1,235.00

4,570.00

3,655.00

3,490.00

268.00

1,396.00

11,540.00

2,206.00

1,675.00

4,930.00

626.00

3,165.00

4,745.00

715.00

2,018.00

2,974.00

5,110.00

6,650.00
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44,202,000

45,724,600

57,725,200

55,220,000

43,153,500

51,825,200

37,471,500

37,483,200

58,032,000

48,633,000

24,256,000

758,500

50,266,000

67,902,400

72,494,500

94,142,000

81,506,500

53,746,000

28,140,000

12,982,800

64,624,000

61,768,000

3,517,500

64,583,000

62,913,000

37,980,000

123,370,000

42,900,000

47,019,400

80,892,800

62,853,000

144,970,000




42,600

25,500

21,500

45,500

10,200

6,600

175,100

6,200

25,400

31,100

82,500

26,000

15,000

20,400

22,500

11,200

25,700

5,800

35,500

72,500

29,000

43,000

28,000

24,600

8,800

43,400

24,500

5,500

10,300

12,300

50,300
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2,340.00

2,587.00

1,691.00

1,267.00

4,980.00

2,050.00

642.00

4,980.00

2,446.00

1,697.00

551.00

1,374.00

672.00

2,601.00

2,321.00

1,668.00

2,988.00

4,570.00

1,520.00

909.00

1,735.00

1,563.00

1,700.00

2,659.00

1,997.00

1,832.00

2,299.00

1,626.00

4,725.00

4,750.00

1,315.00
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99,684,000

65,968,500

36,356,500

57,648,500

50,796,000

13,530,000

112,414,200

30,876,000

62,128,400

52,776,700

45,457,500

35,724,000

10,080,000

53,060,400

52,222,500

18,681,600

76,791,600

26,506,000

53,960,000

65,902,500

50,315,000

67,209,000

47,600,000

65,411,400

17,573,600

79,508,800

56,325,500

8,943,000

48,667,500

58,425,000

66,144,500
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52,500 1,709.00 89,722,500
4,715,300 8,412,685,000
@)
1 2
2018 7 25 2009 7 25

4,850 7,958
4,292,944,085 4,037,257,894
4,292,948,935 4,037,265,852

4,292,948,935 4,037,265,852
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5,659,771 7,603,846
129,382 622,644
2,199,471 10,584,953
216,000 216,000
8,104,624 19,027,443
8,104,624 19,027,443
4,873,916,789 5,344,090,265
589,072,478 1,325,851,856
17,503,209 69,431,895
4,284,844,311 4,018,238,409
4,284,844,311 4,018,238,409
4,292,948,935 4,037,265,852
1 2
2017 12 21 2018 7 26
2018 7 25 2019 7 25
195,625,915 621,146,191
195,625,915 621,146,191
36 824
589,691 1,272,608
10,024,788 21,634,264
216,000 432,014
10,830,515 23,339,710
206,456,430 644,485,901
206,456,430 644,485,901
206,456,430 644,485,901
8,033,665 110,796,270
- 589,072,478
16,080,235 123,986,877
16,080,235 123,986,877
406,729,948 327,076,624
406,729,948 327,076,624
589,072,478 1,325,851,856

275/608



EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

1 2
2018 7 25 2019 7 25
4,873,916,789 5,344,090,265
589,072,478 1,325,851,856
1 0.8791 0.7519
(10,000 ) (8791 ) (7,519 )
1 2
2017 12 21 2018 7 26
2018 7 25 2019 7 25
A 17,503,209 A 54,780,673
B B
c 5,482,853 c 11,599,285
D D 14,651,222
E=A+B+C+D 22,986,062 E=A+B+C+D 81,031,180
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F 4,873,916,789 F 5,344,090,265
10,000 G=E/Fx10,000 47.15 10,000 G=E/Fx10,000 151.61
10,000 H 10,000 H
I=FxH/10,000 I=FxH/10,000
2016 1 29
1 2
2017 12 21 2018 7 26
2018 7 25 2019 7 25
2 4

277/608



EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

1 2
2018 7 25 2009 7 25
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1 2
2017 12 21 2018 7 26
2018 7 25 2009 7 25

193,814,303 550,677,937

193,814,303 550,677,937
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1 2
2017 12 21 2018 7 26
2018 7 25 2019 7 25
500,000 4,873,916,789
5,080,278,690 1,393,007,430
206,861,901 922,833,954
)
@
()
848,894,614 4,037,257,894
848,894,614 4,037,257,894

2019 7 25

280/608




EDINETOOOO
o o o o o o {015y
Ooooooooodooodooodd

2019 7 25

1,721,958,534
64,778,492,200
293,079,203
107,935,850

66,901,465,787

66,901,465,787

234,033,611
4,717

234,038,328

234,038,328

14,017,885,134

52,649,542,325

66,667,427,459

66,667,427,459

66,901,465,787
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2019 7 25
14,017,885,134
1 4.7559
(10,000 (47,559 )
2018 7 26
2019 7 25
2 4
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2019 7 25

2019 7 25

1,358,797,410
1,358,797,410
2018 7 26
2019 7 25
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30 7 26
16,930,081,501
14,017,885,134

1,021,023,877

3,933,220,244

2,874,431,504

365,314,766

8,396,247,248

586,961,611

946,035,391

848,894,614

@

430,000 1,422.00 611,460,000
1,527,600 930.00 1,420,668,000
738,800 3,020.00 2,231,176,000
684,600 1,268.00 868,072,800
366,800 1,016.00 372,668,800

557,500 2,048.00 1,141,760,000
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660,100 1,721.00 1,136,032,100
547,700 702.00 384,485,400
495,000 2,766.00 1,369,170,000
300,000 1,619.00 485,700,000
1,574,100 1,001.00 1,575,674,100
130,000 3,465.00 450,450,000
551,800 1,017.00 561,180,600
1,980,000 802.00 1,587,960,000
580,400 658.00 381,903,200
550,000 2,566.00 1,411,300,000
880,000 2,379.00 2,093,520,000
1,425,900 1,201.00 1,712,505,900
310,000 2,155.00 668,050,000
493,600 2,099.00 1,036,066,400
621,900 749.00 465,803,100
105,000 3,180.00 333,900,000
500,800 4,770.00 2,388,816,000
690,000 1,366.00 942,540,000
80,200 4,120.00 330,424,000
457,700 1,343.00 614,691,100
600,000 1,230.00 738,000,000
809,500 1,826.00 1,478,147,000
616,900 1,018.00 628,004,200
1,800,000 1,158.00 2,084,400,000
3,000,000 565.00 1,695,000,000
512,900 602.00 308,765,800
630,000 1,852.00 1,166,760,000
1,823,800 1,045.00 1,905,871,000
525,000 4,245.00 2,228,625,000
700,000 2,286.00 1,600,200,000
295,000 1,470.00 433,650,000
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200,000 1,903.00 380,600,000
1,476,000 498.00 735,048,000
430,000 4,415.00 1,898,450,000
428,000 2,494.00 1,067,432,000
1,470,000 1,241.00 1,824,270,000
128,000 967.00 123,776,000
820,000 2,533.00 2,077,060,000
1,150,000 704.00 809,600,000
700,000 2,206.00 1,544,200,000
330,000 1,754.00 578,820,000
1,471,900 1,668.00 2,455,129,200
101,800 2,446.00 249,002,800
1,300,000 667.00 867,100,000
1,400,000 1,652.00 2,312,800,000
1,020,000 1,578.00 1,609,560,000
1,150,000 753.00 865,950,000
408,000 4,545.00 1,854,360,000
85,000 6,750.00 573,750,000
126,300 1,201.00 151,686,300
160,000 1,215.00 194,400,000
674,100 2,614.00 1,762,097,400
43,581,700 64,778,492,200

@
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12 13
30 25 25

968,950,070 640,187,090
1,017,291,112 995,869,119
65,294,126,059 59,372,618,591
247,299 354,010
67,280,614,540 61,009,028,810
67,280,614,540 61,009,028,810
2,645
69,545,098 135,892,961
9,821,397 9,931,053
327,381,674 331,036,521
1,439,781 1,490,471
408,187,950 478,353,651
408,187,950 478,353,651
27,660,009,308 25,498,034,798
39,212,417,282 35,032,640,361
16,074,256,205 13,000,884,679
66,872,426,590 60,530,675,159
66,872,426,590 60,530,675,159
67,280,614,540 61,009,028,810
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12 13

29 26 30 26

30 25 25
947,800 3,772,819
10,549,330, 752 2,851,652,502
284,178,329 3,312,321,189
10,834,456,881 456,895,868
576,980 528,713
18,359,046 20,243,115
611,971,659 674,773,272
2,088,465 2,123,995
632,996,150 697,669,095
10,201,460,731 1,154,564,963
10,201,460,731 1,154,564,963
10,201,460,731 1,154,564,963
534,050,133 428,665,853
23,175,313,235 39,212,417,282
11,807,007,051 4,672,253,298
11,807,007,051 4,672,253,298
5,437,313,602 8,126,131,109
5,437,313,602 8,126,131,109
39,212,417,282 35,032,640, 361
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13
30 26
25
60 61
12 13
30 25 25
22,971,861,337 27,660,009,308
9,940,497,440 3,619,252,156
5,252,349,469 5,781,226,666
27,660,009,308 25,498,034,798
12 13
29 26 30 26
30 25 25
316,533,806 346,673,098
13
30 26
25
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13
25

@
@
(©)

12

30

25

10,179,865,572

10,179,865,572

13

25

2,744,206,459

2,744,206,459

12
30 25

88,149,855

88,397,154

247,299

88,397,154

247,299
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13
25

2,834,715 2,832,070 2,645
58,761,051 58,407,041 354,010
61,239,111 351,365
13 30 26 25
12 13
30 25 25
2.4177 2.3739
10,000 24,177 10,000 23,739
T.Rowe Price Funds SICAV —
U.S. Blue Chip Equity Fund 2,771,352.770 109,994,991.440
T.Rowe Price Funds SICAV —
U.S. Large-Cap Growth Equity 5,448,038.070 219,174,571.550
Fund
T.Rowe Price Funds SICAV —
U.S. Large-Cap Value Equity 9,887,785.110 225,144,866.950
Fund
554,314,429.940
18,107,175.950 59,372,618,591
59,372,618,591
59,372,618,591
)
)
98.08 100.00
)
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T.Rowe Price Funds SICAV

2010 12 17
2018 12 31
2018 12 31
SICAV
2018 12 31
us us us
usb usD usD
529,575,843 1,403,222,468 910,535,628
68,067,226 307,369,156 (7,091,269)
597,643,069 1,710,591,624 903,444,359
3,377,829 43,160,972 24,881,244
131,766 730,456 4,558,073
2,147,851 2,496,589 3,487,662
567 87,047 23,017
21,656 22,377 18,684
603,322,738 1,757,089,065 936,413,039
- - 971,837
- - 574,187
2,596,110 3,763,676 3,060,726
71 6,649 1,625
401,077 1,326,062 448,590
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- - 1
321,407 544,343 417,108
3,318,665 5,640,730 5,474,074
600,004,073 1,751,448,335 930,938,965
SICAV
2018 12 31
us Us us
UsD usD UsD
15,134 141,250 92,766
3,705,801 14,619,001 20,254,216
3,720,935 14,760,251 20,346,982
4,407,855 16,933,069 6,272,230
45,384 132,505 77,281
236,138 425,074 281,319
15,146 22,416 14,389
265,720 623,223 339,835
1,805 - -
63,246 151,851 213,578
5,035,294 18,288,138 7,198,632
(1,314,359) (3,527,887) 13,148,350
103,337 65,676 91,630
(1,211,022) (3.462,211) 13,239,980
154,169 194,803 114,090
127,702,213 219,056,303 62,456,651
TBA - - -
139,827 (801,365) (50,798)
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(281,267) (1,250) 6,211
127,714,942 218,448,491 62,526,154

(117,370,535) (178,948,921) (193,865,110)
TBA - - -
496 15,627 18,684

- 3 (2,567)

(117,370,039) (178,933,291) (193,848,993)

9,133,881 36,052,989 (118,082,859)

- - (1,768,262)

509,760,051 1,087,891,409 503,157,754

(532,163,260) (883,871,327) (484,175,305)

(22,403,209) 204,020,082 18,982,449

(13,269,328) 240,073,071 (100, 868,672)

613,273,401 1,511,375,264 1,031,807,637

600,004,073 1,751,448,335 930,938,965

SICAV
2018 12 31
" us us

UsD UsD UsD

2,911,054 5,755,588 8,680,981

577,967 1,042,610 3,259,629

(233,616) (506,776) (932,273)

3,255,405 6,291,422 11,008,337

SICAV
Us us us
usD usD usD
2018 12 31 32.51 33.59 19.08
2017 12 31 31.46 32.20 21.32
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2016 12 31 23.28 23.54 18.29

U.S. Blue Chip Equity Fund
2018 12 31
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it HiRE
e i . mlﬁ H® (%)
PEEOESNE [T LB E G 2 N TV 2 E S
L5
¥
Canadian Pacific Railway Lid Hi= ] S07TE 1,620,429 Q27
Roctaurart Brands Informational, inc. usD 28354 1529930 028
3,150,350 053
HiE
Altaba Group Helding Lid. ADA uso 128507 18203868 303
Ciripugom Infermational Lid, ADR (Hi=ls) 1086 30567 Qo
Tencort Holdings Lid, ADR UsD 348338 13868718 23
A2102,154 535
207
Fesran MW uso 5689 561231 009
San 0.0
AFYE
Aptis pie. uso 4EB4E IBE4JBE 048
2854200 048
FAUH
Abbott Labortones uso 27583 15586564 Q33
Activicion Biiz=ard, Inc. usD 20369 STEETZ 018
Agilert Technologies. Ine. usD E483 IETAT1 008
Air Products & Chormicals, Inc. uso 3z 5258568 009
Alazka Air Group, Inc. uso 12,188 743348 002
Algpicn Pharmaceuticals, Inc uso 38315 3818090 QB4
Alphabet, Inc. ‘A’ usD B3E0 8,796,738 183
Alphabet, Inc. 'C’ usD D003 ZJES@EETE 450
Armazorucom, inc. uso 35,745 S9977,987 1000
Amancan Arknes Group, Inc. usD 25851 B4028T7 ars
Amancan intemational Group, Inc. uso 22519 872161 Q15
Amarican Towar Corp., REIT usD B2 151,282 Q03
Amariprice Financial, Inc. usD 435 E1418 OO
Antherm, Ine. uso 34870 907TEEE1 151
Apple, Inc. uso 19033 3005882 0S50
Automatec Data Processing, Inc. uso 3200 416768 0O7
Eall Cerp. uso 22041 oo8ETE  QIT
Bocton Dickineon and Co. usD 53245 11875885 200
Eingery, Inc. usD 171 E1458 0O1
Boweing Ca. [The) uso T1527 23,166,967 386
Booking Holdings. Inc. uso 10454 18183830 303
Ercadcom, inc. uso 1526 488113 Q08
Calgona Corp. usD 431 31,306 001
Cartans Corp. usD JBB43 3321874 OS5
Charlss. Schwaly Corp. [The) uso 114306 4707080 Q78
Chwubol L uso 8359 1073463 Q8
Cigna Comp usp 53736 10249308 17
Cigna Holding Co. uso =] 102,126 Q02
Cintas Camp. usD 3488 EB3438 010
Clgroup, Inc. uso 1641 85119 0O
Constallation Srands. Inc. "4’ uso 1280 207514 003
Coming, Inc. uso 3482 08266 002
CoStar Group, Inc (Ni=is] 1,163 AT [+1s 1
CEX Comp. usD 40371 2821978 042
Caraher Carp. uso B0278 8223703 104
Diatta Adr Limess, Inc. uso 50,199 2532791 Q42
Dicilar General Corp. uso 4781 SET1428 QS8
DowlnuPort, Inc uso 2300 122866 QO2
Elecironic &z, Inc. usD 5735 457,102 008
Eli Lilly & Ca. uso 37554 431MBS0 072
Facabock. Inc. 'A° uso 175986 23218392 387
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BNEm:  FEE  MRE
LEnEd fLI o E ushp  H= (%)
Fidity Matonal infomnaton usp 31907 3236846 052
Senicee, Inc.

Fisery, Inc. LUED 55,158 433355 Q72
PegtCor Technologes, Inc usD 5342 SE3SER 016
Fortwe Comp. LIED 328 2182101 Q37
Giclal Payrmorts., inc. =D 83,108 B439318 1.08
Goldman Sachs Group, Inc. (The) usD 165 2TABE -
Harre Corp. LISDy 17,188 2281122 038
HCA Healtheare, Inc. =D 12258 1524480 Q25
Hitbon Wioridwide Holdings. Inc. [F=a] oer 22483 037
Honayweoll intormational, inc. usD 268A15 A5XT245 058
Humana Inc. usD 13,367 3E13B05 OB4
AL nterActiveConp LED T434 1361810 023
HE Markd Lid. usD 2,805 133574 oz
Numira, Ine. LSD 2208 BET BB a1
intercontinental Exchange. inc. usD 60462 4524976 Q7S
Inbuit. Inc. usD 49407 BITI222 183
rbuithas Surgreal, ine. LSD 21,502 10288707 172
JPhdorgan Crase & Co. uso 23006 2236873 Q37
Kansas Ciy Southam [Fee] 2545 243378 004
L3 Technologioc, Inc. LUSD ET1 88,118 Qo2
Lam Ressarch Conp. uso 543 74188 OO1
Masricit interrational, Inc. 'A° LED 33455 3621988 0B0
Karch & MclLonnan Goc, Inc. usD 12,380 BE1 858 Q18
Mastercand, Inc. ‘A7 usD 92580 17306825 288
Mawirm inbegrated Products, inc. LED 51073 2586337 043
McDonald's Corp. usD 16,161 2BE1951 048
Merck & Ca IRe. LIED 33,162 2EME1B2 042
Microchip Technoiogy, inc. usD 1,150 85632 OO
Wcrooof Corg. usD 340,107 34340504 ET2
Miorgan Ttanioy LIED 182 DE0 B 415956 107
Motonla Zoldtions, Inc. =D 2811 218374 Qo5
Natiioc, Inc. =D 27841 7301338 123
MeodiEra Enorgy, nc. LSD a7 B8 14E Qo
MNefolk Seautihem Conp uso 2,566 382283 006
heorthem Trust Comp LED 7 TeS514 o
Morthrop Grumman Corp. usD 17,038 4185385 Q7o
Monsagian Cruse Line Holdings Lid. LsD 13283 B5E 5E3 aos
WWIDEA Corp usD 13,768 1860470 O3
FayPal Holdings, Inc. usD 122022 10,188552 188
PRz, IRe. UsSD 13021 BER 153 oos
Phiip Moms iremational, inc. usD 1,149 TTMT oo
Progressive Corp. (Thej usD 11,087 BBEEET Q11
Raymond Jamet. Fnancial, Inc. LISDy TET3 EE1.THE Q10
Red Hat, inc. usD 5740 1004615 Qa7
Roper Technologies, Inc. usp 16880 4508050 ATE
FRocs Stores, Inc. usD B4 BB B280EST .88
Reoyal Canbbean Cruses Lid. uso 29,154 2E18500 047
S&P Gickal, Inc. LED 8674 18428545 Q27
salocforce.com, Inc, usD 91,588 12379213 206
Sermnpra Erergy UsD 7108 TES SEB a13
Serviceldow, Inc. usD 56828 10234155 1T
Shorwin‘Willams Co. (Tha) usD 3446 1351038 023
Sphunk, Inc. LSD J4EIE 2 ES5382 042
State Street Corp usD 5,588 416823 Q07
Tirer Com. =D 7EOE1 11830288 197
TD Amarirade Hoiding Corp. LSD 188822 8§08 38T 152
Tesla, Inc. uso 21,705 7308073 1.22
Teuzs Instruments, Inc. LD 0T 2532146 Q48
Tharmo Fichor Sciantific, Inc. usD 28524 EBE1253 111
Lits Baamiby, inc. LUsD 1,558 379,754 Q.08
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AREry BEE HEE
T A S 5D = (%)
—
Lirion Pacific Comp. UED 6740 S0BEIR 016
United Continonial Holdings, Inc. =D 35537 2987191 as0
UrtedHeak Greup, ne. usD TE,1EZ 1946800 325
\ares Prammazsubicak Ine. LED £1530 10190598 170
Visa, Ing. ‘& ED 153862 20521140 349
Wikaar, Inc. ‘A LED 18824 2558471 043
WiellCare Heath Pans, e, =D 12774 2338583 0S50
\Wiliz Towers Watzon plc LED 31216 4TIAEIE 078
Workelny, Inc. A uED 24716 T.HBTE 119
Woridpy, ne. uED 39415 3014085 050
Whynn Resonts Lid. LED BED 8BS0 Qo
s, Inc. uED 14048 1191832 020
Xyborn, Inc. LED 3800 251638 o004
U Brangs Inc uED 29041 Z2BET.I25 Q44
Zoats, Inc. uED 5406 450855 008
558074050 9316
il B 507,042,000 0001
LSEOEEBNGIN T LB SHrAaee  mat
BSlEhTyv2HEES B
HimEEH A 507,843,000  S0.01
A TS|
Fil ﬂﬂﬂg HiRE
_EE M ®p BB REH  MATA 15D 1% (%)
ER 500 USD ETOZ IEUUI0IE P Mongan 2z -
=1 ;] B8 =D 58572 150028 I - 0 -
T:1) 1160 ER 1000 15012018  JF Mongan B =
HETRETIChde STREE B 87 -
ELR 2000 UED 1760 B0V JP Mongn m -
ED 1,138 L 1000 15012018 HEBC =] -
usD 2528 ER 1000 TSUVINE P Mergan -
HETFRRFICr5FEE 3 m -
BETRRG A DS (D B R W -
me 337TTE20 056
FoERE (R 1.018825 (047
BORE B BOO,004,073 10000
Erlbca=ing
HREL® (%)
FAUS 93.18
= 535
¥ 053
AHFY2R 0<a
£ 2y7 oos
HiEAt#H [T
WERTTOmRE (AW 039
it 100.00

us

U.S. Large Cap Growth Equity Fund

2018 12 31
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= EE  MWHE
EHE ax ZieE S0 KX (%)
LEBORESHRG | T HB E R 3BE | T h TWSHIEEES
L=
e g
Roctaurant Brands Inbornational, Inc. usD 219,237 11428832 068
Waste Connachons, Inc. LsD 187,371 13BTRETD 079
25305202 145
i
Albaba Group Holding Lid., ADR usD 214771 30085880 172
Tencent Holdings Lid., ADR UsoD 142987 41406584 2236
71502444 408
FS5H
ASML Holding MV, NYRS UsD 44818 6591538 040
6001008 040
AFUAR
Agiiv plc usD 320,968 18,558841 1.12
10,556,641 112
FTAUD
Actvicion Bliz=ard, Inc. usD 182178 TETERIE 043
Aleion Pharmaceulicals, Inc usD 101,392 10103713 088
Alphabet, Inc. ‘A’ usD B1B00 BS40TA45E 488
Alphabet, ine_ T usD 40,151 41685170 238
Amarencom. Ine. =D 97211 146638204 B3B8
Armerican Water Works Co., Inc. usoD 30560 6148157 046
Artnern, Inc. usD 51434 23800370 138
Aople, Inc =D 173,241 27358950 156
Becton Dickinson and Co UsD 162577 365668139 209
Bowing Ca. (The) =D 2TEI1S BAENISSE 592
Booking Holdings, Inc =D 18671 32361657 185
Contong Corp. (8.2 ] 24177 10843540 Q&2
Charlos Schwalb Comp. (Thaj usD 720350 2EEE4013 188
Cigna Corp. usD 2BE0S2 BOTE4T4D 280
Delar Ganorsl Corp. usD 208084 22302443 127
i Lily & Ca. usD 180,300 1B4T7.781 1.05
Facebook, Inc. ‘A usD 508000 E70S05C0 3E3
Fadlaiity Natioral [rfommation usD BB, 745 5983458 034
Serices, Inc.
Fortive Corp. usD 108008 7261378 Q41
Global Paymentz, Inc. UsD 184744 19028832 109
HCA Hoakhcars, Inc. usD 229803 2E486380 163
Hilton Worddwide Holdings, Inc. usD 248818 17T.7EL15% 101
moneywel Intemational, Inc. usD B5E7TE BBESSSZ 049
Hurnana, inc. usD 43240 14048172 080
LAC rtaeActhalann usD 45189 B208.111 047
Intercontinental Exchange, Inc. usoD 214367 16043226 052
Intuit, Inc. =D 153,723 30401738 1.74
Infuitive Surgical, Inc. =D 84280 40327580 0 230
Kansas City Scashem (0. ] B3ETE BO082 046
Las egas Sands Comp. =D 153634 a5 Q57
Meaxim Integrated Products, Inc. 0.=] 174797 BBSITO Q51
McDonald's Comp. usD 61584 1057TET4E Q&3
Microsoft Corp usD 1,124382 113528860 648
Miorgan Shnky UED 312083 12364574 Q71
Mot Inc. usD 71,8960 18858587 108
MNIKE, Inc. B usD 220,407 18286037 OS3
MNorthrop Giurmman Corp. usD 74340 18261821 1.04
PayPal Heldings, inc. usD 280,767 233TEEE0 133
Philip Mz Inmsmational, ine usD 250584 BTSS0S 096
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s~ 4 FElE ERE
Lk aH USD H% (%)
Fiod Hat, Inc [T=") 218233 38195140 218
Hioes Choras, . LUsD 242200 18241004 113
salasforca.com, Ine. =D 173319 24242136 138
Sarrpes Eroegy usD 106734 11454184 055
Sorvcolow, Inc. LsD TEESES 14208381 a1
St AsroSystems Holdings, Inc. A =D 125060 B38077 oS
Spiurik, Inc. usp 138981 14357450 082
Stryker Carp. ush 240808 3TST44EE 217
TD émaritrado Holding Corp. =D 2EREDT 12 702BEB T2
Teesln, sz u=n 73338 24892905 1.41
Unied-eath Group, Inc. (1= 218853 53348763 308
Veres Phammacssesis Inc. (7= 17R,195 205I2SEE 158
Wisa nc A UsD EZRBET BEZ4308548 471
WViAaare, e A =D 200,175 27073669 155
WelCar Hoash Plars nc uso 40204 DAITAET 054
Workday, Inc. &' UsD 100428 16,188,586 o8z
1587, 235.401 90082
- S 1,710,501, 624  97.07
LABORE RS T LS E 1,710,501,624 97T.67
mslEnTwSHEiES &
HEES 3 1,710,591.624  07.67
AE YNNG
il
fiit i 61T
R G%___®D | WEH  BSIEES S0 Hok (%)
T £i3000 WBD  4TIiTEE SiOVEN gk s -
ER MEOOD UED IS 3101201 DouschoBark 1218 -
ER 34T EOE LED IBEE4D 3112018 AP borgan 4158 -
B TESMS  LED B3NS 31012013 Mogan Sy pooe -
LED BEES BR300 30U01F U Mogn Mz -
AEFNRS o SRES B oM -
ER 184,000 LED IPEM 3N 208 B {13 -
ER e i =D 2BATET 3208 P organ 224 -
L&D s BUR 2000 31OV HERG 3 -
LED ZEsal ER 228 3OV IP Magn e -
uen BEI2 EJR T3RD0D 312018 REC 4238 =
HBETHEI o> SFEE B (LT
HEFHEIICrr DS O 8 B mMs -

W 43180872 248
FofuRE (A (2304.201) (0.13)
ERE R 1.751.445.335 100,00
BB
ERELE (%)
FAUAH 062
g 208
arE 145
AHEYX .12
b | 040
HEE® i 9767
ReRUTTOREE (AN 233
it 100.00

us
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U.S. Large Cap Value Equity Fund

2018 12 31
fElEL e M
BEE A il USD  HE=® (%)
N T TS
ot
Hs
Canadian Matural Resouncos Lid ush 26B080 6215005 Q&7
Canadion Pacific Radway Lid. usb 19041 33585580 2036
Magna intormational, nc usD 180467 BE3ITETH 0Aa3
TransCanada Comp. =] 382258 14034881 151
32201255 34T
TR
TOTAL SA, ADR =D 485300 24458168 2E3
24,456,168 263
AA R
TE Connoctiity Lid ush BATED B 740225 or2
8,740,225 o072
FAUH
Amanican inematons Groug, Inc (St v] 288541 1175993 120
Appbed Meris, ne =D 229300 TATITEE 080
ATET, Inc. W=D 107550 3043BES 033
Bank of Mo Yok Malkon Comp. (Thi) L=D 271196 1ZBOSBTS 138
Beson Dickirgon ard Co, [Satw) ZB4A0T 6383302 SEF
Bedion Dickirgon and Co. Preferenca =D BT 2126419 023
E.125%
Booing Co (Tha) usn S#E52F 16113107 162
Brghtheouso Financial, inc. H-=] 121,719 3773285 [+E] |
Bunge Lid. (=] 161228 BE4EEBE oaz
Carmival Corp. =] 127202 6187281 oeT
CF Incdusinos Holdings, Inc. usD 17ESB1 THEETE41 oBE1
Chubly Lid. usD 141884 18222028 186
Cizco Sysbarne, inc. usD 488434 21421127 230
Citigroup, Inc. ush 148,160 T.6B4.541 DB3
Comeazt Com. "A7 LD 31871 10BDEETE 116
G5 Hoakth Com. ush 247273 15900377 171
DeowDuPort, inc. S5 ) 255850 13881167 149
Duks Erargy Corp. usD BEEOD T34TD48 o7
BEQT Com [S=iv) 167376 3151690 034
BEguittane Midetream Conp. =D 157281 3083005 033
Evergy. Inc. =D 188,759 10.649.TE3 1.14
Excmzn babil Comp. L=D 296482 20394957 213
Fifth Third Bancors o 584898 13851513 147
Forhune Srands Homa & Seourty, Inc. (St u] 03T TR0 o8z
Frarklin Regounces, inc. =D 257750 TE08.TED oR|z
Sengral Sedn Lo (S ul 850,150 €422B83 oED
Qigad Zopnoeg, Inc =D 135,103 B492575 o=
Hezz Comp [S=t] 148354 E09T50% 066
Halogic, Ing (=] 206001 8433838 05,
Ningis Togd Wk, Ing [S=te) B405%  80TTES0 o087
Imternational Paper Co. (1.=e] 288218 11.7TO2E2 126
Jehnson & Johreon u=o 136,778 17560827 188
Johnon Controls intormational plc ush 41TO2T 12423234 123
JFiiorgan Chase & Cou usb 342656 33320332 358
KimbortyLlark Corp. ush 143452 16255388 1.78
Hoihl's Comp usb 62384  4101,7TE2 Db
La= ogas Sands Corp. usD 102472 E287TEEE  OET
Loswse: Corp. usD 224548 10148508 108
March & Mclennan Coc., Inc. (=] 144832 114TOTE4 123
Batied, Inc. usD 1TRATE 1,768,103 iR}
Modironc plic usD 235508 21306122 228
Marck & Ca, Inc. usD 2BRESS 220TE064 2ar7
Mot o, Inc. ush 2ZTIBRET 112144444 120
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B 1%
Micreaft Comp. usD
Morgan Staniey (.= s]
Nows Corp. ‘A" UsD

hetEra Erergy. e,

HaxdEra Enangy. Inc. Proference 6123%

Flelzen Hocngs plo
Decidontal Petroleurn Gorp.
PepsiCo, Inc.

Porrigo Co. pic

Pfizer, Inc.

PGAE Comp.

Philip Morric Imtemational, inc.
LA COMM, Inc.
Raythesn Co.
Sempra Enorgy Profeence 6%
Sompra Enorgy Profoonca 8.75%
Sempra Enengy

Sigrature Bank

ZL Groen Realty Corp, REIT
Sautnarm Ca. [Tha)

Soutrwest Arlings Co
Sioricyclo, Inc.

Taxas instrumants, ine.
Thanmme Fisher Sclentific, Inc.
Tamonty-Firct Cortury Fox, inc. ‘B’
Tyzon Foods, Ine_ "A”

United Parcel Sanace, inc. 'B°
United Technologios Corp.

LS Bancom

Verizon Communications, inc.
‘Vulcan Madorialc Co

Walmart, inc.

Wellz Fargo & Ce.
Wieyerhaguser Co. REIT
Zmmar Biomet Holdings, Inc.

BBbBoBEIBOEOBEORERAOREBEREREO0RERE

BNERE  EE  HRE

e (%)

313928 31897108 340
420278 16638808 .72
304347 44E2121 048
4750 B19SBS 009

158045 9,103,736 0S8
270250 8331958 OER
202800 12411360 1.33
52682 10,193,166 1.10
142757 E581,798 Q80
BOBR14 28471233 28B4
245750 553601 064
179800 12051554 128
IB0EID 15950441 1.71
40,721 @©258818 06T
833017 60661358 085
13878 1,332,188 014
9650 1039208 QN

3|IS0  IBTTON 042
TE000 5981000 064
408527 17941378 183
281,108 13,166,865 141
S5082 3486874 03T
102430 9B5E0E2 104
W0132 4524633 048
443968 21484571 231
341800 18,084,304 154
98227 9525072 1.02
43533 4E31284 OS50
348279 15 BEEBED 168
367,790 20305686 218
20538 1983418 O
14T 4T3 13BA2E4E 14T
685880 3052353 328
3c8541  ToOd448 QRS
31800 3274076 035
BI9.958,711 9023

LS 003,444,350 0708
T EP‘H 903,444 350 07.05
ﬁﬁh‘ﬂ*i £
RiEES & D03, 444,350  07.05
AT
Fls # IIJH: e
He £ WEE  WSETH 5D H* (%)
BER 133,185 en 158308 31012018 JF. Morgan a2 =
BR 2013417 LED 2250846 0 2005 Morgan Shnkey 22085 -
ED 18016 BR 121000 31008 JP Momgan 0 -
AETHNS A ETHER B By -
ER EE,000 LED E3ES 3101/8 JF. Morgan 1] -
LED 182054 BR 1SE3 JU0VINE U Mogan na=n -
LED 272 BR 52000 3101208 L8 an -
HETFHME A LTESR FF [1.825) -
HBTHIRCHHIINE (B & &t naE -
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i 24,001,243 207
FOERSE (R 2613383 028
HEE 5t 930,936,905 100.00
ERHSRLE
BREER (%)

FAUDH 8023
o e 347
TR 283
AA A o7z
WiEEs &t 87,05
PR R OREE (B 288
it 100,00

us

2018 12 31

a
b

1
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2018 12 31 2018 12 31
1.4189 NA
1.3643 NA
0.9866 NA
0.8745 0.8469
8.6990 NA
1.4922 NA
8.9483 NA
110.0150 NA
0.7812 NA
d
3
e
f
2018 12 31
/
BNP Paribas - 2,480,000
Goldman Sachs 490,000 -
J.P. Morgan - 270,000
Morgan Stanley - 2,878,433
NatWest - 830,000
State Street - 50,000
UBS 880,000 -
us Bank of America 320,000 -
us NatWest - 30,000
a)

305/608



EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

2018 12 31
b A
A
QFI1
A QFI1 A
A QFI1 A
QFIl
A
A A
c TBA
To Be Announced TBA
TBA
TBA
TBA
d)
CSSF 2018 12 31
48.13
us (20.58)
(29.53)
us 6.84
us 14.26
us (16.17)
2018 12 31
Jd 0.047032 2018 1 22
Jd 0.051347 2018 2 21
Jd 0.024270 2018 3 20
Jd 0.068089 2018 4 20
Jd 0.044361 2018 5 17
Jd 0.057025 2018 6 21
Jd 0.049095 2018 7 23
Jd 0.048545 2018 8 21
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us
40,000

a

2018 12 31
Abonnement
0.05
b
a

0.07

Jd
Jd
Jd
Jd
Jd
Jd
Jd
Jd
Jd
Jd
Jd
Jd
Jd
Jd
Jd
Jd
Jd
Jd
Jd
Jd

0.01%

2018 12 31
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2018 9 21

.049793
.048171
.051801
.044550
.026370
.027437
.025239
.027120
.024856
.031420
.027780
.028658
.028778
.028487
.030872
.026864
.033036
.035433
.074236
.022016

O O O O O O O O O O O O O O O o o o o o

0.0005

2018 12

2018
2018
2018
2018
2018
2018
2018
2018
2018
2018
2018
2018
2018
2018
2018
2018
2018
2018
2018

31

3,648,955

10
11

= =
5 © o N~ o b wN e g

= e
N o e

11

22
21
18
22
21
20
20
17
21
23
21
21
22
21
18
21
17
21
21

0.01

Taxe d’
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S.a.r.l.
us
us
us
us
b
2018 12 31
2018 12 31
Jd 0.03 0.03
us Jd 0.03 0.03
Jd 0.15 0.15
us 0.03 0.03
us 0.02 0.02
us 0.02 0.02
* 2018 12 31
N
c
2018 12 31
2%
us 8%
Us 18%
us 12%
us 23%
2018 12 31
20,049
us 9,848
1,647,805
Us 98,785
uUs 273,791
us 242,565
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12 13
30 25 25

454,537,881 371,368,949
19,677,119,414 20,513,560,879
84,865,862 99,862,916
11,129,826 38,084,631
20,227,652,983 21,022,877,375
20,227,652,983 21,022,877,375
10,560,728 36,274,044
3,106,116 3,431,738
25,884,782 28,598,128
922,581 957,734
40,474,207 69,261,644
40,474,207 69,261,644
16,387,037,894 19,012,441,840
3,800,140,882 1,941,173,891
1,911,024,671 1,708,562,009
20,187,178,776 20,953,615,731
20,187,178,776 20,953,615,731
20,227,652,983 21,022,877,375
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12 13

29 26 30 26

30 25 25
3,342 3,025
69,572,777 2,178,113,902
69,569,435 2,178,110,877
341,919 331,164
5,987,627 6,428,932
49,897,755 53,575,122
933,917 980,659
57,161,218 61,315,877
126,730,653 2,239,426,754
126,730,653 2,239,426,754
126,730,653 2,239,426,754
62,544,416 224,195,804
3,180,184,200 3,800,140,882
1,375,960,789 593,004,423
1,375,960,789 593,004,423
691,817,870 436,740,464
691,817,870 436,740,464
3,800,140,882 1,941,173,891
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13
30 26
25
12 13
30 25 25
13,391,947,325 16,387,037,894
5,891,431,500 4,623,331,838
2,896,340,931 1,997,927,892
16,387,037,894 19,012,441,840
12 13
29 26 30 26
30 25 25
13
30 26

25
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13
25
@
@
12 30 25
30,442
6,794,681
6,825,123
13 25
24,044
1,932,821,421
1,932,845,465
12 30 25
13 25
13 30 26 25
12 13
30 25 25
1.2319 1.1021
10,000 12,319 10,000 11,021
FOFs F 18,658,869,274 20,513,560,879
98,212,939 99,862,916
18,757,082,213 20,613,423,795
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12 13
(2018 7 25 ) (2019 7 25 )

18,974,031,459 21,274,347,719

15,777,990 25,442,427

18,989,809,449 21,299,790,146

18,989,809,449 21,299,790,146

15,777,990 25,442,427

3,945,710 4,258,869

62,144,943 64,203,915

1,656,522 1,270,029

83,525,165 95,175,240

83,525,165 95,175,240

15,547,740,111 18,689,480,807

3,358,544,173 2,515,134,009

1,682,771,917 1,487,253,132

18,906,284,284 21,204,614,906

18,906,284,284 21,204,614,906

18,989,809,449 21,299,790,146
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12 13
( 2017 7 26 ( 2018 7 26
2018 7 25 ) 2019 7 25 )
493,087,419 1,144,117,355
38,359 1
493,125,778 1,144,117,355
7,500,199 8,250,361
118,128,003 127,211,635
3,366,465 2,582,525
128,994,667 138,053,521
364,131,111 1,282,170,876
364,131,111 1,282,170,876
364,131,111 1,282,170,876
64,414,652 184,855,760
2,289,056,493 3,358,544,173
1,391,201,740 685,608,773
1,391,201,740 685,608,773
621,430,519 431,703,731
621,430,519 431,703,731
3,358,544,173 2,515,134,099
12 13

[2018 7 25 ] [2019 7 25 ]
12,640,315,427 15,547,740,111
6,186,318,523 5,244,952,329
3,278,893,839 2,103,211,633
15,547,740,111 18,689,480,807
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12 13
2017 7 26 2018 7 26
2018 7 25 2019 7 25
25,460 0
299,690,999 0
8,220,310,736
6,392,930,990 1,487,253,132
1,383,055,458 9,707,563,868 1 5,194.12
8,075,702,907 1 5194.11
12 13
2017 7 26 2018 7 26
2018 7 25 2009 7 25
26 198
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12 13
[2018 7 25 ] [2019 7 25 ]

(1) (1)

(2) 2

(3 (3)
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12 2018 7 25

488,290,565

488,290,565

13 2019 7 25

860,855,697

860,855,697
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12 13
[2018 7 25 ] [2019 7 25 ]
1 1.2160 1.1346
(1 (12,160 ) (11,346 )
D
@)
9,501,718,499 21,274,347,719
9,501,718,499 21,274,347,719
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(2018 7 25 ) (2019 7 25 )
623,217,388 124,193,066
481,419,854 186,231,740

17,787,136,856 20,956,300,432
64,278 94,881
142,455,827 26,077,257
10,913,406 6,780,377
19,045,207,609 21,299,677,753
19,045,207,609 21,299,677,753
64,926 29,444
55,514,158 -
15,777,990 25,442,427
1,411 510

14,907 11,682
71,373,392 25,484,063
71,373,392 25,484,063
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7,965,588,354 9,501,718,499
11,008,245,863 11,772,475,191
18,973,834,217 21,274,193,690
18,973,834,217 21,274,193,690
19,045,207,609 21,299,677,753
2 28 2 27
2018 7 25 2019 7 25
12
133 60
61
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[2018 7 25 ] [2019 7 25 ]
6,523,180,078 7,965,588,354
3,137,480,575 2,660,153,880
1,695,072,299 1,124,023,735
7,965,588,354 9,501,718,499
7,965,588,354 9,501,718,499
7,965,588,354 9,501,718,499

2017 7 26 2018 7 26
2018 7 25 2009 7 25
26 198
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[2018 7 25

]

[2019 7 25 ]

(D)

2

©)

323/608
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3.
(2018 7 25 )
50,216,457
50,216,457
(2019 7 25 )
916,700,762
916,700,762
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2018 7 25
1
15,768,415 15,832,693 64,278
15,768,415 15,832,693 64,278
15,768,415 15,833,341 64,926
15,768,415 15,833,341 64,926
31,536,830 31,666,034 648
2019 7 25
1
5,604,142 5,629,051 24,909
5,604,142 5,629,051 24,909
128,573,914 128,533,386 40,528
122,969,772 122,899,800 69,972
5,604,142 5,633,586 29,444
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134,162,437

65,437|

[2018 7 25

]

[2019 7 25

]

(1

2.3820

(23,820 )

2.2390

(22,390 )

)
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REPSOL SA 230,552 14.290 3,294,588.08
TECHNIPFMC PLC 147,070 23.890 3,513,502.30
AKZO NOBEL 44,700 85.710 3,831,237.00
ARKEMA 22,083 86.360 1,907,087.88
UPM-KYMMENE OYJ 144,270 25.200 3,635,604.00
GEA GROUP AG 124,046 22.060 2,736,454.76
KNORR-BREMSE AG 19,137 93.000 1,779,741.00
LEONARDO SPA 301,510 11.700 3,527,667.00
BUREAU VERITAS SA 141,914 21.670 3,075,276.38
VOLKSWAGEN AG-PFD 22,801 158.620 3,630,970.42
ADIDAS AG 19,757 282.250 5,576,413.25
INDUSTRIA DE DISENO TEXTIL 161,038 27.500 4,428,545.00
CARREFOUR SA 231,235 17.640 4,078,985.40
DANONE 75,192 75.320 5,663,461.44
FRESENIUS MEDICAL CARE AG 46,036 68.940 3,173,721.84
KONINKLIJKE PHILIPS NV 92,388 42.140 3,893,230.32
SANOFI 73,703 75.730 5,581,528.19
ERSTE GROUP BANK AG 75,938 34.210 2,597,838.98
INTESA SANPAOCLO 1,215,841 2.035 2,474,236.43
AXA SA 153,615 23.540 3,616,097.10
METROVACESA SA 158,679 9.950 1,578,856.05
ATOS SE 14,646 77.940 1,141,509.24
SAP SE 35,597 113.780 4,050,226.66
WORLDLINE SA 17,127 65.650 1,124,387.55
NOKIA OYJ 719,744 4.633 3,334,573.95
ILIAD SA 26,308 93.640 2,463,481.12
KONINKLIJKE KPN NV 435,529 2.650 1,154,151.85
STMICROELECTRONICS NV 198,567 17.600 3,494,779.20
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JOHNSON MATTHEY PLC

BAE SYSTEMSPLC

MELROSE PLC

SMITHS GROUP PLC

WEIR GROUP PLC/THE
RECKITT BENCKISER GROUP PLC
GLAXOSMITHKLINE PLC
LLOYDS BANKING GROUP PLC
STANDARD CHARTERED PLC
PROVIDENT FINANCIAL PLC
LEGAL & GENERAL GROUPPLC
SOPHOS GROUP PLC

SPECTRISPLC

CIE FINANCIERE RICHEMON
NESTLE SA-REG

SONOVA HOLDING AG-REG

LONZA GROUP AG-REG

ROCHE HOLDING AG-GENUSSCHEIN

UBS GROUP AG-REG

BILLERUDKORSNAS AB
HUSQVARNA AB-B SHS
GETINGE AB-B SHS

SKANDINAVISKA ENSKILDA BAN-A

328/608

4,949,113

80,629

391,219

1,308,128

148,844

143,030

39,125

216,009

5,056,467

414,048

205,269

824,603

587,016

67,837

9,482,224

58,336

99,776

7,664

9,389

30,869

241,988

448,022

317,595

365,401

112,802

235,650

1,031,448
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90,358,152.39
(10,887,253,781)

31.840 2,567,227.36
5.328 2,084,414.83
1.962 2,566,547.13
16.260 2,420,203.44
15.400 2,202,662.00
64.750 2,533,343.75
16.536 3,571,924.82
0.569 2,880,669.24
6.824 2,825,463.55
4154 852,687.42
2.693 2,220,655.87
4370 2,565,259.92
27.370 1,856,698.69
31,147,758.02
(4,207,750,630)

85.940 5,013,395.84
102.720 10,248,990.72
224.200 1,718,268.80
342.200 3,212,915.80
263.800 8,143,242.20
11.640 2,816,740.32
31,153,553.68
(3,421,594,800)

115.100 36,555,184.50
84.660 30,934,848.66
137.500 15,510,275.00
93.100 21,939,015.00
104,939,323.16
(1,204,703,429)
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SUBSEA 7 SA 288,811 97.500 28,159,072.50
NORSK HYDRO ASA 423,364 33.230 14,085,000.72
YARA INTERNATIONAL ASA 82,865 416.600 34,521,559.00
DNB ASA 138,458 158.000 21,876,364.00
933,998 98,641,996.22
(1,234,997,792)
16,844,805 20,956,300,432
(20,956,300,432)
@
1.
2,
3,
28 100.0% 52.0%
13 100.0%) 20.1%
6 100.0%) 16.3%
4 100.0% 5.79
4 100.0% 5.9%
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12 13

30 25 25
4,520,799 18,703,651
238,170,804 278,962,099
6,217,538,671 8,525,572,270
4,815,926,096 6,663,360,395
41,435,343 63,125,590
3,020 72,969
6,451,674 19,160,283
11,324,046,407 15,568,957,257
11,324,046,407 15,568,957,257
11,048,761 32,627,667
1,860,692 2,526,016
15,506,158 21,050,443
745,498 757,993
29,161,109 56,962,119
29,161,109 56,962,119
10,198,015,449 14,133,101,382
1,096,869,849 1,378,893,756
1,585,037,843 1,414,683,572
11,294,885,298 15,511,995,138
11,294,885,298 15,511,995,138
11,324,046,407 15,568,957,257
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12 13

29 26 30 26

30 25 25
2,313 1,983
366,679,954 24,737,766
77,515,981 332,818,764
444,193,622 357,554,547
243,017 238,793
4,216,737 4,340,075
35,140,246 36,167,981
763,752 783,092
40,363,752 41,529,941
484,557,374 399,084,488
484,557,374 399,084,488
484,557,374 399,084,488
5,514,991 26,258,025
1,631,037,190 1,096,869,849
854,045,823 811,537,406
854,045,823 811,537,406
909,170,781 156,687,036
909,170,781 156,687,036
1,096,869,849 1,378,893,756
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13
30 26
25
60 61
12 13
30 25 25
11,298,740,571 10,198,015,449
4,711,378,951 5,302,326,111
5,812,104,073 1,367,240,178
10,198,015,449 14,133,101,382
12 13
29 26 30 26
30 25 25
13
30 26
25
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13
25

@
@
(©)

12

30

25

14,721

306,574,832

157,568,972

464,158,525

13

25

11,315

47,824,134

17,504,500

30,330,949

12
30 25

2,653,017

2,656,037

3,020
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| 2,656,037 3,020 |
13
25
10,378,269 10,305,300 72,969
10,305,300 72,969
25
12 13
25 25
1.1076 1.0976
10,000 11,076 10,000 10,976
GIM FOFs F 7,464,167,633 8,525,572,270
62,082,603 63,125,590
7,526,250,236 8,588,697 ,860
Amundi Funds Emerging
Varkets Equity Focus 41,267.565 62,210,441.560
62,210,441.560
41,267.565 6,663,360,395
15,252,058,255
6,663,360,395

(D)
(D)

42.95 43.69
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(2018 25 (2019 25
6,319,134,481 8,896,886,740
17,520,272 15,680,245
6,336,654,753 8,912,566,085
6,336,654,753 8,912,566,985
17,520,272 15,680,245
3,842,283 4,221,453
26,141,768 27,861,558
768,394 844,233
48,272,717 48,607,489
48,272,717 48,607,489
5,392,121,319 7,517,332,968
896,260,717 1,346,626,528
899,897,634 919,616,802
6,288,382,036 8,863,959,496
6,288,382,036 8,863,959,496
6,336,654,753 8,912,566,085
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(2017 26 (2018 26
2018 25 2019 25
444,346,774 63,725,585
444,346,774 63,725,585
7,874,062 7,557,495
54,767,333 49,879,368
1,574,686 1,511,383
64,216,081 58,948,246
380,130,693 4,777,339
380,130,693 4,777,339
380,130,693 4,777,339
187,050,305 22,487,615
545,902,896 896,260,717
564,664,200 563,824,834
564,664,200 563,824,834
407,386,767 140,723,977
407,386,767 140,723,977
896,260,717 1,346,626,528
(2018 25 ) (2019 25 )
5,924,413,826 5,392,121,319
2,856,205,153 2,968,925,916
3,388,497,660 843,714,267
5,392,121,319 7,517,332,968
1.1662 1.1791
(11,662 ) (11,791 )
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(2017 26 ( 2018 26
2018 25 ) 2019 25 )
05
97,647,647 133,391,820
95,432,741
483,417,784 1,148,400,042
706,817,246 786,224,982
1,383,315,418 2,068,016,844
5,392,121,319 7,517,332,968
2,565.43 2,750.99

@

)

)
)
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2018 25 2019 25

257,387,757 106,262,555

257,387,757 106,262,555

2019 25

3,690,582,296( 8,896,886,740

3,690,582,296( 8,896,886,740
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(2018 25 (2019 25
195,515,576 97,227,777
233,411,646

1,967,446
7,224,710,538 9,133,297,953
135,383,213
76,589,701 92,362,929
11,813,403 13,781,485
35,997,458 21,177,607
17,203,668
7,930,625,203 9,359,815,197
7,930,625,203 9,359,815,197
5,703,013 6,320
14,531,761 3,846,526
19,090,568 15,680,245
5
39,325,342 19,533,006
39,325,342 19,533,006
3,337,212,583 3,874,495,235
4,554,087,278 5,465,786,366
7,891,299,861 9,340,282,101
7,891,299,861 9,340,282,101
7,930,625,203 9,359,815,197

26

(D

340/608
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(D

)

12
61
(2018 25 (2019 25 )
3,809,896,653 3,337,212,583
1,512,969,505 1,491,073,104
1,985,653,575 953,790,452
291,687,982
257,459,835 183,912,939
115,674,306
FOF 2,672,390,460 3,690,582,296
3,337,212,583 3,874,495,235
3,337,212,583 3,874,495,235
2.3646 2.4107
(23,646 ) (24,107 )
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D

)
©)

D
)
©)

2018 25 2019 25
302,823,884 156,442,657
29,755,121
16,807,025 12,221,030
349,386,030 168,663,687
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(2018 25 ) (2019 25
() ) () () () ) () ()
132,232,748 126,529,735 5,703,013
132,232,748 126,529,735 5,703,013
2018 25 2019 25
() ! () () () ' () ()
() ()
4,016,472 4,022,792 6,320
4,016,472 4,022,792 6,320
2019 25
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LUKOIL PISC-SPON ADR 17,398 8104 140093392
NOVATEK PJSC-SPONSGDRREGS | 3511 207.80 729585.80
SEVERSTAL PAO-GDR REG S 21,791 16.39 684.954.49
JARDINE MATHESON HLDGSLTD 13.300 64.50 859.047.00
51J0B INC-ADR 5,802 82,62 486,797.04
Q'E)'F?ABA GROUPHOLDINGLTD-SP | 45 734 17867  5491,065.11
X 5 RETAIL GROUP NV-REGS GDR | 12,970 33.66 436,570.20
FOMENTO ECONOMICO MEXICANO
G 8,830 92.00 812.360.00
CREDICORP LIMITED 5.700 22853 1.302.621.00
HDFC BANK LTD-ADR 14,254 116.85|  1.665579.90
SBERBANK PAO-SPONSORED ADR | 157,129 1401]  2.343579.03
'\P"J(SDSCOW EXCHANGE MICEX-RTS | 304 590 1.42 433,340.19
SAMSUNG ELECTRONICS CO LTD-
gl 1,503 98950 148721850
13 18.142.652.18
(1,063,397,818)
51.0% 21.6%
GRUPO MEXICO SAB DECV-SER B | 191830 2530 8,689,899.00
GRUPO AEROPORTUARIO DEL
opvia Ml 24,116 10095  4,604,950.20
GRUPO AEROPORTUARIO DEL
pstas 14,688 20528|  4,337,072.64
WAL-MART DE MEXICO SAB DE
ey 301,697 5582  16,840,726.54
GRUPO FINANCIERO BANORTE SAB | ,o-o 10021 2928250052
DE CV-O
5 63.755.212.90
(361,492,057)
3.0% 2.0%
CVC BRASIL OPERADORA E
pdipaceliyliang 30,440 46.99|  1.430,375.60
KROTON EDUCACIONAL SA 256,130 1230]  3.150,399.00
LOJAS RENNER SA 106,318 2672 49671769
ITAU UNIBANCO HOLDING SA-PREF| 183,910 3735 6.869,038.50
B3 SA-BRAZIL BOLSA BALCAO 89,202 4253 3,793,761.06
5 20,210, 75112
(579.240.127)
6.2% 6.3%
ERSTE GROUP BANK AG 28,425 3401 972.419.25
1 972.410.25
(117.166,795)
1.3% 1.3%
EREGLI DEMIR VE CELIK
e e s 214,794 773 1.660,357.62
1 1.660,357.62
GLIAT 173
0.3% 0.3%
OTP BANK NYRT 23088|  12,600.00] 290,908,800.00
1 590.908,800.00
(107,665,346)
12% 1.2%
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CHINA CONCH VENTURE HOLDINGS| 1, 000 2763 398160000
LIMITED
GEELY AUTOMOBILE HOLDINGS
oLy ! 202,000 1248  2,520,960.00
TENCENT HOLDINGS LIMITED 103.400 365.60]  37,803,040.00
SINOPHARM GROUP CO LTD-H 104,000 3000 3.120,000.00
POSTAL SAVINGS BANK OF CHINA
o S 917,000 458 4,199.860.00
AlA GROUPLTD 193200 86.80|  16,769,760.00
E?I'DNQ LIFE INSURANCE COMPANY | 345 500 2040|  6,976,800.00
PING AN INSURANCE GROUP COMP
oA 237,000 9500  22)515,000.00
CHINA OVERSEAS LAND &
IR OVER 328,000 27.95|  9167,600.00
CHINA VANKE CO LTD-H 239400 3040 7.277.760.00
COUNTRY GARDEN HOLDINGS
oAy T 343,000 11.00]  3,773,000.00
CHINA UNICOM HONG KONG
e 742,000 701] 586922000
7 123.974.600.00
(1.717,048.210)
18.4% 18.8%
SIAM CEMENT PCL NVDR 30,800 24800 13.798.400.00
1 13.798,400.00
(48,29%.400)
05% 0.5%
PT BANK CENTRAL ASIA TBK 692,000  31,250.00|21,625,000,000.00
PT TELEKOMUNIKAS! INDONESIA
RiSmaii 3603700  4,190.00|15,099,503,000.00
> 36,724,503,000.00
(286.451.123)
3.1% 3.1%
S OIL CORPORATION 6,790 9450000 641.655,000.00
LG CHEM LTD 1972] 353,500.00] 697,102,000.00
LOTTE CHEMICAL CORPORATION 2.790| 246,500.00] 687,735,000.00
POSCO 2477 238,500.00] 1,067,764,500.00
HYUNDAI MOBIS CO LTD 2.450]  232,500.00| 1,034.625,000.00
HYUNDA| MOTOR COMPANY 73200 132,500.00] 969,900,000.00
NAVER CORPORATION 2.124] 123,500.00] 509.314,000.00
NCSOFT CORP 1795 493,000.00] 884.935,000.00
HANA FINANCIAL GROUP INC 36.097|  36.250.00 1.341,141,250.00
KB FINANCIAL GROUP INC 25.204]  45.500.00] 1.150,877,000.00
fﬁ'DNHAN FINANCIAL GROUP CO 37.148|  45:850.00| 1.703,235,800.00
SAMSUNG ELECTRONICS COLTD 31875 46.400.00] 1.479,000,000.00
ggg'FSUNG ELECTRONICS COLTD- | 43900  37700.00| 1,843,605,400.00
SAMSUNG SDI COLTD 7169 239,000.00] 1.713,391,000.00
14 15,724,280,950.00
(1,445,061,419)
15.5% 15.8%
CHAILEASE HOLDING COLTD 151,480 136,00 20.601.280.00
EggON FINANCIAL HOLDING CO 763,000 4345\  33152,350.00
CATCHER TECHNOLOGY COLTD | 110,000 230.00]  25,300,000.00
DELTA ELECTRONICS INC 137,000 15150 20.755.500.00
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LARGAN PRECISION COMPANY o00d 225500 3529500000
LIMITED
MERRY ELECTRONICS COLTD 82,000 15750  12,915,000.00
TAIWAN SEMICONDUCTOR
MANURAGTURING 563,000 265.00] 149,195,000.00
VANGUARD INTERNATIONAL
SEMICONDUCTOR Co 284,000 64.50]  18,318,000.00
8 318,532,130.00
(1,108,491,812)
11.9% 12.1%
COAL INDIA LIMITED 98,364 216.85|  21,330,233.40
ITC LIMITED 9,019 27085 2,442,796.15
HOUSING DEVELOPMENT FINANCE
CORPORATION 93,807  2,184.25| 205,094,522.25
TATA CONSULTANCY SERVICES 50,746]  2,096.80| 106,404,212.80
7 335,271, 764.60
(529,729,388)
5.7% 5.8%
MONDI PLC 17,226 319.34]  5500,950.84
MR PRICE GROUP LIMITED 64,081 194.80]  12,482,978.80
NASPERS LIMITED-N SHS 3848 350883 13,501,077.84
FIRSTRAND LTD 205,552 63.27]  13,005,275.04
Z 44,491,182.52
(347,031,223)
3.7% 3.8%
SAIC MOTOR CORPORATION LTD-A | 209,558 2469  5173,987.02
WEIFU HIGH-TECHNOLOGY GROUP
COLTDA 128,700 1830  2,355,210.00
MIDEA GROUP CO LTD-A 84,000 53.38]  4,483,920.00
JANGSU YANGHE BREWERY
IOINT.STOCK COA 28,500 121.06]  3,450,210.00
PING AN BANK CO LTD-A 767,264 13.88]  10,649,624.32
LUXSHARE PRECISION INDUSTRY
O LTDA 238,810 2122  5067,548.20
6 31,180,499.54
(490,781,062)
5.3% 5.4%
9,133,297,953
(9,133,297,953)

AL-RAJHI BANK(HSBC)2021 P-NT 45,018.00| 853.473.75

ELN
1 45,018.00] 853,473.75

(92,362,929)

1.0% 100.0%

92,362,929

(92,362,929)
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92,362,929
(92,362,929)
Amundi Funds
Société d"Investissement a Capital Variable SICAV
2010 12 17 2010
2018 6 30
Equity Emerging Focus
2018 6 30
2018/06/30 2017/06/30
usb usb
1,160,931,307 769,007,053
1,114,465,027 741,155,069
1,056,624 ,499 666,911,092
57,840,528 74,243,977
35,237,475 21,326,728
5,312,989 2,474,163
4,508,595 2,450,975
740,383 1,466,122
519,620 133,068
CFD - -
221 928
146,997 -
11,522,471 5,641,555
- 200,956
3,773,951 2,214,882
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2,233,850 668,721
CFD - -
3,737,128 2,006,052
1,777,542 550,944
1,149,408,836 763,365,498
2018/06/30 2017/06/30
usp usD
22,490,650 11,885,465
22,268,817 11,437,933
72,066 35,933
1 -
149,766 411,599
20,736,055 11,824,799
12,551,102 6,641,375
409,706 9,634
2,898,846 2,047,536
341,276 191,941
40,065 18,216
2,816,025 2,296,665
771,409 590,807
7,073 10,195
900,553 18,430
1,754,595 60,666
42,284,237 7,667,682
2,071,434 1,164,992
418,868 398,954
42,386,266 9,292,294
16,403,449 63,756,531
386,552 58,375
26,369,369 73,107,200
11,951 -
982,762,576 711,064,765
623,076,656 359,305,270
386,043,338 424,866,695

348/608



EDINETOOOO
O0O00000000O00o00gnognoOonod(eoses?)
Ooooooodooodooooond

763,365,498 338,498,803
1,149,408,836 763,365,498
2018 6 30
aEe R
BE  EWE mEm HE (%) B EWE inE HE (%
&0 =D
Ovs . fPa 1LIEETT %56 1890200 GF SECURITES CO LTD TEIS  0M
460,200 HUIATAl SECURITES COLTD -H BATLIOB 058
SWMOERRIFTLER RN AR TOEHNEES N M6 TR ARMCEL EXPHEE-H RS Lx
58500 HETEASE 5P AR SHS WTELIE 13
Ll LHLMSATT N 1,711.200 MEW CHIMALIFE INSURAMCE G - H TANAN 02
P o LT4LE00  O15 2573500 PG AN INSURANCE CROUP COH HEIE 206
1506500 SHANGHAI FOSUIN PHARMACELTIH BIAN  am
700 PAMPA ENERGIA SAADR 1430 IS
- a0 1,065,100 ZHUZHOU CRAC TMES ELECTRIC CO LTD SOTRIZZ o4
= BT 1970487 035 o imare 01
5.t ERITE G e AN 126,450 MD MEDICAL GROUP IWWE STMENTS PLE 1paaTen oo
A ntf o 2w H W Loy 11250405 115
3,080,000 BRILLIANCE CHMAALTOMOTNVE 552800 (A8 )
Sis femarss i RIS 5806317 ALPHA BAMKAE 13250406 115
8,045,000 KLINLUM ENERGY CO LTD TN 089 F@ (e 101WITH 900
250,000 LUK, FOOK HOLDINGS MTLLTD 19mIS 0M T I
—— nHLE 28 1,48 000 BEUING ENTERPRISES HLDGS -+ BSELENE 05T
- 3,303,000 CHIMA EVERBRIGHT INTL LTD -H- 20007 0y
1 ::; m am::'rm 5 :ﬁ:g gi: 180050 GHIMAMOBLE (1D -H mpnpneiile
T S B PO RS TIC ey 2552 000 CHIMA OVERSEAS LAND & MVESTMENT LTD - H BAISSSE  OT3
388,500 B3 5A BRASILBOLSABALCAD 204ry  pap| N2000 TR EESOURCES BEER HOLDING CoupaNY SLms LT
265,208 (AL UNBANCO HOLDING SA 27085 0| oo HOOCLTD-H S i
238,000 TALSA NVESTIMENTOS PREF BSR4 DB 3pu 000 GUANGDOME NVESTMENT LTD H- ST s
641,300 KLABIN SAUNIT 3255 02| 5370000 HAMGLUNG PROPERTES LTD -H WA 035
PR Ry 1550195 1.6 1,275,000 SHANGHAI INDUSTRIAL HOLDMGS - H TR 0%
5762000 KERRY LOGISTICS NETWORK LTD BOMTE 070 13“"”" :':F:ﬁ:: n.-un ERTIES - H |:,H1IE[ ! ?i
BN AN B) REUR AR TSI 08| o4 500 TECHTROMIC NDUSTRIES COLTD- H 08210 094
R | NEpNEm TR el — BEMAM 088
261,800 ALBARA GAOLP HOLDING-5P ADR 4RTET 4 4N
100,000 ANTA SPORTS PRODUCTS LTD BT 046 AT NP BANK T TR
6,300 BADUADS B10300 140 1w 108870415 821
251,500 CHMA CONCH VENTURE HOLDING S 4015 oA 166,456 BALKRISHNA INDUSTRIES LTD 509M am
24N 67 CHIMARESOURCES LAND LTD fMafe  on 311,684 BHARTI ARTEL LTD 17Ts2 oS
90,300 CTRIPCOM INTERNATIONALADR fpsgee  0M 300,678 CONTANER CORPORATION OF INDWALTD Jprwe 0
AT A YN VR Wi an| N EEMnmGD iyl
il 421,505 ESCOATS LTD SIS 04T
175,000 1D COMADR BATLOS0 DB 1,185 665 GAIL LTD sxmu ast
1.240,000 KNGSOFT CORP LTD ALED 03 77,108 GATEWAY DISTRPARKS LTD 1408180 013
124,500 LOWGFOR PROPERTEES M08 0H
367 45T HOFC BAMK -F HATEE 08
127,600 MGM GHINA HOLDINGS LTD 2615826 0.1 224,114 HOUSING DEVELOPMENT FINAMCE CORP LTD nﬂ.m am
120,000 SHMAD PROPERTY HOLDINGS LTD Axipl 0.2 3Z7STTT G| BANKLTD 1ELITE LIS
1,408,200 TENCENT HOLDINGS LTD TTM AN B Py '
B02.503 INFOSYS TECHNOLOGIES HZEE 1R
SATL000 XMWY GLASS HOLDINGS TXHG065 0B 395858 LARSEN & TOUBRD LTD riﬁ.ﬁﬁ 0es
g 1HINEE L85 B65.441 WAHINDFA & MAHINDR BTILED  OTE
30524,000 BANK OF CHINA H- M 11 x;’: D!Emmmm :ﬁ: :i
368,000 CHMA COMMUMICATION SERVEH S:1082 046 P E“ CHE' - — — .
21,051,000 CHIMA CONSTRUCTION BANK H WA 180 o tmmra.laL TS i !-m o
328,000 CHMALIFE INSURANCE CO-H E5mIR LTS ' pCrsERC
2061,000 CHMALONGYUAN POWER GROUP - H 10BN D15 £ T e 20
4,140,000 CHMADILAELD SERVICES - H 1008 LM TR SN &8
DEIZ.000 CHMAPETROLEUM & CHEMICAL H BE0E30E 075 ' '
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WEE HEE
BE EHE BER g3 () BE EmE Bl g (%
usD ED

9433 400 BANK CENTRALASIA 14, 136539 124

180,400 BAMS MANDIRI 1909087 Qa7 - s e

50,384 229 CIPUTRADEVT 1567 0% o; /1T 0 SoEmo0l 052

4,471,500 PT JASA MARGA TBK 1304406 0N 50,624 HYUNDA HEAVY IND 45068 04

o e 1 18,136 HYUNDAIHEAWY INDUSTRES HOLDINGS COLTD  GDSS506 053

FAAZFeE ! ! 141,223 NG LIFE INSURANCE KOREA LTD 530290 046

£.099 NOWATEK, DAD-SPONS GDR REG § 32332 118 89,753 KDREA AERDSPACE INDUTRIES LTD WTE 0

I [ 107,463 KOREA NVESTMENT HOLDINGS BiBI4 O

11,070 LOTTE CHEMICAL IS 030

3,970,800 DIALDG JoaT4anE 026 135,308 LOTTE CORP 181538  0.96

1,800,500 GENTMNG iMa5sE 03 13,719 MAVER CORP aFZIM 08D

6,284.700 1M CORP BHD LTBABE O 10,953 MCSOFT IpEE 03

00 208 MALAYS I ARPORTS 2ITET4Y Q9 12,587 MOMNG SHIM 0O igmose 032
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49,421,783 95,133,815
20,023,501,997 23,900,827,180

3,293,756,294

5,262,322,805

319,269,017 1,304,559,203
23,317,258,291 29,163,149,985
23,317,258,291 29,163,149,985
23,366,680,074 29,258,283,800
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12 13

29 26 30 26

30 25 25
3,355 3,916
158,059,360 1,290,714 ,247
158,056,005 1,290,718,163
350,557 439,504
6,473,992 8,541,512
53,950,468 71,179,862
966,669 1,104,736
61,741,686 81,265,614
219,797,691 1,209,452,549
219,797,691 1,209,452,549
219,797,691 1,209,452,549
64,259,843 50,113,837
2,662,478,277 3,293,756,294
1,270,996,816 1,248,814,662
1,270,996,816 1,248,814,662
484,180,951 439,586,863
484,180,951 439,586,863
3,293,756,294 5,262,322,805
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13
30 26
25
12 13
30 25 25
14,291,794,116 20,023,501,997
8,406,059,475 6,506,757,893
2,674,351,594 2,629,432,710
20,023,501,997 23,900,827,180
12 13
29 26 30 26
30 25 25
13
30 26

25
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13
25
@
@
12 30 25
38,877
91,250,860
91,289,737
13 25
31,092
1,229,468,868
1,229,437,776
12 30 25
13 25
13 30 26 25
12 13
30 25 25
1.1645 1.2202
10,000 11,645 10,000 12,202
FOFs

20,794,547,577

28,446,941,085

131,399,807

133,607,323

20,925,947,384

28,580,548,408
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€Y)
12 13
(2018 25 ) (2019 25 )

21,983,249,665 28,247,119,856
16,493,489 30,096,127
21,999,743,154 28,277,215,983
21,999,743,154 28,277,215,983
16,493,489 30,096,127
3,200,491 4,245,440
40,540,066 53,776,310
480,600 480,600
60,714,646 88,598,477
60,714,646 88,598,477
17,023,081,399 20,880,663,029
4,915,947,109 7,307,954,477
1,195,391,035 1,784,225,531
21,939,028,508 28,188,617,506
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21,939,028,508 28,188,617,506
21,999,743,154 28,277,215,983
@
12 13
2017 26 2018 26
2018 25 ) 2019 25 )
100,602,871 1,238,293,402
100,602,871 1,238,293,402
5,950,570 8,009,401
75,374,811 101,453,799
961,200 961,200
82,286,581 110,424,400
182,889,452 1,127,869,002
182,889,452 1,127,869,002
182,889,452 1,127,869,002
38,858,184 67,027,721
3,685,662,836 4,915,947,109
2,205,055,405 2,049,190,158
2,205,055,405 2,049,190,158
830,739,864 718,024,071
830,739,864 718,024,071
4,915,947,109 7,307,954,477

®
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(
12 13
(2018 25 ) (2019 25 )
17,023,081,399 20,880, 663,029
1.2888 1.3500
(
12 13
( 2017 26 ( 2018 26
2018 25 ) 2019 25 )
33,977,368 45,733,224
12 13
439,175,909 736,453,898
© ©
© ©
5,763,964,480 7,509,495,126
(756,215,126 (1,047,771,633
6,959, 355,515 9,293,720,657
1)
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2

©)
BlackRock, Inc. RQA Counterparty & Concentration
Risk

BlackRock, Inc. RQA Counterparty & Concentration Risk

12 13
(2018 25 ) (2019 25 )

[€)) @

@ @
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)
12 13
(2018 25 ) (2019 25 )
11,961,973,863 17,023,081,399
7,779,319,069 6,316,143,390
2,718,211,533 2,458,561,760
12 (2018 25
68,037,418
68,037,418
13 (2019 25
1,164,227,246
1,164,227,246
O
@
@
)

19,636,510,154 28,247,119,856
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19,636,510,154

28,247,119,856

19,636,510,154

28,247,119,856

(

)

2019

¢

25

(2019

25 )

)

487,257,746
80,970,313
9,439,572,050
27,078,766
7,368,328,400
10,657,990,339
18,824,362
467,532,799
164,344,743
14,993,161
2,347,549

28,729,240,228

28,729,240,228

12,469,930
439,219,047
30,096,127
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481,785,104
481,785,104

19,636,510,154

() 8,610,944,970
28,247,455,124
28,247,455,124
28,729,240,228

() 26 25

@

D

)

@

2

( 12 133 ) 60

61
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(2019 25 )

19,636,510,154

1.4385

D)

)

©)
BlackRock, Inc. RQA Counterparty & Concentration
Risk

BlackRock, Inc. RQA Counterparty & Concentration Risk
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(2019 25 )
(€))
( )
@
( )
(©)
( )
( )
(2019 25 )
16,079,029,890
5,928,026,057
2,370,545,793
19,636,510,154
( ) 19,636,510,154
19,636,510,154
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(2019 25 )
)
345,302,624
2,625,867
247,304,607
472,129,405
1,067,362,503
(2019 25 )
)
) )
()
1,646,099,783 — | 1,657,969,288 11,869,505
1,490,472,631 — | 1,508,698,401 18,225,770
2,935,000 — 2,936,833 1,833
3,139,507,414 — | 3,169,604,522 6,354,432
( )

398/608



®

€Y

@

EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

CHILE GOVERNMENT
INTERNATIONAL BOND 3.24%
2028/2/6

80,000.000

83,640.000

COLOMBIA GOVERNMENT
INTERNATIONAL BOND 8.125%
2024/5/21

230,000.000

283,475.000

COLOMBIA GOVERNMENT
INTERNATIONAL BOND 4.5%
2029/3/15

325,000.000

356,203.250

COLOMBIA GOVERNMENT
INTERNATIONAL BOND 3.875%
202714125

115,000.000

120,347.500

INDONESIA GOVERNMENT
INTERNATIONAL BOND 4.1%
2028/4/24

115,000.000

122,910.850

MEXICO GOVERNMENT
INTERNATIONAL BOND 3.625%
2022/3/15

42,000.000

43,155.000

MEXICO GOVERNMENT
INTERNATIONAL BOND 4.15%
2027/3/28

485,000.000

505,525.200

MEXICO GOVERNMENT
INTERNATIONAL BOND 4.5%
2029/4/22

200,000.000

213,602.000

MEXICO GOVERNMENT
INTERNATIONAL BOND 3.6%
2025/1/30

495,000.000

508,365.000

MEXICO GOVERNMENT
INTERNATIONAL BOND 4.125%
2026/1/21

85,000.000

89,292.500
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PANAMA GOVERNMENT
INTERNATIONAL BOND 3.875% 155,000.000 166,160.000
2028/3/17
PERUVIAN GOVERNMENT
INTERNATIONAL BOND 5.625% 15,000.000 20,775.000
2050/11/18
PHILIPPINE GOVERNMENT
INTERNATIONAL BOND 3% 300,000.000 308,226.000
2028/2/1
REPUBLIC OF ARGENTINA
620,000.000 478,950.000
5.875% 2028/1/11
US TREASURY N/B 3.125%
2,090,000.000 2,320,464.300
2041/11/15
USTREASURY N/B 3.625%
940,000.000 1,125,725.200
2043/8/15
USTREASURY N/B 2.125%
7,065,000.000 7,160,518.800
2024/3/31
US TREASURY N/B 2% 2024/4/30 50,000.000 50,394.500
USTREASURY N/B 1.875%
655,000.000 656,408.250
2022/7/31
USTREASURY N/B 2.625%
1,085,000.000 1,099,582.400
2021/5/15
USTREASURY N/B 3.125%
720,000.000 799,596.000
2048/5/15
US TREASURY N/B 3% 2047/5/15 2,460,000.000 2,668,804.800
USTREASURY N/B 2.25%
80,000.000 81,606.400
2024/10/31
USTREASURY N/B 2.625%
140,000.000 142,023.000
2021/6/15
USTREASURY N/B 2.75%
2,825,000.000 2,918,903.000
2047/8/15
USTREASURY N/B 2.25%
4,680,000.000 4,771,400.400
2027/1115
USTREASURY N/B 2% 2021/1/15 2,440,000.000 2,443,342.800
USTREASURY N/B 2.375%
485,000.000 494,302.300
2023/1/31
USTREASURY N/B 2.625%
960,000.000 974,476.800
2021/7/15
USTREASURY N/B 2.875%
1,625,000.000 1,661,936.250
2021/10/15
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USTREASURY N/B 3% 2048/8/15 2,740,000.000 2,974,516.600
USTREASURY N/B 2.875%
2,400,000.000 2,567,808.000
2028/8/15
USTREASURY N/B 2.75%
505,000.000 514,231.400
2021/8/15
USTREASURY N/B 2.5% 2021/1/31 2,735,000.000 2,759,259.450
USTREASURY N/B 2.875%
1,120,000.000 1,146,555.200
2021/11/15
USTREASURY N/B 3.125%
2,125,000.000 2,320,245.000
2028/11/15
USTREASURY N/B 3.375%
405,000.000 471,841.200
2048/11/15
USTREASURY N/B 2.625%
745,000.000 759,460.450
2021/12/15
USTREASURY N/B 2.625%
2,540,000.000 2,667,203.200
2029/2/15
USTREASURY N/B 3% 2049/2/15 4,465,000.000 4,850,463.450
USTREASURY N/B 3.625%
160,000.000 191,694.400
2044/2/15
USTREASURY N/B 1.625%
3,200,000.000 3,187,392.000
2021/6/30
USTREASURY N/B 1.75%
1,110,000.000 1,106,359.200
2024/6/30
USTREASURY N/B 1.875%
1,645,000.000 1,639,736.000
2026/6/30
USTREASURY N/B 2.125%
22,115,000.000 |  22,221,373.150
2021/5/31
USTREASURY N/B 2.125%
1,875,000.000 1,899,168.750
2026/5/31
USTREASURY N/B 2.25%
1,570,000.000 1,600,473.700
2024/4/30
USTREASURY N/B 2.875%
380,000.000 403,320.600
2049/5/15
USTREASURY N/B 2% 2021/10/31 70,000.000 70,270.900
USTREASURY N/B 2.5% 2045/2/15 1,055,000.000 1,041,527.650
URUGUAY GOVERNMENT
INTERNATIONAL BOND 4.375% 150,000.000 162,750.000
2027/10/27
84,672,000.000 |  87,225,762.800
(9,439,572,050)
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9,439,572,050
(9,439,572,050)
EBAY MUD-BABS 5.874%
10,000.000 13,535.800
2040/6/1
METROPOLITAN
TRANSPORTATION AUTHORITY 20,000.000 27,998.000
6.814% 2040/11/15
NEW JERSEY STATE TURNPIKE
10,000.000 15,563.000
AUTHORITY 7.414% 2040/1/1
NJTRN TR FD BABS 6.561%
75,000.000 101,409.750
2040/12/15
PORT AUTHORITY OF NEW
YORK & NEW JERSEY 4.96% 10,000.000 12,517.300
2046/8/1
UNIVERSITY OF CALIFORNIA
10,000.000 14,386.900
6.583% 2049/5/15
UNIVERSITY OF CALIFORNIA
34,000.000 39,873.160
4.767% 2115/5/15
UNIVERSITY OF CALIFORNIA
15,000.000 18,041.400
4.858% 2112/5/15
UNIVERSITY OF MISSOURI
5,000.000 6,894.300
5.792% 2041/11/1
189,000.000 250,219.610
(27,078,766)
27,078,766
(27,078,766)
CSWEF 2018-TOP 3.325% 2035/8/15
500,000.000 500,640.000
FANNIE MAE POOL 3% 2046/7/1 763,341.660 775,387.190
FANNIE MAE POOL 4% 2046/6/1 409,991.640 431,274.300
FANNIE MAE POOL 5.5%
18,978.640 20,796.600
2032/12/1
FANNIE MAE POOL 4.5%
740.700 759.910
2020/12/1
FANNIE MAE POOL 5.5% 2033/1/1 12,991.880 14,325.620
FANNIE MAE POOL 5% 2035/3/1 59,445.840 65,260.830
FANNIE MAE POOL 5.5% 2033/5/1 6,125.420 6,786.100
FANNIE MAE POOL 5.5% 2036/9/1 10,443.400 11,692.430
FANNIE MAE POOL 5% 2035/7/1 14,453.540 15,770.110
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FANNIE MAE POOL 6.5%

2089/12/31 2,582.020 2,998.310
FANNIE MAE POOL 4% 2026/12/1 10,874.500 11,316.980
FANNIE MAE POOL 5.5% 2034/5/1 123,962.820 138,793.730
FANNIE MAE POOL 2.5%

p— 38,099.560 38,424.160
FANNIE MAE POOL 4.5%

0A0/11/1 29,207.460 31,585.820
FANNIE MAE POOL 2.5% 2028/4/1 19,862.300 20,031.520
FANNIE MAE POOL 6% 2041/4/1 3,618.120 4,105.770
FANNIE MAE POOL 5.5%

2034/11/1 25,415.300 28,153.290
FANNIE MAE POOL 3.5% 2044/1/1 41,404.610 42,848.380
FANNIE MAE POOL 5% 2039/3/1 30,429.240 33,200.430
FANNIE MAE POOL 4.5% 2042/6/1 32,526.810 35,184.570
FANNIE MAE POOL 3.5% 2043/9/1 50,359.830 52,831.490
FANNIE MAE POOL 3% 2028/11/1 32,523.040 33,254.150
FANNIE MAE POOL 4.5% 2041/5/1 15,018.960 16,247.360
FANNIE MAE POOL 4% 2044/2/1 269,254.850 286,115.570
FANNIE MAE POOL 3% 2028/9/1 31,612.850 32,409.170
FANNIE MAE POOL 2.5% 2028/3/1 25,258.060 25,473.250
FANNIE MAE POOL 4% 2043/11/1 43,090.340 45,663.690
FANNIE MAE POOL 4% 2044/3/1 44,483.370 47,287.600
FANNIE MAE POOL 4% 2042/5/1 65,688.140 69,411.340
FANNIE MAE POOL 3.5% 2043/6/1 75,733.770 79,572.710
FANNIE MAE POOL 3.5% 2042/3/1 10,455.870 10,918.010
FANNIE MAE POOL 4% 2041/9/1 88,126.500 93,686.400
FANNIE MAE POOL 4% 2043/12/1 133,470.390 141,897.690
FANNIE MAE POOL 3% 2043/5/1 53,393.790 54,655.480
FANNIE MAE POOL 3% 2029/6/1 40,318.690 41,337.140
FANNIE MAE POOL 3% 2042/11/1 114,497.900 116,965.320
FANNIE MAE POOL 4% 2044/4/1 106,753.640 114,938.440
FANNIE MAE POOL 2.5% 2028/3/1 5,981.360 6,032.380
FANNIE MAE POOL 2.5% 2028/6/1 12,995.570 13,106.160
FANNIE MAE POOL 2.5% 2028/2/1 9,023.780 9,100.750
FANNIE MAE POOL 2.5% 2028/2/1 10,065.340 10,151.190
FANNIE MAE POOL 3% 2043/9/1 54,225.780 55,384.580
FANNIE MAE POOL 4.5% 2042/9/1 60,249.660 65,161.200
FANNIE MAE POOL 3.5% 2043/3/1 93,281.430 98,009.860
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FANNIE MAE POOL 3.5%

0A2/10/1 103,634.980 108,352.440
FANNIE MAE POOL 3% 2043/8/1 19,655.120 20,046.250
FANNIE MAE POOL 4.5%

2039/10/1 41,514.900 44,877.190
FANNIE MAE POOL 3.5% 2043/5/1 168,874.950 177,821.940
FANNIE MAE POOL 3% 2043/2/1 59,613.480 60,801.570
FANNIE MAE POOL 5.5%

038/10/1 66,953.460 74,988.540
FANNIE MAE POOL 5% 2035/2/1 133,528.640 146,089.670
FANNIE MAE POOL 3% 2043/2/1 62,498.160 63,743.120
FANNIE MAE POOL 4.5% 2040/9/1 120,457.330 130,281.820
FANNIE MAE POOL 4% 2044/9/1 89,331.150 95,282.390
FANNIE MAE POOL 3.5% 2044/3/1 101,395.960 105,865.490
FANNIE MAE POOL 3% 2043/4/1 52,732.620 53,781.470
FANNIE MAE POOL 4% 2044/10/1 47,244.580 50,392.480
FANNIE MAE POOL 3.5% 2044/1/1 52,881.130 55,681.180
FANNIE MAE POOL 4% 2044/5/1 49,893.330 53,195.270
FANNIE MAE POOL 3% 2043/3/1 51,451.520 52,600.430
FANNIE MAE POOL 4.5% 2041/9/1 41,976.720 45,274.410
FANNIE MAE POOL 5% 2038/5/1 54,700.620 60,068.930
FANNIE MAE POOL 5% 2035/12/1 16,858.130 18,487.800
FANNIE MAE POOL 4% 2045/2/1 114,047.240 121,647.340
FANNIE MAE POOL 3% 2042/8/1 58,264.300 59,641.660
FANNIE MAE POOL 3.5% 2045/1/1 58,441.040 61,308.150
FANNIE MAE POOL 4.5% 2040/4/1 33,119.970 35,817.590
FANNIE MAE POOL 3% 2043/5/1 334,913.340 342,167.560
FANNIE MAE POOL 4.5% 2040/2/1 34,102.380 36,859.550
FANNIE MAE POOL 3.5% 2045/1/1 28,764.570 30,176.910
FANNIE MAE POOL 3.5% 2045/2/1 36,565.460 38,357.890
FANNIE MAE POOL 3.5% 2044/8/1 12,150.650 12,746.630
FANNIE MAE POOL 3.5% 2045/2/1 29,124.890 30,554.330
FANNIE MAE POOL 4% 2044/5/1 46,609.210 49,530.670
FANNIE MAE POOL 3.5% 2045/2/1 102,289.760 107,314.230
FANNIE MAE POOL 3.5%

2044/10/1 133,378.960 139,927.860
FANNIE MAE POOL 3% 2028/5/1 67,522.850 69,089.380
FANNIE MAE POOL 2.5% 2028/4/1 190,698.090 192,322.830
FANNIE MAE POOL 3.5% 2043/8/1 462,915.200 486,380.360
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FANNIE MAE POOL 4% 2045/1/1 386,498.390 412,254.640
FANNIE MAE POOL 4% 2045/2/1 48,353.960 51,051.140
FANNIE MAE POOL 4.5% 2043/9/1 42,948.460 46,446.180
FANNIE MAE POOL 3% 2042/11/1 58,357.750 59,556.410
FANNIE MAE POOL 3.5% 2045/6/1 509,675.700 534,716.060
FANNIE MAE POOL 5% 2042/5/1 168,396.530 183,740.810
FANNIE MAE POOL 3% 2045/4/1 485,938.020 495,914.320
FANNIE MAE POOL 2.5% 2030/1/1 108,320.940 109,184.250
FANNIE MAE POOL 3% 2030/6/1 143,210.600 146,640.490
FANNIE MAE POOL 3.5%

S0A4/1U1 174,739.690 183,319.400
FANNIE MAE POOL 3% 2043/2/1 122,689.610 125,430.490
FANNIE MAE POOL 3.5% 2045/3/1 120,910.730 126,851.070
FANNIE MAE POOL 4.5% 2040/8/1 41,880.730 45,295.260
FANNIE MAE POOL 4% 2044/5/1 93,923.890 99,837.330
FANNIE MAE POOL 3.5% 2029/9/1 93,946.240 97,767.970
FANNIE MAE POOL 4.5%

2040/10/1 43,557.340 47,115.970
FANNIE MAE POOL 4.5% 2043/1/1 43,098.970 46,603.770
FANNIE MAE POOL 4% 2044/8/1 97,106.310 102,729.730
FANNIE MAE POOL 3% 2045/7/1 128,983.190 131,631.210
FANNIE MAE POOL 3% 2045/4/1 131,608.780 134,562.080
FANNIE MAE POOL 4.5% 2041/8/1 46,587.760 50,396.770
FANNIE MAE POOL 4% 2045/8/1 108,070.340 114,898.220
FANNIE MAE POOL 3% 2043/7/1 254,943.620 260,868.500
FANNIE MAE POOL 2.5% 2030/9/1 175,430.380 176,811.010
FANNIE MAE POOL 3% 2030/9/1 51,909.870 53,155.180
FANNIE MAE POOL 4.5% 2042/7/1 47,720.360 51,622.930
FANNIE MAE POOL 4.5% 2041/8/1 79,963.380 86,508.380
FANNIE MAE POOL 4% 2042/11/1 194,547.980 205,569.120
FANNIE MAE POOL 3% 2043/4/1 122,808.430 125,256.000
FANNIE MAE POOL 3% 2045/7/1 133,001.810 135,979.720
FANNIE MAE POOL 4.5% 2040/3/1 43,414.660 46,953.380
FANNIE MAE POOL 4% 2043/4/1 198,863.080 210,112.760
FANNIE MAE POOL 3.5% 2045/6/1 417,008.020 438,141.980
FANNIE MAE POOL 4.5%

0A1/15/1 113,251.030 122,461.720
FANNIE MAE POOL 4% 2040/11/1 96,392.110 101,844.040
FANNIE MAE POOL 4% 2041/2/1 101,330.010 107,063.260
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FANNIE MAE POOL 4% 2041/1/1 184,139.730 194,556.510
FANNIE MAE POOL 4% 2040/9/1 39,682.790 41,920.890
FANNIE MAE POOL 4% 2042/1/1 118,435.040 125,153.850
FANNIE MAE POOL 3% 2046/9/1 465,558.540 473,971.180
FANNIE MAE POOL 4% 2046/9/1 261,738.940 275,226.340
FANNIE MAE POOL 3% 2046/11/1 67,287.040 68,254.620
FANNIE MAE POOL 3% 2046/9/1 131,624.600 133,688.470
FANNIE MAE POOL 3% 2046/10/1 41,536.250 42,390.650
FANNIE MAE POOL 3% 2046/10/1 119,142.070 121,019.740
FANNIE MAE POOL 3% 2046/10/1 69,048.680 70,469.010
FANNIE MAE POOL 3% 2046/11/1 279,365.510 283,639.800
FANNIE MAE POOL 3% 2046/11/1 212,773.980 215,925.160
FANNIE MAE POOL 3% 2046/10/1 244,003.500 249,771.740
FANNIE MAE POOL 3% 2046/9/1 21,980.970 22,425.420
FANNIE MAE POOL 3% 2047/1/1 2,350,035.140 2,384,651.150
FANNIE MAE POOL 3% 2031/12/1 740,987.860 758,749.330
FANNIE MAE POOL 2.5% 2032/3/1 606,827.960 610,881.570
FANNIE MAE POOL 4.5%

5039/12/1 451,016.750 487,485.960
FANNIE MAE POOL 3% 2047/4/1 803,084.670 815,219.260
FANNIE MAE POOL 3.5% 2047/5/1 342,270.020 359,243.190
FANNIE MAE POOL 4% 2042/6/1 408,027.020 430,839.810
FANNIE MAE POOL 4% 2040/10/1 36,121.870 38,167.810
FANNIE MAE POOL 4% 2040/8/1 110,630.760 116,871.440
FANNIE MAE POOL 4% 2047/7/1 53,732.290 56,207.730
FANNIE MAE POOL 3% 2047/4/1 519,564.130 527,160.150
FANNIE MAE POOL 3.5% 2047/6/1 333,786.730 350,015.440
FANNIE MAE POOL 3.5%

S 561,496.470 591,834.120
FANNIE MAE POOL 3.5% 2048/2/1 621,023.280 640,604.140
FANNIE MAE POOL 3% 2047/3/1 732,093.100 743,155.020
FANNIE MAE POOL 3% 2047/12/1 852,462.840 861,575.660
FANNIE MAE POOL 4.5% 2048/4/1 118,234.660 124,641.790
FANNIE MAE POOL 3.5% 2048/4/1 489,853.220 505,102.350
FANNIE MAE POOL 4% 2048/2/1 396,876.220 413,533.110
FANNIE MAE POOL 3% 2033/5/1 116,078.240 118,514.720
FANNIE MAE POOL 2.5% 2033/1/1 128,752.190 129,612.250
FANNIE MAE POOL 4.5% 2046/3/1 1,057,922.600 1,139,414.370
FANNIE MAE POOL 3.5% 2048/4/1 729,272.490 763,497.240
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FANNIE MAE POOL 3% 2047/10/1 462,802.190 467,976.310
FANNIE MAE POOL 4% 2048/6/1 2,805,348.160 2,915,626.390
FANNIE MAE POOL 4.5% 2040/9/1 752,192.390 813,586.330
FANNIE MAE POOL 3.5% 2048/2/1 771,112.220 795,224.890
FANNIE MAE POOL 4.5% 2048/8/1 418,984.530 441,215.840
FANNIE MAE POOL 5% 2048/10/1 768,326.210 817,837.150
FANNIE MAE POOL 4% 2048/3/1 1,882,986.520 1,959,887.680
FANNIE MAE POOL 3% 2033/3/1 221,247.860 225,911.760
FANNIE MAE POOL 2.5%
237,578.000 239,167.390
20311v1
FANNIE MAE POOL 4.5%
661,022.830 723,112.700
2043/111
FANNIE MAE POOL 4% 2048/8/1 1,700,053.580 1,796,667.620
FANNIE MAE POOL 3.5% 2046/4/1 1,517,206.610 1,577,394.190
FANNIE MAE POOL 5% 2049/4/1 224,775.980 238,716.580
FANNIE MAE POOL 3.5% 2049/6/1 3,958,329.440 4,058,356.420
FANNIE MAE PRINCIPAL STRIP
365,000.000 278,495.000
0% 2030/5/15
FANNIE MAE REMICS 4.5%
790,000.000 894,398.500
2041125
FANNIE MAE-ACES 3.57788%
170,000.000 183,931.500
2028/8/25
FEDERAL FARM CREDIT BANKS
490,000.000 513,451.400
2.98% 2030/1/3
FEDERAL HOME LOAN BANKS
20,000.000 22,863.600
4% 2028/9/1
FEDERAL HOME LOAN BANKS
80,000.000 110,677.600
5.5% 2036/7/15
FEDERAL NATIONAL
MORTGAGE ASSOCIATION 85,000.000 85,650.250
2.125% 2026/4/24
FHMS K075 A2 3.65% 2028/2/25 110,000.000 119,830.700
FHMS KC02 A2 3.37% 2025/7/25 370,000.000 386,883.100
FREDDIE MAC COUPON STRIPS
7,000.000 5,209.610
0% 2031/3/15
FREDDIE MAC GOLD POOL 5.5%
3,629.020 3,698.840
2022/2/1
FREDDIE MAC GOLD POOL 4.5%
3,295.600 3,465.320
2025/6/1
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FREDDIE MAC GOLD POOL 4%
30,420.170 32,158.370
2040/12/1
FREDDIE MAC GOLD POOL 4%
12,736.280 13,465.170
2040/12/1
FREDDIE MAC GOLD POOL 4%
15,195.190 16,064.500
2040/12/1
FREDDIE MAC GOLD POOL 4.5%
25,947.300 28,083.280
2041/3/1
FREDDIE MAC GOLD POOL 5%
8,724.830 9,589.110
2035/7/1
FREDDIE MAC GOLD POOL 5%
6,872.770 7,506.370
2035/7/1
FREDDIE MAC GOLD POOL 3%
49,215.480 50,225.380
2043/2/1
FREDDIE MAC GOLD POOL 5.5%
26,621.650 29,841.270
2038/1/1
FREDDIE MAC GOLD POOL 3%
56,186.160 57,340.780
2043/3/1
FREDDIE MAC GOLD POOL 3.5%
18,733.370 19,560.260
2042/7/1
FREDDIE MAC GOLD POOL 5%
16,075.840 17,664.610
2037/1/1
FREDDIE MAC GOLD POOL 4%
150,977.890 160,616.310
2044/7/1
FREDDIE MAC GOLD POOL 4.5%
139,045.870 150,508.810
2040/1/1
FREDDIE MAC GOLD POOL 4%
78,962.260 84,001.630
2044/12/1
FREDDIE MAC GOLD POOL 4%
225,001.800 237,880.900
2041/3/1
FREDDIE MAC GOLD POOL 3.5%
252,661.160 264,975.860
2047/7/1
FREDDIE MAC GOLD POOCL 3.5%
1,094,906.990 1,129,746.930
2047/10/1
FREDDIE MAC GOLD POOL 4%
61,514.290 64,143.410
2048/2/1
FREDDIE MAC GOLD POOL 3.5%
262,031.060 269,878.890
2048/5/1
FREDDIE MAC GOLD POOL 3.5%
650,758.780 671,771.780
2048/2/1
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FREDDIE MAC GOLD POOL 3%
389,404.420 394,003.280
2047/10/1
FREDDIE MAC POOL 3.5%
600,357.990 615,252.870
2049/5/1
FREDDIE MAC POOL 4% 2049/5/1 1,599,753.890 1,657,105.060
FREDDIE MAC REMICS 4%
93,522.800 102,438.320
2044/4/15
FREDDIE MAC STRIPS 0%
23,000.000 17,912.400
2029/9/15
FRESB 2019-SB60 MORTGAGE
158,787.720 165,847.420
TRUST 3.5% 2039/1/25
GINNIE MAE | POOL 5% 2039/4/15 12,544.160 13,900.430
GINNIE MAE | POOL 6.5%
6,688.690 7,817.540
2038/10/15
GINNIE MAE | POOL 4.5%
10,813.930 11,641.410
2041/2/15
GINNIE MAE | POOL 4.5%
5,134.400 5,460.530
2033/9/15
GINNIE MAE | POOL 3.5%
38,217.600 39,782.220
2042/1/15
GINNIE MAE Il POOL 5.5%
1,306.140 1,448.960
2034/12/1
GINNIE MAE Il POOL 5%
10,859.900 11,944.800
2039/10/20
GINNIE MAE 1l POOL 5%
3,027.410 3,324.790
2041/6/20
GINNIE MAE Il POOL 5%
3,073.990 3,376.470
2041/7/20
GINNIE MAE Il POOL 4.5%
15,202.650 16,305.450
2041/7/20
GINNIE MAE |l POOL 3%
40,865.310 42,148.070
2042/12/20
GINNIE MAE Il POOL 3.5%
27,200.490 28,506.920
2042/11/20
GINNIE MAE |1 POOL 3.5%
2,543,840.790 2,641,346.200
2047/2/20
GINNIE MAE Il POOL 3%
1,386,091.910 1,421,132.310
204717120
GINNIE MAE Il POOL 3%
53,797.310 55,080.910
2047/1120
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GINNIE MAE Il POOL 4%
1,922,694.290 2,033,883.700
2044/1/20
GINNIE MAE Il POOL 3.5%
1,406,420.180 1,461,411.200
2046/4/20
GINNIE MAE 11 POOL 3%
153,252.470 156,909.070
2047/12/20
GINNIE MAE Il POOL 4%
186,363.000 194,781.010
2047/10/20
GINNIE MAE Il POOL 3.5%
438,199.120 453,711.360
2048/3/20
GINNIE MAE Il POOL 3.5%
835,629.190 865,210.460
2049/3/20
GINNIE MAE Il POOL 4%
401,939.630 418,037.310
2049/1/20
GINNIE MAE Il POOL 3%
1,537,000.730 1,575,195.190
2047/8/20
GNMAZ2 30YR (REG C) 3.5%
100,000.000 103,469.000
2019/8/22
GNMA2 30YR (REG C) 4%
100,000.000 103,945.000
2019/8/22
GNMA2 30YR (REG C) 4.5%
100,000.000 104,266.000
2019/8/22
GRACE 2014-GRCE MORTGAGE
800,000.000 813,344.000
TRUST 3.3687% 2028/6/10
GSMORTGAGE SECURITIES
295,000.000 295,179.950
CORP I 3.525% 2038/6/15
HAWAII HOTEL TRUST 2019-
657,000.000 657,617.580
MAUI 3.475% 2038/5/15
PETROLEOS MEXICANOS 6%
13,000.000 13,201.630
2020/3/5
PETROLEOS MEXICANOS 5.625%
65,000.000 51,512,500
2046/1/23
SCRT 2018-2 MA 3.5% 2057/11/25 251,289.410 259,586.980
SCRT 2018-3 MA 3.5% 2057/8/25 323,839.040 335,448.660
UMBS 15YR (REG B) 3.5%
100,000.000 103,280.000
2019/8/20
UMBS 30YR (REG A) 3.5%
100,000.000 102,436.000
2019/8/14
65,592,918.720 |  68,086,568.100
(7,368,328,400)
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7,368,328,400
(7,368,328,400)
3M CO 3.375% 2029/3/1
75,000.000 79,269.750
ABBOTT LABORATORIES 2.95%
195,000.000 199,986.150
2025/3/15
ABBOTT LABORATORIES 4.75%
8,000.000 9,411.120
2043/4/15
ABBOTT LABORATORIES 3.4%
56,000.000 58,404.640
2023/11/30
ABBOTT LABORATORIES 3.75%
28,000.000 30,202.760
2026/11/30
ABBVIE INC 3.375% 2021/11/14 35,000.000 35,631.400
ABBVIE INC 4.5% 2035/5/14 170,000.000 176,242.400
ABBVIE INC 4.7% 2045/5/14 40,000.000 40,878.800
ABBVIE INC 2.3% 2021/5/14 85,000.000 84,780.700
ACE INA HOLDINGS INC 3.35%
85,000.000 89,051.950
2024/5/15
ACE INA HOLDINGS INC 3.35%
10,000.000 10,479.300
2026/5/3
ACTAVIS FUNDING SCS 3.45%
250,000.000 254,970.000
2022/3/15
ACTIVISION BLIZZARD INC 3.4%
315,000.000 321,032.250
2027/6/15
ACTIVISION BLIZZARD INC 3.4%
60,000.000 61,856.400
2026/9/15
AEP TEXAS INC 3.95% 2028/6/1 60,000.000 64,005.000
AEP TEXAS INC 3.85% 2025/10/1 70,000.000 72,926.700
AETNA INC 4.125% 2042/11/15 20,000.000 18,976.600
AETNA INC 3.875% 2047/8/15 25,000.000 23,062.500
AGILENT TECHNOLOGIES INC
80,000.000 81,366.400
3.29% 2022/10/1
AGILENT TECHNOLOGIES INC
10,000.000 10,069.100
3.05% 2026/9/22
AIR CANADA 2015-2B PTT 5%
28,799.920 30,058.470
2025/6/15
AIR CANADA 2017-1AA PTT 3.3%
43,644.790 44,114.400
2031/7/15
AIR LEASE CORP 3.875% 2023/7/3 15,000.000 15,587.250
AIR LEASE CORP 3.625% 2027/4/1 10,000.000 10,075.800
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ALABAMA POWER CO 4.3%
45,000.000 50,244.300
2048/7/15
ALABAMA POWER CO 5.2%
12,000.000 14,109.960
2041/6/1
ALABAMA POWER CO 3.85%
130,000.000 134,635.800
2042/12/1
ALABAMA POWER CO 4.15%
70,000.000 77,102.200
2044/8/15
ALABAMA POWER CO 3.75%
20,000.000 20,563.000
2045/3/1
ALABAMA POWER CO 3.7%
20,000.000 20,318.600
2047/12/1
ALLERGAN FUNDING SCS 3.85%
84,000.000 87,487.680
2024/6/15
ALLERGAN FUNDING SCS 4.55%
150,000.000 154,477.500
2035/3/15
ALLIANT ENERGY FINANCE LLC
30,000.000 31,127.700
3.75% 2023/6/15
ALLY FINANCIAL INC 4.125%
145,000.000 145,906.250
2020/3/30
ALTRIA GROUP INC 2.95%
140,000.000 141,051.400
2023/5/2
ALTRIA GROUP INC 2.85%
190,000.000 191,793.600
2022/8/9
ALTRIA GROUP INC 5.8%
65,000.000 74,527.700
2039/2/14
ALTRIA GROUP INC 5.375%
139,000.000 152,605.320
2044/1/31
ALTRIA GROUP INC 3.49%
45,000.000 46,134.000
2022/2/14
ALTRIA GROUP INC 5.95%
29,000.000 33,766.150
2049/2/14
ALTRIA GROUP INC 6.2%
10,000.000 11,645.900
2059/2/14
ALTRIA GROUP INC 4.8%
61,000.000 66,223.430
2029/2/14
AMAZON.COM INC 4.25%
40,000.000 46,328.400
2057/8/22
AMAZON.COM INC 3.875%
42,000.000 46,294.920
2037/8/22
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AMAZON.COM INC 4.05%
19,000.000 21,472.470
2047/8/22
AMER AIRLINE 16-1 B PTT 5.25%
86,326.300 90,946.470
2025/7/15
AMER AIRLINE 16-2 AA PTT 3.2%
24,556.000 24,833.480
2029/12/15
AMER AIRLINE 16-3 AA PTT 3%
53,818.680 53,889.700
2028/10/15
AMER AIRLINE 16-3B PTT 3.75%
867.420 871.840
2027/4/15
AMER AIRLINE 17-1 AA PTT
26,100.000 27,141.890
3.65% 2030/8/15
AMER AIRLINE 17-1B PTT 4.95%
17,477.250 18,240.810
2026/8/15
AMER AIRLINE 17-2 AA PTT
8,512.890 8,640.320
3.35% 2031/4/15
AMER AIRLINE 17-2B PTT 3.7%
26,966.800 27,041.750
2025/10/15
AMER AIRLN 14-1 B PTT 4.375%
1,214.400 1,238.440
2024/4/1
AMER AIRLN 15-1 B PTT 3.7%
31,962.470 32,103.100
2024/11/1
AMER AIRLN 15-2 AA PTT 3.6%
92,655.540 95,972.580
2027/9/22
AMER AIRLN 15-2 B PTT 4.4%
187,688.180 192,830.810
2023/9/22
AMEREN ILLINOIS CO 3.8%
20,000.000 21,473.200
2028/5/15
AMERICAN EXPRESS CO 2.5%
95,000.000 95,495.900
2022/8/1
AMERICAN EXPRESS CO 3.7%
40,000.000 41,833.200
2023/8/3
AMERICAN EXPRESS CO 3.375%
70,000.000 71,292.900
2021/5/17
AMERICAN EXPRESS CO 3.4%
80,000.000 82,659.200
2023/2/27
AMERICAN EXPRESS CREDIT
175,000.000 175,649.250
CORP 2.6% 2020/9/14
AMERICAN HONDA FINANCE
80,000.000 79,815.200
CORP 2.4% 2024/6/27
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AMERICAN INTERNATIONAL
25,000.000 26,298.250
GROUP INC 3.75% 2025/7/10
AMERICREDIT AUTOMOBILE
RECEIVABLES TRUST 1.87% 18,069.970 18,048.820
2021/8/18
AMGEN INC 5.15% 2041/11/15 60,000.000 68,752.200
AMGEN INC 2.29% 2020/5/11 40,000.000 39,939.200
AMGEN INC 2.6% 2026/8/19 225,000.000 222,117.750
AMGEN INC 4.663% 2051/6/15 35,000.000 38,123.400
AMGEN INC 2.125% 2020/5/1 57,000.000 56,864.340
AMPHENOL CORP 4.35% 2029/6/1 35,000.000 38,285.800
AMXCA 2018-6 A 3.06% 2024/2/15 1,080,000.000 1,100,476.800
AMXCA 2019-1 A 2.87% 2024/10/15 540,000.000 551,156.400
ANADARKO PETROLEUM CORP
100,000.000 133,346.000
7.73% 2096/9/15
ANALOG DEVICESINC 2.85%
90,000.000 90,226.800
2020/3/12
ANALOG DEVICESINC 4.5%
74,000.000 76,971.100
2036/12/5
ANALOG DEVICESINC 3.5%
105,000.000 107,556.750
2026/12/5
ANDEAVOR LOGISLP/CORP
400,000.000 421,016.000
4.25% 2027/12/1
ANHEUSER-BUSCH CO/INBEV
147,000.000 166,162.920
4.9% 2046/2/1
ANHEUSER-BUSCH CO/INBEV
395,000.000 439,654.750
4.7% 2036/2/1
ANHEUSER-BUSCH INBEV
75,000.000 81,297.000
WORLDWIDE INC 4.75% 2058/4/15
ANHEUSER-BUSCH INBEV
10,000.000 11,370.000
WORLDWIDE INC 4.75% 2029/1/23
ANTHEM INC 3.125% 2022/5/15 230,000.000 234,365.400
AON CORP 3.75% 2029/5/2 49,000.000 51,300.060
AON PLC 4.5% 2028/12/15 55,000.000 60,543.450
AON PLC 4.45% 2043/5/24 35,000.000 36,421.700
AON PLC 4.6% 2044/6/14 30,000.000 33,105.300
AON PLC 4.75% 2045/5/15 15,000.000 17,041.350
APPLE INC 3.85% 2043/5/4 335,000.000 354,711.400
APPLE INC 3% 2027/11/13 225,000.000 231,831.000
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APPLIED MATERIALS INC 3.3%
145,000.000 151,023.300
2027/4/1
APPLIED MATERIALS INC 4.35%
110,000.000 124,692.700
2047/4/1
APTIV PLC 5.4% 2049/3/15 10,000.000 10,616.000
APTIV PLC 4.4% 2046/10/1 5,000.000 4,636.150
ARCELORMITTAL 4.55%
45,000.000 47,144.700
2026/3/11
ARIFL 2019-A A2A 2.41%
460,000.000 460,823.400
2027/1115
AT&T CORP 8.75% 2031/11/15 30,000.000 41,902.800
AT&T INC 4.35% 2045/6/15 83,000.000 82,597.450
AT&T INC 3.2% 2022/3/1 160,000.000 163,144.000
AT&T INC 5.25% 2037/3/1 60,000.000 67,701.000
AT&T INC 4.3% 2030/2/15 410,000.000 438,720.500
AT&T INC 4.35% 2029/3/1 50,000.000 53,991.000
AT&T INC 3.9% 2024/3/11 300,000.000 316,494.000
AT&T INC 4.5% 2035/5/15 88,000.000 92,475.680
AT&T INC 5.15% 2042/3/15 105,000.000 116,038.650
ATMOS ENERGY CORP 4.125%
25,000.000 27,486.000
2049/3/15
AUTODESK INC 3.125% 2020/6/15 110,000.000 110,595.100
AUTODESK INC 3.5% 2027/6/15 30,000.000 30,315.000
AVNET INC 4.625% 2026/4/15 10,000.000 10,527.200
AXA EQUITABLE HOLDINGS
275,000.000 285,810.250
INC 3.9% 2023/4/20
BACM 2015-UBS7 A4 3.705%
225,000.000 240,036.750
2048/9/15
BACM 2015-UBS7 ASB 3.429%
250,000.000 259,350.000
2048/9/15
BAE SYSTEMSHOLDINGSINC
125,000.000 130,137.500
3.8% 2024/10/7
BAE SYSTEMS HOLDINGS INC
80,000.000 80,228.000
2.85% 2020/12/15
BALTIMORE GAS & ELECTRIC
165,000.000 168,974.850
CO 3.75% 2047/8/15
BANCO SANTANDER SA 3.306%
200,000.000 201,768.000
2029/6/27
BANCO SANTANDER SA 2.706%
200,000.000 199,868.000
2024/6/27
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BANK OF AMERICA CORP

16,000.000 16,455.200
3.419% 2028/12/20
BANK OF AMERICA CORP
755,000.000 758,057.750
2.738% 2022/1/23
BANK OF AMERICA CORP
190,000.000 190,374.300
2.503% 2022/10/21
BANK OF AMERICA CORP
50,000.000 52,940.000
5.875% 2099/12/31
BANK OF AMERICA CORP
825,000.000 824,447.250
2.369% 2021/7/21
BANK OF AMERICA CORP 3.55%
190,000.000 196,581.600
2024/3/5
BANK OF AMERICA CORP
335,000.000 351,244.150
3.864% 2024/7/23
BANK OF AMERICA CORP
25,000.000 26,683.750
4.125% 2024/1/22
BANK OF AMERICA CORP
530,000.000 548,804.400
3.458% 2025/3/15
BANK OF AMERICA CORP
215,000.000 216,563.050
3.194% 2030/7/23
BANK OF AMERICA CORP 4%
135,000.000 143,754.750
2024/4/1
BANK OF AMERICA CORP 4.2%
121,000.000 128,362.850
2024/8/26
BANK OF AMERICA CORP 4%
10,000.000 10,513.200
2025/122
BANK OF AMERICA CORP
150,000.000 158,622.000
3.824% 2028/1/20
BANK OF AMERICA CORP
12,000.000 12,804.720
3.875% 2025/8/1
BANK OF AMERICA CORP
665,000.000 674,895.200
3.124% 2023/1/20
BANK OF AMERICA CORP
45,000.000 49,397.400
4.244% 2038/4/24
BANK OF AMERICA CORP
30,000.000 31,430.100
3.705% 2028/4/24
BANK OF AMERICA CORP 4.45%
164,000.000 176,632.920
2026/3/3
BANK OF NEW YORK MELLON
15,000.000 15,153.600

CORP/THE 3% 2028/10/30
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BANK OF NEW YORK MELLON
190,000.000 191,071.600
CORP/THE 4.625% 2099/12/31
BARCLAYS BANK PLC 5.14%
100,000.000 102,538.000
2020/10/14
BARCLAYS PLC 4.972% 2029/5/16 400,000.000 425,508.000
BAT CAPITAL CORP 3.222%
490,000.000 494,561.900
2024/8/15
BAT CAPITAL CORP 3.557%
75,000.000 75,096.000
2027/8/15
BAUSCH HEALTH COSINC 7%
705,000.000 741,793.950
2024/3/15
BAUSCH HEALTH COSINC
85,000.000 89,037.500
5.75% 2027/8/15
BAXALTA INC 5.25% 2045/6/23 2,000.000 2,450.380
BAXTER INTERNATIONAL INC
90,000.000 88,768.800
1.7% 2021/8/15
BAYER USFINANCE Il LLC
60,000.000 60,668.400
3.375% 2024/7/15
BAYER USFINANCE Il LLC 4.4%
20,000.000 18,539.200
2044/7/15
BAYER USFINANCE LLC 3.375%
200,000.000 202,924.000
2024/10/8
BAYER USFINANCE LLC 3%
345,000.000 347,308.050
2021/10/8
BBCMS 2019-CLP A 3.01%
515,862.920 512,649.090
2031/12/15
BECTON DICKINSON AND CO
9,000.000 9,003.600
2.675% 2019/12/15
BECTON DICKINSON AND CO
4,000.000 4,175.120
3.7% 2027/6/6
BECTON DICKINSON AND CO
105,000.000 108,721.200
3.363% 2024/6/6
BENCHMARK 2018-B1
MORTGAGE TRUST 3.571% 370,000.000 384,270.900
2051/1/15
BERKSHIRE HATHAWAY INC
20,000.000 20,749.600
3.125% 2026/3/15
BLACK HILLS CORP 4.35%
50,000.000 55,127.500
2033/5/1
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BLACK HILLS CORP 3.15%
10,000.000 9,962.500
2027/115
BMW USCAPITAL LLC2.8%
50,000.000 50,338.000
2026/4/11
BNP PARIBAS SA 4.705%
290,000.000 310,737.900
2025/1/10
BNP PARIBAS SA 4.625%
200,000.000 212,496.000
2027/3/13
BOEING CO/THE 3.375% 2046/6/15 15,000.000 14,253.150
BOEING CO/THE 3.825% 2059/3/1 15,000.000 15,070.350
BP CAPITAL MARKETS
25,000.000 25,529.500
AMERICA INC 3.017% 2027/1/16
BP CAPITAL MARKETS
60,000.000 66,652.800
AMERICA INC 4.234% 2028/11/6
BP CAPITAL MARKETS
120,000.000 125,643.600
AMERICA INC 3.41% 2026/2/11
BRIGHTHOUSE FINANCIAL INC
25,000.000 21,399.500
4.7% 2047/6/22
BRITISH AIR 19-1 A PTT 3.35%
135,000.000 136,293.300
2030/12/15
BRITISH AIR 19-1 AA PTT 3.3%
135,000.000 136,560.600
2034/6/15
BROADCOM CRP/ CAYMN FI
160,000.000 155,492.800
3.875% 2027/1/15
BROADCOM CRP/ CAYMN FH
140,000.000 135,531.200
3.125% 2025/1/15
BROADCOM CRP/ CAYMN FI
65,000.000 63,917.100
2.65% 2023/1/15
BROADCOM INC 3.125%
260,000.000 261,255.800
2021/4/15
BROADCOM INC 3.125%
190,000.000 190,583.300
2022/10/15
BURLINGTON NORTHERN
144,000.000 192,346.560
SANTA FE LLC 6.15% 2037/5/1
CABELA'S CREDIT CARD
MASTER NOTE TRUST 2.25% 260,000.000 259,937.600
2023/7/17
CALIFORNIA INSTITUTE OF
40,000.000 47,476.800
TECHNOLOGY 4.321% 2045/8/1
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CAPITAL ONE FINANCIAL CORP
80,000.000 80,028.000
2.5% 2020/5/12
CAPITAL ONE FINANCIAL CORP
45,000.000 46,570.050
3.8% 2028/1/31
CAPITAL ONE FINANCIAL CORP
65,000.000 66,188.850
3.75% 2026/7/28
CAPITAL ONE MULTI-ASSET
EXECUTION TRUST 2.84% 650,000.000 663,260.000
2024/12/16
CARDINAL HEALTH INC 4.625%
20,000.000 20,546.600
2020/12/15
CBS CORP 3.7% 2028/6/1 65,000.000 66,116.050
CBS CORP 3.375% 2022/3/1 10,000.000 10,209.000
CELGENE CORP 3.95% 2020/10/15 10,000.000 10,178.300
CELGENE CORP 3.25% 2022/8/15 40,000.000 41,062.400
CELGENE CORP 3.9% 2028/2/20 40,000.000 42,751.200
CELGENE CORP 3.875% 2025/8/15 39,000.000 41,542.800
CELGENE CORP 3.55% 2022/8/15 40,000.000 41,356.800
CENTERPOINT ENERGY
HOUSTON ELECTRIC LLC 3.55% 40,000.000 40,243.200
2042/8/1
CENTERPOINT ENERGY
HOUSTON ELECTRIC LLC 3.95% 20,000.000 21,617.000
2048/3/1
CENTERPOINT ENERGY
130,000.000 134,721.600
RESOURCES CORP 4.1% 2047/9/1
CFCRE COMMERCIAL
MORTGAGE TRUST 2016-C6 250,000.000 256,285.000
3.06% 2049/11/10
CGCMT 2015-P1 A5 3.717%
85,000.000 90,737.500
2048/9/15
CHARLES SCHWAB CORP/THE
40,000.000 41,441.200
3.25% 2029/5/22
CHARLES SCHWAB CORP/THE
400,000.000 403,684.000
4.625% 2099/12/31
CHARTER COMM OPT LLC/CAP
160,000.000 169,484.800
4.5% 2024/2/1
CHARTER COMM OPT LLC/CAP
330,000.000 356,017.200
5.375% 2038/4/1
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CHARTER COMM OPT LLC/CAP

335,000.000 395,350.250
6.484% 2045/10/23
CHENIERE CORPUS CHRISTI

220,000.000 250,800.000
HOLDINGS LLC 7% 2024/6/30
CHENIERE ENERGY PARTNERS

295,000.000 312,301.750
LP 5.625% 2026/10/1
CIGNA CORP 3.05% 2027/10/15 30,000.000 29,850.900
CIGNA CORP 3.25% 2025/4/15 85,000.000 86,346.400
CIMAREX ENERGY CO 4.375%

394,000.000 414,539.220
2024/6/1
CITIBANK CREDIT CARD
ISSUANCE TRUST 2.88% 755,000.000 763,584.350
2023/1/23
CITIBANK CREDIT CARD
ISSUANCE TRUST 3.96% 120,000.000 132,925.200
2030/10/15
CITIBANK NA 2.844% 2022/5/20 250,000.000 251,497.500
CITIGROUP INC 3.887% 2028/1/10 50,000.000 52,802.000
CITIGROUP INC 3.668% 2028/7/24 25,000.000 26,067.500
CITIGROUP INC 4.45% 2027/9/29 30,000.000 32,178.900
CITIGROUP INC 4.4% 2025/6/10 155,000.000 165,395.850
CITIZENS FINANCIAL GROUP

35,000.000 34,922.300

INC 2.375% 2021/7/28
CLOROX COI/THE 3.9% 2028/5/15 30,000.000 32,616.300
CME GROUP INC 3.75% 2028/6/15 40,000.000 43,753.600
COACH INC 4.125% 2027/7/15 20,000.000 20,290.800
COMCAST CORP 6.95% 2037/8/15 180,000.000 255,637.800
COMCAST CORP 3.4% 2046/7/15 330,000.000 314,301.900
COMCAST CORP 3.2% 2036/7/15 60,000.000 58,630.200
COMCAST CORP 2.35% 2027/1/15 61,000.000 59,626.890
COMCAST CORP 4% 2048/3/1 20,000.000 20,963.200
COMCAST CORP 4.15% 2028/10/15 90,000.000 99,036.000
COMCAST CORP 4.95% 2058/10/15 70,000.000 83,902.000
COMCAST CORP 4.25% 2030/10/15 65,000.000 72,726.550
COMCAST CORP 3.3% 2020/10/1 225,000.000 227,871.000
COMCAST CORP 3.15% 2026/3/1 71,000.000 73,507.010
COMM 2013-CCRE9 MORTGAGE

305,000.000 326,325.600
TRUST 4.23168% 2045/7/10
COMM 2014-CR19 A5 3.796%

35,700.000 37,954.450

2047/8/10
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COMM 2014-LC17 MORTGAGE
110,000.000 117,667.000
TRUST 3.917% 2047/10/10
COMM 2014-UBS2 MORTGAGE
555,000.000 591,091.650
TRUST 3.961% 2047/3/10
COMM 2015-DC1 A5 3.35%
40,000.000 41,635.200
2048/2/10
COMM 2015-LC19 A4
MORTGAGE TRUST 3.183% 105,000.000 109,147.500
2048/2/10
CONAGRA BRANDSINC 3.8%
5,000.000 5,125.850
2021/10/22
CONCHO RESOURCES INC 3.75%
30,000.000 30,824.400
2027/10/1
CONSTELLATION BRANDSINC
110,000.000 110,050.600
3.218% 2021/11/15
CONSUMERS ENERGY CO 3.8%
20,000.000 21,857.600
2028/11/15
CONSUMERS ENERGY CO 3.95%
75,000.000 80,938.500
2043/5/15
CONSUMERS ENERGY CO 3.75%
30,000.000 31,625.100
2050/2/15
CONTINENTAL RESOURCES
565,000.000 590,888.300
INC/OK 4.5% 2023/4/15
CONTINENTAL RESOURCES
75,000.000 76,978.500
INC/OK 3.8% 2024/6/1
CONTL AIRLINES 2012-B 6.25%
391.880 398.730
2021/10/11
CORNING INC 4.375% 2057/11/15 25,000.000 24,929.750
CORNING INC 3.7% 2023/11/15 10,000.000 10,395.700
COX COMMUNICATIONS INC
65,000.000 66,218.750
3.15% 2024/8/15
CRANE CO 4.2% 2048/3/15 10,000.000 9,770.200
CREDIT AGRICOLE SA/LONDON
250,000.000 254,680.000
3.375% 2022/1/10
CREDIT SUISSE GROUP AG
250,000.000 259,285.000
3.869% 2029/1/12
CSAIL 2015-C1 COMMERCIAL
MORTGAGE TRUST 3.505% 165,000.000 173,518.950
2050/4/15
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CSAIL 2015-C1 COMMERCIAL
MORTGAGE TRUST 3.2361% 465,000.000 482,721.150
2050/4/1
CSAIL COMMERCIAL
MORTGAGE TRUST 2.9699% 149,295.050 149,275.640
2050/4/15
CSAIL COMMERCIAL
MORTGAGE TRUST 4.0331% 230,000.000 251,277.300
2051/4/15
CSAIL_15-C3 3.7182% 2048/8/15 150,000.000 159,043.500
CSX CORP 4.3% 2048/3/1 30,000.000 32,361.300
CSX CORP 6.15% 2037/5/1 15,000.000 19,178.700
CSX CORP 2.6% 2026/11/1 170,000.000 169,078.600
CSX CORP 4.75% 2048/11/15 30,000.000 34,584.000
CSX CORP 4.25% 2029/3/15 35,000.000 38,930.500
CSX CORP 3.95% 2050/5/1 65,000.000 65,403.000
CSX CORP 3.25% 2027/6/1 65,000.000 67,124.200
CVSHEALTH CORP 4.3%
300,000.000 318,075.000
2028/3/25
CVSHEALTH CORP 3.35%
65,000.000 65,870.350
2021/3/9
CVSHEALTH CORP 5.05%
10,000.000 10,838.700
2048/3/25
CVSHEALTH CORP 3.7% 2023/3/9 570,000.000 588,388.200
CVSHEALTH CORP 5.125%
125,000.000 135,370.000
2045/7/20
CVSHEALTH CORP 2.8%
70,000.000 70,194.600
2020/7/20
DANSKE BANK A/S5.375%
255,000.000 277,335.450
2024/112
DAYTON POWER & LIGHT
82,000.000 85,043.020
COITHE 3.95% 2049/6/15
DELTA AIRLINES2019-1AA
50,000.000 51,648.000
3.204% 2025/10/25
DELTA AIRLINESINC 3.625%
38,000.000 38,755.440
2022/3/15
DEUTSCHE BANK AG 4.25%
60,000.000 60,874.200
2021/10/14
DEUTSCHE BANK AG 4.1%
21,000.000 20,993.700
2026/1/13
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DEUTSCHE BANK AG/NEW
168,000.000 167,249.040
YORK NY 2.7% 2020/7/13
DEVON ENERGY CORP 5.85%
60,000.000 70,909.800
2025/12/15
DIAMONDBACK ENERGY INC
1,481,000.000 1,555,050.000
5.375% 2025/5/31
DIAMONDBACK ENERGY INC
90,000.000 92,362.500
4.75% 2024/11/1
DISCOVER BANK 3.1% 2020/6/4 250,000.000 251,215.000
DISCOVER CARD EXECUTION
410,000.000 420,024.500
NOTE TRUST 3.04% 2024/7/15
DISCOVER FINANCIAL
50,000.000 51,743.500
SERVICES 3.75% 2025/3/4
DISCOVERY
COMMUNICATIONS LLC 5% 110,000.000 115,607.800
2037/9/20
DOMINION ENERGY INC 2.579%
20,000.000 20,017.000
2020/7/1
DOW CHEMICAL CO/THE 4.375%
39,000.000 39,359.580
2042/11/15
DOW CHEMICAL CO/THE 3.625%
100,000.000 103,467.000
2026/5/15
DOW CHEMICAL CO/THE 3.15%
100,000.000 102,122.000
2024/5/15
DOWDUPONT INC 4.493%
180,000.000 197,242.200
2025/11/15
DOWDUPONT INC 5.419%
145,000.000 173,971.000
2048/11/15
DPL INC 4.35% 2029/4/15 235,000.000 229,656.100
DRIVE AUTO RECEIVABLES
900,000.000 901,089.000
TRUST 2019-3 2.49% 2023/6/15
DTE ELECTRIC CO 3.7% 2045/3/15 20,000.000 20,628.200
DTE ELECTRIC CO 3.75%
40,000.000 41,680.800
2047/8/15
DTE ENERGY CO 2.4% 2019/12/1 20,000.000 19,996.400
DTE ENERGY CO 3.3% 2022/6/15 320,000.000 326,540.800
DUKE ENERGY CAROLINAS LLC
155,000.000 170,030.350
4.25% 2041/12/15
DUKE ENERGY CORP 3.55%
115,000.000 117,423.050
2021/9/15
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DUKE ENERGY CORP 3.15%
100,000.000 101,565.000
2027/8/15
DUKE ENERGY FLORIDA LLC
150,000.000 191,298.000
5.9% 2033/3/1
DUKE ENERGY OHIO INC 3.65%
100,000.000 107,487.000
2029/2/1
DUKE ENERGY OHIO INC 3.7%
115,000.000 116,923.950
2046/6/15
DUKE ENERGY PROGRESS INC
40,000.000 45,151.200
4.375% 2044/3/30
DUKE ENERGY PROGRESSLLC
25,000.000 25,381.500
3% 2021/9/15
DUKE ENERGY PROGRESSLLC
110,000.000 119,040.900
4.1% 2042/5/15
DUKE ENERGY PROGRESSLLC
65,000.000 71,104.150
4.15% 2044/12/1
DUKE ENERGY PROGRESSLLC
15,000.000 16,650.000
4.2% 2045/8/15
DUKE UNIVERSITY 4.077%
28,000.000 31,318.840
2048/10/1
EASTMAN CHEMICAL CO 4.65%
5,000.000 5,200.450
2044/10/15
EASTMAN CHEMICAL CO 3.8%
23,000.000 24,071.340
2025/3/15
EASTMAN CHEMICAL CO 2.7%
6,000.000 6,004.320
2020/1/15
EATON CORP 4.15% 2042/11/2 15,000.000 15,988.650
EBAY INC 4% 2042/7/15 25,000.000 23,565.000
ECOLAB INC 2.7% 2026/11/1 55,000.000 55,442.200
ECOPETROL SA 4.125% 2025/1/16 100,000.000 102,850.000
EDWARDS LIFESCIENCES CORP
40,000.000 43,708.400
4.3% 2028/6/15
EL PASO PIPELINE PART OP
41,000.000 42,081.580
6.5% 2020/4/1
EL PASO PIPELINE PART OP 5%
40,000.000 41,827.200
2021/10/1
ELECTRONIC ARTS INC 4.8%
115,000.000 128,426.250
2026/3/1
ELI LILLY & CO 4.15% 2059/3/15 30,000.000 33,053.400
ENBRIDGE INC 3.7% 2027/7/15 190,000.000 198,580.400
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ENBRIDGE INC 5.5% 2077/7/15 80,000.000 79,756.800
ENERGY TRANSFER
100,000.000 111,961.000
OPERATING LP 5.5% 2027/6/1
ENERGY TRANSFER
235,000.000 261,108.500
OPERATING LP 5.875% 2024/1/15
ENTERGY CORP 2.95% 2026/9/1 20,000.000 20,067.600
ENTERGY CORP 4% 2022/7/15 45,000.000 46,791.450
ENTERGY TEXASINC 3.45%
40,000.000 40,535.600
2027/12/1
ENTERPRISE PRODUCTS
170,000.000 188,706.800
OPERATING LLC 4.8% 2049/2/1
EOG RESOURCES INC 3.9%
120,000.000 126,879.600
2035/4/1
EOG RESOURCES INC 4.15%
9,000.000 9,819.000
2026/1/15
EQUIFAX INC 2.3% 2021/6/1 10,000.000 9,952.800
EQUIFAX INC 3.6% 2021/8/15 60,000.000 61,226.400
EVERSOURCE ENERGY 2.9%
35,000.000 35,598.150
2024/10/1
EXELON CORP 5.625% 2035/6/15 42,000.000 50,838.060
EXELON CORP 2.45% 2021/4/15 5,000.000 4,992.100
EXELON CORP 2.85% 2020/6/15 90,000.000 90,318.600
FCI FUNDING 2019-1 LLC 3.63%
242,183.780 243,726.490
2031/2/18
FEDEX CORP 3.875% 2042/8/1 145,000.000 135,596.750
FEDEX CORP 4.1% 2045/2/1 87,000.000 83,316.420
FIDELITY NATIONAL INFORM
6,000.000 6,198.240
3.5% 2023/4/15
FIDELITY NATIONAL INFORM
50,000.000 50,673.000
3% 2026/8/15
FIDELITY NATIONAL INFORM
110,000.000 122,233.100
4.75% 2048/5/15
FIDELITY NATIONAL INFORM
10,000.000 10,645.400
4.5% 2046/8/15
FIRSTENERGY TRANSMISSION
95,000.000 105,332.200
LLC 4.55% 2049/4/1
FISERV INC 3.8% 2023/10/1 90,000.000 94,479.300
FISERV INC 4.2% 2028/10/1 105,000.000 114,536.100
FISERV INC 3.2% 2026/7/1 65,000.000 66,582.750
FISERV INC 3.85% 2025/6/1 25,000.000 26,517.000
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FLORIDA POWER & LIGHT CO
95,000.000 99,523.900
3.125% 2025/12/1
FLORIDA POWER & LIGHT CO
20,000.000 26,347.600
5.69% 2040/3/1
FLORIDA POWER & LIGHT CO
10,000.000 10,539.900
3.8% 2042/12/15
FLORIDA POWER & LIGHT CO
16,000.000 17,467.680
4.05% 2042/6/1
FLORIDA POWER & LIGHT CO
10,000.000 11,294.200
4.125% 2048/6/1
FLORIDA POWER & LIGHT CO
40,000.000 41,926.800
3.7% 2047/12/1
FLORIDA POWER & LIGHT CO
35,000.000 38,279.850
3.95% 2048/3/1
FLORIDA POWER & LIGHT CO
50,000.000 55,125.000
3.99% 2049/3/1
FLORIDA POWER CORP 3.1%
25,000.000 25,357.750
2021/8/15
FLORIDA POWER CORP 6.4%
47,000.000 67,113.180
2038/6/15
FORD CREDIT AUTO OWNER
315,907.460 315,193.500
TRUST 2016-A 1.6% 2021/6/15
FORD MOTOR CO 7.45% 2031/7/16 75,000.000 88,132.500
FORD MOTOR CO 4.346%
20,000.000 20,238.200
2026/12/8
FORDF 2019-2 A 3.06% 2026/4/15 550,000.000 564,932.500
FOX CORP 4.03% 2024/1/25 210,000.000 222,696.600
GCCFC 2006-GG7 AM 5.64142%
5,490.780 5,521.300
2038/7/1
GE CAPITAL INTL FUNDING
200,000.000 200,278.000
4.418% 2035/11/15
GENERAL DYNAMICS CORP
55,000.000 59,995.100
3.75% 2028/5/15
GENERAL ELECTRIC CO 5.875%
80,000.000 91,906.400
2038/1/14
GENERAL ELECTRIC CO 4.125%
5,000.000 4,675.750
2042/10/9
GENERAL MOTORS CO 5.4%
60,000.000 59,560.800
2048/4/1
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GENERAL MOTORS CO 6.25%
115,000.000 124,627.800
2043/10/2
GENERAL MOTORS CO 6.6%
100,000.000 113,034.000
2036/4/1
GENERAL MOTORS FINANCIAL
111,000.000 113,529.690
CO INC 4.35% 2027/1/17
GENERAL MOTORS FINANCIAL
45,000.000 45,678.150
CO INC 3.55% 2021/4/9
GENERAL MOTORS FINANCIAL
40,000.000 41,323.600
CO INC 4.35% 2025/4/9
GENERAL MOTORS FINANCIAL
215,000.000 221,660.700
CO INC 4.2% 2021/11/6
GENERAL MOTORS FINANCIAL
340,000.000 345,742.600
CO INC 3.55% 2022/7/8
GENERAL MOTORS FINANCIAL
45,000.000 46,457.100
CO INC 4.375% 2021/9/25
GENERAL MOTORS FINANCIAL
85,000.000 86,101.600
CO INC 3.45% 2022/4/10
GENERAL MOTORS FINANCIAL
109,000.000 109,546.090
CO INC 3.2% 2020/7/13
GENERAL MOTORS FINANCIAL
110,000.000 109,612.800
CO INC 2.45% 2020/11/6
GEORGIA POWER CO 2%
40,000.000 39,907.200
2020/3/30
GEORGIA-PACIFIC LLC 3.6%
95,000.000 100,043.550
2025/3/1
GILEAD SCIENCESINC 4.8%
95,000.000 109,315.550
2044/4/1
GILEAD SCIENCES INC 4%
80,000.000 85,203.200
2036/9/1
GOLDMAN SACHS BANK
USA/NEW YORK NY 3.2% 10,000.000 10,077.400
2020/6/5
GOLDMAN SACHS GROUP
35,000.000 37,705.850
INC/THE 5.75% 2022/1/24
GOLDMAN SACHS GROUP
190,000.000 193,515.000
INC/THE 5.375% 2020/3/15
GOLDMAN SACHS GROUP
30,000.000 30,619.200
INC/THE 3.2% 2023/2/23
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GOLDMAN SACHS GROUP
135,000.000 141,185.700
INC/THE 3.85% 2027/1/26
GOLDMAN SACHS GROUP
80,000.000 80,056.800
INC/THE 2.6% 2020/12/27
GOLDMAN SACHS GROUP
169,000.000 174,685.160
INC/THE 3.691% 2028/6/5
GOLDMAN SACHS GROUP
65,000.000 65,545.350
INC/THE 2.908% 2023/6/5
GOLDMAN SACHS GROUP
25,000.000 25,044.750
INC/THE 3.36275% 2022/10/31
GOLDMAN SACHS GROUP
85,000.000 85,099.450
INC/THE 3.688% 2026/5/15
GOLDMAN SACHS GROUP
5,000.000 5,774.350
INC/THE 4.8% 2044/7/8
GOLDMAN SACHS GROUP
156,000.000 156,068.640
INC/THE 2.55% 2019/10/23
GOLDMAN SACHS GROUP
160,000.000 165,537.600
INC/THE 3.5% 2025/1/23
GOLDMAN SACHS GROUP
70,000.000 73,135.300
INC/THE 3.75% 2025/5/22
GOLDMAN SACHS GROUP
5,000.000 5,033.000
INC/THE 2.875% 2021/2/25
GOLDMAN SACHS GROUP
130,000.000 130,478.400
INC/THE 2.75% 2020/9/15
GOLDMAN SACHS GROUP
50,000.000 51,458.500
INC/THE 3.5% 2026/11/16
GSMS 2018-FBLU A 3.275%
400,000.000 400,372.000
2035/11/15
HALFMOON PARENT INC 3.2%
405,000.000 408,219.750
2020/9/17
HALFMOON PARENT INC 3.75%
75,000.000 78,041.250
2023/7/15
HARRIS CORP 5.054% 2045/4/27 30,000.000 35,564.100
HARRIS CORP 4.854% 2035/4/27 10,000.000 11,222.100
HARRIS CORP 2.7% 2020/4/27 10,000.000 10,011.900
HARRIS CORP 4.4% 2028/6/15 225,000.000 248,591.250
HARTFORD FINL SVCS GRP 4.3%
15,000.000 15,920.550
2043/4/15
HCA INC 4.75% 2023/5/1 155,000.000 165,845.350
HCA INC 5.875% 2029/2/1 15,000.000 16,650.000
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HCA INC 5% 2024/3/15 70,000.000 76,203.400
HCA INC 4.125% 2029/6/15 45,000.000 46,137.600
HCA INC 5.25% 2026/6/15 75,000.000 83,033.250
HOME DEPOT INC/THE 3.9%
50,000.000 55,128.000
2028/12/6
HOME DEPOT INC/THE 2.125%
10,000.000 9,788.100
2026/9/15
HOME DEPOT INC/THE 2.95%
70,000.000 71,547.000
2029/6/15
HOME DEPOT INC/THE 3%
30,000.000 31,017.000
2026/4/1
HONEYWELL INTERNATIONAL
120,000.000 120,096.000
INC 2.5% 2026/11/1
HP INC 6% 2041/9/15 20,000.000 21,967.800
HSBC HOLDINGS PLC 3.262%
200,000.000 203,180.000
2023/3/13
HSBC HOLDINGS PLC 3.973%
200,000.000 209,674.000
2030/5/22
HSBC HOLDINGS PLC 4.375%
200,000.000 212,810.000
2026/11/23
HUMANA INC 4.8% 2047/3/15 15,000.000 16,550.250
HUNTINGTON INGALLS
INDUSTRIES INC 3.483% 155,000.000 158,464.250
2027/12/1
HUNTINGTON INGALLS
223,000.000 233,191.100
INDUSTRIES INC 5% 2025/11/15
HYUNDAI CAPITAL AMERICA
215,000.000 220,400.800
3.95% 2022/2/1
HYUNDAI CAPITAL SERVICES
370,000.000 379,967.800
INC 3.75% 2023/3/5
INDIANA MICHIGAN POWER CO
25,000.000 27,658.750
4.25% 2048/8/15
ING BANK NV 5.8% 2023/9/25 290,000.000 320,131.000
INGERSOLL-RAND
LUXEMBOURG FINANCE SA 60,000.000 61,770.000
3.5% 2026/3/21
INTEL CORP 4.1% 2046/5/19 30,000.000 33,056.400
INTERCONTINENTAL
35,000.000 37,632.000

EXCHANGE INC 3.75% 2028/9/21
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INTERCONTINENTAL
70,000.000 78,529.500
EXCHANGE INC 4.25% 2048/9/21
INTERCONTINENTAL
50,000.000 50,250.000
EXCHANGE INC 2.75% 2020/12/1
INTERNATIONAL BUSINESS
280,000.000 291,127.200
MACHINES CORP 3.3% 2026/5/15
INTERNATIONAL PAPER CO
10,000.000 13,093.700
7.3% 2039/11/15
INTERNATIONAL PAPER CO
65,000.000 63,629.800
4.35% 2048/8/15
INTERPUBLIC GROUP OF COS
30,000.000 30,347.400
INC/THE 3.5% 2020/10/1
INTERPUBLIC GROUP OF COS
205,000.000 210,311.550
INC/THE 3.75% 2021/10/1
JOHNSON & JOHNSON 2.95%
40,000.000 41,423.200
2027/3/3
JOHNSON & JOHNSON 2.9%
115,000.000 118,737.500
2028/1/15
JPMBB 2015-C28 A4 3.2274%
300,000.000 311,565.000
2048/10/15
JPMCC 2012-C6 A3 3.5074%
148,916.300 153,550.570
2045/5/15
JPMORGAN CHASE & CO 3.514%
35,000.000 35,695.450
2022/6/18
JPMORGAN CHASE & CO 3.375%
35,000.000 35,798.350
2023/5/1
JPMORGAN CHASE & CO 3.782%
530,000.000 561,741.700
2028/2/1
JPMORGAN CHASE & CO 3.22%
70,000.000 71,866.900
2025/3/1
JPMORGAN CHASE & CO 4.203%
570,000.000 622,525.500
2029/7/23
JPMORGAN CHASE & CO 3.797%
205,000.000 214,786.700
2024/7/23
JPMORGAN CHASE & CO 3.559%
60,000.000 62,148.000
2024/4/23
JPMORGAN CHASE & CO
25,000.000 25,391.000
3.51275% 2023/10/24
JPMORGAN CHASE & CO 3.54%
30,000.000 31,170.300
2028/5/1
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JPMORGAN CHASE & CO 2.776%
412,000.000 415,176.520
2023/4/25
JUNIPER NETWORKS INC 4.35%
5,000.000 5,302.150
2025/6/15
KANSAS CITY POWER & LIGHT
15,000.000 16,616.850
CO 4.125% 2049/4/1
KENNAMETAL INC 4.625%
85,000.000 88,606.550
2028/6/15
KEURIG DR PEPPER INC 3.551%
10,000.000 10,191.500
2021/5/25
KEY CORP 4.15% 2025/10/29 45,000.000 48,608.550
KEY CORP 2.9% 2020/9/15 50,000.000 50,298.000
KINDER MORGAN INC/DE 3.05%
120,000.000 120,146.400
2019/12/1
KINDER MORGAN INC/DE 4.3%
290,000.000 310,578.400
2025/6/1
KINDER MORGAN INC/DE 5.55%
120,000.000 137,503.200
2045/6/1
KINDER MORGAN INC/DE 3.15%
215,000.000 218,824.850
2023/1/15
KLA-TENCOR CORP 4.1%
200,000.000 214,320.000
2029/3/15
KLA-TENCOR CORP 5% 2049/3/15 75,000.000 84,896.250
KRAFT HEINZ FOODS CO 3.5%
100,000.000 102,447.000
2022/6/6
KRAFT HEINZ FOODS CO 5.375%
30,000.000 30,436.800
2020/2/10
L3HARRIS TECHNOLOGIESINC
35,000.000 36,762.600
3.95% 2024/5/28
L3HARRIS TECHNOLOGIESINC
336,000.000 351,499.680
3.85% 2023/6/15
L3HARRIS TECHNOLOGIESINC
280,000.000 295,248.800
3.85% 2026/12/15
LAM RESEARCH CORP 4.875%
55,000.000 62,158.800
2049/3/15
LAM RESEARCH CORP 3.75%
90,000.000 94,894.200
2026/3/15
LAM RESEARCH CORP 2.75%
50,000.000 50,053.000
2020/3/15
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LAM RESEARCH CORP 2.8%
22,000.000 22,155.980
2021/6/15
LB-UBS COMMERCIAL
MORTGAGE TRUST 2007-C6 83.880 83.770
6.114% 2040/7/15
LEAR CORP 3.8% 2027/9/15 25,000.000 24,752.000
LLOYDS BANK PLC 6.5%
290,000.000 301,533.300
2020/9/14
LLOYDS BANKING GROUP PLC
200,000.000 201,486.000
3% 2022/1/11
LOCKHEED MARTIN CORP 4.07%
95,000.000 104,469.600
2042/12/15
LOCKHEED MARTIN CORP 4.5%
69,000.000 79,670.850
2036/5/15
LOCKHEED MARTIN CORP 3.55%
80,000.000 85,323.200
2026/1/15
LOCKHEED MARTIN CORP 3.8%
100,000.000 106,303.000
2045/3/1
LOCKHEED MARTIN CORP 3.6%
45,000.000 47,111.850
2035/3/1
LOCKHEED MARTIN CORP 2.9%
277,000.000 285,240.750
2025/3/1
LOEWS CORP 4.125% 2043/5/15 50,000.000 52,478.000
LORILLARD TOBACCO CO 3.7%%
100,000.000 101,778.000
2023/5/20
LORILLARD TOBACCO CO
515,000.000 531,835.350
6.875% 2020/5/1
LOWE'S COS INC 4.05% 2047/5/3 70,000.000 69,934.900
LOWE'S COSINC 3.375%
45,000.000 46,781.100
2025/9/15
MARATHON OIL CORP 2.7%
160,000.000 160,068.800
2020/6/1
MARATHON PETROLEUM CORP
80,000.000 86,491.200
4.75% 2023/12/15
MARATHON PETROLEUM CORP
27,000.000 33,566.400
6.5% 2041/3/1
MARSH & MCLENNAN COSINC
85,000.000 90,220.700
3.875% 2024/3/15
MARSH & MCLENNAN COSINC
90,000.000 98,743.500
4.35% 2047/1/30
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MARSH & MCLENNAN COSINC
115,000.000 119,724.200
3.5% 2024/6/3
MARSH & MCLENNAN COSINC
90,000.000 96,438.600
4.2% 2048/3/1
MASSACHUSETTS INSTITUTE OF
15,000.000 19,039.800
TECHNOLOGY 4.678% 2099/12/31
MASTERCARD INC 2.95%
145,000.000 149,268.800
2029/6/1
MASTERCARD INC 3.65%
35,000.000 37,153.900
2049/6/1
MCDONALD'S CORP 3.7%
20,000.000 19,697.800
2042/2/15
MCDONALD'S CORP 4.45%
45,000.000 49,387.500
2047/3/1
MCDONALD'S CORP 4.6%
15,000.000 16,733.250
2045/5/26
MCDONALD'S CORP 3.7%
110,000.000 117,232.500
2026/1/30
MCDONALD'S CORP 4.875%
155,000.000 179,798.450
2045/12/9
MCDONALD'S CORP 2.75%
10,000.000 10,058.500
2020/12/9
MEDTRONIC INC 4.375%
65,000.000 75,063.950
2035/3/15
MEMORIAL SLOAN-KETTERING
18,000.000 20,536.380
CANCER CENTER 4.2% 2055/7/1
MERCK & CO INC 2.75% 2025/2/10 30,000.000 30,766.800
METLIFE INC 3% 2025/3/1 30,000.000 30,603.600
MICROSOFT CORP 3.95% 2056/8/8 50,000.000 55,248.500
MICROSOFT CORP 3.7% 2046/8/8 105,000.000 113,363.250
MICROSOFT CORP 4% 2055/2/12 115,000.000 128,443.500
MICROSOFT CORP 3.3% 2027/2/6 100,000.000 106,065.000
MID-ATLANTIC INTERSTATE
TRANSMISSION LLC 4.1% 30,000.000 32,353.800
2028/5/15
MIDAMERICAN ENERGY CO
70,000.000 72,031.400
3.1% 2027/5/1
MITSUBISHI UFRJ FINANCIAL
40,000.000 40,143.600
GROUP INC 2.665% 2022/7/25
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MIZUHO FINANCIAL GROUP INC
400,000.000 401,660.000
2.839% 2025/7/16
MOLSON COORS BREWING CO
55,000.000 54,931.800
2.25% 2020/3/15
MOODY'S CORP 4.25% 2029/2/1 45,000.000 49,215.600
MORGAN STANLEY 3.75%
215,000.000 223,935.400
2023/2/25
MORGAN STANLEY 2.625%
60,000.000 60,214.800
2021/1117
MORGAN STANLEY 3.772%
125,000.000 131,131.250
2029/1/24
MORGAN STANLEY 3.875%
235,000.000 248,561.850
2026/127
MORGAN STANLEY 4.431%
20,000.000 22,088.600
2030/1/23
MORGAN STANLEY 3.7%
410,000.000 430,914.100
2024/10/23
MORGAN STANLEY 2.8%
425,000.000 426,666.000
2020/6/16
MORGAN STANLEY 3.95%
1,000.000 1,044.430
2027/4/23
MORGAN STANLEY 4.375%
50,000.000 55,914.000
2047/122
MORGAN STANLEY 3.625%
295,000.000 307,808.900
2027/120
MORGAN STANLEY 3.125%
275,000.000 278,718.000
2026/7/27
MORGAN STANLEY 3.591%
170,000.000 176,341.000
2028/7/22
MORGAN STANLEY CAPITAL |
640,000.000 661,606.400
TRUST 2015-MS1 3.458% 2048/5/15
MOTOROLA SOLUTIONSINC 4%
13,000.000 13,508.560
2024/9/1
MPLX LP 4.125% 2027/3/1 350,000.000 364,525.000
MSBAM 2014-C19 A4 3.526%
85,000.000 89,375.800
2047/12/15
MYLAN INC 5.2% 2048/4/15 50,000.000 45,079.500
NAVSL 2019-CA A2 3.13%
350,000.000 357,486.500
2068/2/15

434/608




EDINETOOOO
o o o o o o {015y
ooooodooodooodooonn

NBCUNIVERSAL ENTERPRISE
200,000.000 205,500.000
INC 5.25% 2099/12/31
NEWMONT MINING CORP 4.875%
70,000.000 78,422.400
2042/3/15
NGPL PIPECO LLC 4.375%
296,000.000 306,333.360
2022/8/15
NIKE INC 2.375% 2026/11/1 20,000.000 20,006.600
NISOURCE FINANCE CORP 3.49%
90,000.000 93,022.200
2027/5/15
NISSAN MASTER OWNER TRUST
420,000.000 421,667.400
RECEIVABLES 2.885% 2024/2/15
NORFOLK SOUTHERN CORP
60,000.000 64,467.600
4.15% 2048/2/28
NORFOLK SOUTHERN CORP
30,000.000 31,582.800
3.65% 2025/8/1
NORFOLK SOUTHERN CORP
82,000.000 83,462.880
2.9% 2026/6/15
NORTHERN NATURAL GASCO
155,000.000 167,567.400
4.3% 2049/1/15
NORTHERN STATES POWER
50,000.000 51,547.500
CO/MN 3.6% 2047/9/15
NORTHERN STATES POWER
40,000.000 41,008.400
CO/MN 3.6% 2046/5/15
NORTHERN STATES POWER
25,000.000 27,000.250
CO/WI 4.2% 2048/9/1
NORTHROP GRUMMAN CORP
70,000.000 74,103.400
4.03% 2047/10/15
NORTHROP GRUMMAN CORP
275,000.000 282,394.750
3.25% 2028/1/15
NORTHROP GRUMMAN CORP
465,000.000 474,286.050
2.93% 2025/1/15
NORTHROP GRUMMAN CORP
50,000.000 49,869.000
2.08% 2020/10/15
NORTHWEST FLORIDA TIMBER
145,000.000 146,094.750
FINANCE LLC 4.75% 2029/3/4
NOVARTIS CAPITAL CORP 3%
4,000.000 4,130.080
2025/11/20
NOVARTIS CAPITAL CORP 3.1%
11,000.000 11,484.770
2027/5/17
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NRG ENERGY INC 4.45%
40,000.000 41,396.400
2029/6/15
NRG ENERGY INC 3.75%
20,000.000 20,470.800
2024/6/15
NSTAR ELECTRIC CO 3.2%
45,000.000 46,512.000
2027/5/15
NUCOR CORP 3.95% 2028/5/1 10,000.000 10,832.600
NVENT FINANCE SARL 3.95%
245,000.000 247,670.500
2023/4/15
NVIDIA CORP 3.2% 2026/9/16 220,000.000 224,692.600
NXPBV / NXPFUNDINGLLC
415,000.000 424,416.350
4.125% 2021/6/1
NXPBV /NXPFUNDING LLC/
75,000.000 77,043.750
NXP USA INC 3.875% 2026/6/18
NXPBV /NXPFUNDING LLC/
75,000.000 77,277.750
NXP USA INC 4.3% 2029/6/18
OHIO POWER CO 6.6% 2033/2/15 45,000.000 61,166.700
OHIO POWER CO 4% 2049/6/1 30,000.000 32,468.100
OHIO POWER CO 4.15% 2048/4/1 30,000.000 33,248.100
OKLAHOMA GAS & ELECTRIC
10,000.000 10,178.500
CO 3.3% 2030/3/15
ONCOR ELECTRIC DELIVERY
55,000.000 59,170.100
COLLC 3.7% 2028/11/15
ONCOR ELECTRIC DELIVERY
20,000.000 21,179.000
CO LLC 3.8% 2047/9/30
ONCOR ELECTRIC DELIVERY
115,000.000 123,719.300
COLLC 3.7% 2028/11/15
ORACLE CORP 4% 2047/11/15 25,000.000 26,590.250
ORACLE CORP 4.375% 2055/5/15 5,000.000 5,554.950
ORACLE CORP 2.95% 2025/5/15 160,000.000 164,531.200
ORACLE CORP 4% 2046/7/15 95,000.000 100,758.900
ORIX CORP 2.9% 2022/7/18 170,000.000 172,752.300
OWENS CORNING 4.3% 2047/7/15 2,000.000 1,684.120
OWENS CORNING 4.4% 2048/1/30 15,000.000 12,866.250
PACIFICORP 5.75% 2037/4/1 105,000.000 135,132.900
PACIFICORP 6.35% 2038/7/15 20,000.000 27,384.400
PACIFICORP 4.15% 2050/2/15 45,000.000 49,905.000
PATTERSON-UTI ENERGY INC
70,000.000 68,386.500
3.95% 2028/2/1
PECO ENERGY CO 3.9% 2048/3/1 65,000.000 69,541.550
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PEPSICO INC 2.85% 2026/2/24 70,000.000 71,936.200
PEPSICO INC 3.45% 2046/10/6 40,000.000 40,918.400
PEPSICO INC 2.375% 2026/10/6 100,000.000 99,877.000
PETRO-CANADA 6.8% 2038/5/15 67,000.000 92,368.880
PETROLEOS MEXICANGQOS 6.5%
490,000.000 478,485.000
2027/3/13
PFIZER INC 4% 2049/3/15 25,000.000 27,424.750
PFIZER INC 4.125% 2046/12/15 60,000.000 66,693.000
PFS FINANCING CORP 2.805%
655,000.000 655,674.650
2022/4/15
PHILIP MORRIS
INTERNATIONAL INC 2.75% 70,000.000 70,203.700
2026/2/25
PITNEY BOWES INC 3.875%
145,000.000 145,000.000
2020/9/15
PRESIDENT AND FELLOWS OF
HARVARD COLLEGE 3.3% 40,000.000 39,587.600
2056/7/15
PRESIDENT AND FELLOWS OF
HARVARD COLLEGE 3.15% 16,000.000 15,928.320
2046/7/15
PRINCIPAL FINANCIAL GROUP
10,000.000 11,114.700
INC 4.625% 2042/9/15
PRINCIPAL FINANCIAL GROUP
15,000.000 15,310.500
INC 3.125% 2023/5/15
PRINCIPAL FINANCIAL GROUP
15,000.000 15,235.950
INC 3.19% 2026/11/15
PUBLIC SERVICE ELECTRIC &
50,000.000 53,525.500
GAS CO 3.65% 2028/9/1
QUALCOMM INC 2.9% 2024/5/20 116,000.000 117,802.640
QUALCOMM INC 4.8% 2045/5/20 44,000.000 49,797.880
RAYTHEON CO 7% 2028/11/1 69,000.000 90,352.050
RAYTHEON CO 7.2% 2027/8/15 30,000.000 38,947.500
RAYTHEON CO 4.7% 2041/12/15 37,000.000 43,637.800
REFINITIV USHOLDINGSINC
420,000.000 437,850.000
6.25% 2026/5/15
RELX CAPITAL INC 3.125%
5,000.000 5,089.100
2022/10/15
RELX CAPITAL INC 4% 2029/3/18 130,000.000 137,871.500
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RELX CAPITAL INC 3.5%
190,000.000 196,135.100
2023/3/16
REPUBLIC SERVICES INC 3.2%
10,000.000 10,313.500
2025/3/15
REPUBLIC SERVICES INC 5.5%
200,000.000 200,774.000
2019/9/15
REPUBLIC SERVICES INC 3.375%
160,000.000 166,667.200
2027/1115
REPUBLIC SERVICES INC 2.9%
20,000.000 20,187.400
2026/7/1
REYNOLDS AMERICAN INC
11,000.000 11,067.980
3.25% 2020/6/12
REYNOLDS AMERICAN INC 4%
30,000.000 31,058.400
2022/6/12
ROCKWELL COLLINSINC 3.1%
35,000.000 35,458.850
2021/1115
ROCKWELL COLLINSINC 2.8%
75,000.000 75,768.750
2022/3/15
ROYAL BANK OF SCOTLAND
200,000.000 208,726.000
GROUP PLC 4.519% 2024/6/25
RPM INTERNATIONAL INC
20,000.000 20,226.400
3.75% 2027/3/15
RYDER SYSTEM INC 2.65%
90,000.000 90,105.300
2020/3/2
SABINE PASS LIQUEFACTION
400,000.000 436,956.000
LLC 5% 2027/3/15
SANTANDER UK GROUP
320,000.000 323,427.200
HOLDINGS PLC 3.823% 2028/11/3
SANTANDER UK PLC 7.95%
30,000.000 37,610.700
2029/10/26
SANTANDER UK PLC 5%
200,000.000 211,242.000
2023/117
SEAGATE HDD CAYMAN 4.75%
30,000.000 30,379.800
2025/1/1
SEMPRA ENERGY 2.80338%
60,000.000 59,878.800
2021/1/15
SHELL INTERNATIONAL
75,000.000 82,172.250
FINANCE BV 3.875% 2028/11/13
SHELL INTERNATIONAL
95,000.000 99,572.350
FINANCE BV 3.25% 2025/5/11
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SHERWIN-WILLIAMS CO/THE

145,000.000 146,271.650
2.75% 2022/6/1
SHIRE ACQ INV IRELAND DA
115,000.000 116,327.100
2.875% 2023/9/23
SHIRE ACQ INV IRELAND DA
190,000.000 192,411.100
3.2% 2026/9/23
SLMA 2004-B A3 2.74025%
236,378.780 235,357.620
2024/3/15
SLMA 2005-A A3 2.61025%
191,169.930 190,781.850
2023/6/15
SMB PRIVATE EDUCATION
LOAN TRUST 2019-A 3.44% 160,000.000 165,681.600
2036/7/15
SOFI 2019-A A2FX 3.69% 2048/6/15 750,000.000 785,572.500
SOUTHERN POWER CO 2.375%
80,000.000 79,945.600
2020/6/1
SOUTHWEST AIRLINES CO 2.75%
30,000.000 30,209.700
2022/11/16
SOUTHWESTERN ELECTRIC
50,000.000 54,537.500
POWER CO 4.1% 2028/9/15
SOUTHWESTERN PUBLIC
70,000.000 72,548.000
SERVICE CO 3.3% 2024/6/15
SPIRIT AEROSY STEMS INC 3.95%
320,000.000 328,931.200
2023/6/15
SPRINT SPECTRUM / SPEC |
832,500.000 836,662.500
3.36% 2021/09/20
SPRINT SPECTRUM / SPEC |
731,250.000 734,906.250
3.36% 2021/09/20
STANDARD CHARTERED PLC
265,000.000 273,188.500
4.247% 2023/1/20
STANDARD CHARTERED PLC
200,000.000 204,106.000
3.785% 2025/5/21
STARBUCKS CORP 3.8%
30,000.000 31,953.300
2025/8/15
STARBUCKS CORP 4.5%
10,000.000 11,033.200
2048/11/15
STARBUCKS CORP 3.75%
20,000.000 19,552.400
2047/12/1
STATE STREET CORP 5.25%
271,000.000 277,514.840

2099/12/31

439/608




EDINETOOOO
o o o o o o {015y
ooooodooodooodooonn

STATE STREET CORP 5.625%
130,000.000 132,042.300
2099/12/31
SUNTRUST BANK/ATLANTA GA
165,000.000 167,253.900
3.525% 2021/10/26
SYNCHRONY FINANCIAL 2.7%
100,000.000 100,084.000
2020/2/3
SYNOVUS FINANCIAL CORP
30,000.000 29,889.000
3.125% 2022/11/1
SY SCO CORP 3.55% 2025/3/15 55,000.000 57,482.700
TAKEDA PHARMACEUTICAL CO
200,000.000 228,794.000
LTD 5% 2028/11/26
TAMPA ELECTRIC CO 2.6%
70,000.000 70,290.500
2022/9/15
TAMPA ELECTRIC CO 4.3%
40,000.000 44,114.000
2048/6/15
TECK RESOURCES LTD 6.25%
30,000.000 33,593.700
2041/7/15
TENET HEALTHCARE CORP 6%
85,000.000 87,664.750
2020/10/1
TEXASEASTERN
TRANSMISSION LP 4.15% 190,000.000 191,972.200
2048/1/15
TEXASINSTRUMENTS INC 4.15%
20,000.000 22,997.000
2048/5/15
TEXTRON INC 3.65% 2027/3/15 250,000.000 256,250.000
THERMO FISHER SCIENTIFIC
50,000.000 51,322.000
INC 3.15% 2023/1/15
THERMO FISHER SCIENTIFIC
250,000.000 255,480.000
INC 3% 2023/4/15
THERMO FISHER SCIENTIFIC
10,000.000 10,229.100
INC 3.2% 2027/8/15
THERMO FISHER SCIENTIFIC
60,000.000 64,209.600
INC 4.15% 2024/2/1
THERMO FISHER SCIENTIFIC
15,000.000 15,186.450
INC 2.95% 2026/9/19
TIME WARNER CABLE INC 5%
60,000.000 60,748.200
2020/2/1
TOTAL SYSTEM SERVICES INC
20,000.000 20,667.200
3.75% 2023/6/1
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TOTAL SYSTEM SERVICES INC
30,000.000 30,511.200
3.8% 2021/4/1
TOTAL SYSTEM SERVICES INC
130,000.000 135,848.700
4% 2023/6/1
TOYOTA MOTOR CREDIT CORP
165,000.000 169,207.500
2.9% 2024/4/17
TRANSCANADA PIPELINESLTD
300,000.000 414,639.000
7.25% 2038/8/15
TRANSCANADA PIPELINESLTD
430,000.000 429,501.200
2.5% 2022/8/1
TRANSCANADA PIPELINESLTD
60,000.000 67,212.000
4.875% 2048/5/15
TRANSCANADA PIPELINESLTD
25,000.000 27,034.500
4.25% 2028/5/15
TRANSCONTINENTAL GAS PIPE
460,000.000 485,999.200
LINE CO LLC 4% 2028/3/15
TRANSCONTINENTAL GAS PIPE
387,000.000 494,214.480
LINE CO LLC 7.85% 2026/2/1
TRAVELERS COSINC/THE 3.75%
55,000.000 57,655.400
2046/5/15
TRIMBLE INC 4.15% 2023/6/15 28,000.000 29,141.280
TRINITY ACQUISITION PLC 4.4%
20,000.000 21,435.800
2026/3/15
TYCO ELECTRONICS GROUP SA
10,000.000 10,349.300
3.45% 2024/8/1
TYSON FOODS INC 3.55%
12,000.000 12,431.760
2027/6/2
TYSON FOODS INC 4.55%
20,000.000 20,929.000
2047/6/2
TYSON FOODSINC 3.9%
10,000.000 10,507.800
2023/9/28
TYSON FOODSINC 5.1%
10,000.000 11,405.800
2048/9/28
UBS GROUP FUNDING
SWITZERLAND AG 4.253% 340,000.000 365,908.000
2028/3/23
UNICREDIT SPA 6.572% 2022/1/14 470,000.000 503,548.600
UNION ELECTRIC CO 3.5%
70,000.000 74,362.400
2029/3/15
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UNION PACIFIC CORP 3.15%
65,000.000 67,093.650
2024/3/1
UNION PACIFIC CORP 2.75%
15,000.000 15,123.750
2026/3/1
UNION PACIFIC CORP 3.95%
30,000.000 32,711.400
2028/9/10
UNION PACIFIC CORP 3.875%
44,000.000 44,126.280
2055/2/1
UNION PACIFIC CORP 3.375%
30,000.000 29,763.600
2035/2/1
UNION PACIFIC CORP 4.1%
275,000.000 273,160.250
2067/9/15
UNION PACIFIC CORP 3.75%
33,000.000 34,792.890
2024/3/15
UNION PACIFIC RR 2014-1 3.227%
8,280.020 8,549.940
2026/5/14
UNITED AIR 2014-2 B PTT 4.625%
16,813.420 17,279.140
2024/3/3
UNITED AIR 2015-1 AA PTT 3.45%
22,228.490 22,902.000
2029/6/1
UNITED AIR 2016-1 AA PTT 3.1%
5,366.790 5,378.750
20281717
UNITED AIR 2016-1 B PTT 3.65%
4,357.630 4,384.250
20271717
UNITED AIR 2016-2 AA PTT
50,638.880 50,324.880
2.875% 2030/4/7
UNITED AIR 2016-2 B PTT 3.65%
5,229.150 5,235.410
2027/417
UNITED AIR 2018-1 AA PTT 3.5%
49,129.590 50,108.250
2031/9/1
UNITED PARCEL SERVICE INC
90,000.000 95,568.300
3.4% 2029/3/15
UNITED TECHNOL OGIES CORP
25,000.000 32,890.250
6.125% 2038/7/15
UNITED TECHNOLOGIES CORP
115,000.000 114,022.500
1.95% 2021/11/1
UNITED TECHNOL OGIES CORP
115,000.000 117,178.100
2.8% 2024/5/4
UNITED TECHNOLOGIES CORP
170,000.000 173,575.100
3.35% 2021/8/16
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UNITED TECHNOLOGIES CORP
25,000.000 25,756.000
3.75% 2046/11/1
UNITEDHEALTH GROUP INC
10,000.000 10,474.900
3.95% 2042/10/15
UNITEDHEALTH GROUP INC
15,000.000 17,112.600
4.625% 2041/11/15
UNITEDHEALTH GROUP INC
120,000.000 130,968.000
4.25% 2043/3/15
UNITEDHEALTH GROUP INC
60,000.000 63,940.200
3.7% 2025/12/15
UNITEDHEALTH GROUP INC
105,000.000 122,713.500
4.75% 2045/7/15
USAIRWAYS 2013-1B PTT
8,945.770 9,307.780
5.375% 2021/11/15
US BANCORP 3.1% 2026/4/27 15,000.000 15,322.350
VERISIGN INC 4.625% 2023/5/1 329,000.000 333,935.000
VERIZON COMMUNICATIONS
395,000.000 445,520.500
INC 4.5% 2033/8/10
VERIZON COMMUNICATIONS
40,000.000 44,955.200
INC 4.672% 2055/3/15
VERIZON COMMUNICATIONS
395,000.000 427,935.100
INC 4.272% 2036/1/15
VERIZON COMMUNICATIONS
337,000.000 365,941.560
INC 4.125% 2027/3/16
VIACOM INC 4.375% 2043/3/15 55,000.000 54,201.950
VIRGINIA ELECTRIC & POWER
25,000.000 29,470.750
CO 4.6% 2048/12/1
VIRGINIA ELECTRIC & POWER
40,000.000 51,675.200
CO 6% 2036/1/15
VIRGINIA ELECTRIC & POWER
160,000.000 162,004.800
CO 2.75% 2023/3/15
VIRGINIA ELECTRIC & POWER
100,000.000 107,897.000
CO 3.8% 2028/4/1
VIRGINIA ELECTRIC & POWER
110,000.000 121,284.900
CO 4.2% 2045/5/15
VIRGINIA ELECTRIC & POWER
10,000.000 10,337.800
CO 3.15% 2026/1/15
VIRGINIA ELECTRIC & POWER
85,000.000 91,436.200
CO 4% 2046/11/15
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VIRGINIA ELECTRIC AND
50,000.000 64,829.000
POWER CO 6% 2037/5/15
VIRGINIA ELECTRIC AND
20,000.000 21,574.400
POWER CO 4% 2043/1/15
VISA INC 3.15% 2025/12/14 65,000.000 68,013.400
VODAFONE GROUP PLC 7%
70,000.000 76,387.500
2079/4/4
VODAFONE GROUP PLC 4.125%
85,000.000 90,812.300
2025/5/30
VODAFONE GROUP PLC 3.75%
140,000.000 146,116.600
2024/1/16
VODAFONE GROUP PLC 5.25%
185,000.000 204,238.150
2048/5/30
WACHOVIA CORP 5.5% 2035/8/1 22,000.000 26,365.680
WAL-MART STORES INC 4.3%
18,000.000 20,762.640
2044/4/22
WALGREEN CO 4.4% 2042/9/15 25,000.000 23,965.750
WALGREENS BOOTS ALLIANCE
110,000.000 111,184.700
INC 4.8% 2044/11/18
WALGREENS BOOTS ALLIANCE
88,000.000 89,619.200
INC 3.45% 2026/6/1
WALMART INC 4% 2043/4/11 25,000.000 27,640.750
WALMART INC 3.55% 2025/6/26 60,000.000 63,945.600
WALMART INC 2.85% 2024/7/8 55,000.000 56,639.550
WALMART INC 3.25% 2029/7/8 305,000.000 323,818.500
WALT DISNEY CO/THE 6.2%
40,000.000 54,473.600
2034/12/15
WALT DISNEY CO/THE 6.4%
45,000.000 62,242.200
2035/12/15
WALT DISNEY CO/THE 6.15%
40,000.000 54,373.200
2037/3/1
WASTE MANAGEMENT INC
90,000.000 98,001.900
4.15% 2049/7/15
WASTE MANAGEMENT INC
20,000.000 21,043.400
3.45% 2029/6/15
WASTE MANAGEMENT INC 4%
60,000.000 64,587.600
2039/7/15
WASTE MANAGEMENT INC 3.2%
20,000.000 20,837.600
2026/6/15
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WASTE MANAGEMENT INC
40,000.000 41,492.800
3.125% 2025/3/1
WEC ENERGY GROUP INC
35,000.000 35,645.750
3.375% 2021/6/15
WELLSFARGO & CO 3%
230,000.000 231,352.400
2026/4/22
WELLS FARGO & CO 2.625%
10,000.000 10,068.700
2022/7/22
WELLSFARGO & CO 3.75%
200,000.000 210,012.000
2024/124
WELLSFARGO & CO 3%
78,000.000 79,447.680
2025/2/19
WELLSFARGO & CO 3%
77,000.000 77,610.610
2026/10/23
WELLS FARGO & CO 4.3%
165,000.000 178,134.000
202717122
WELLS FARGO BANK NA 2.6%
720,000.000 723,016.800
2021/1/15
WESTPAC BANKING CORP 3.3%
115,000.000 119,329.750
2024/2/26
WFCM 2015-C27 A5 3.451%
65,000.000 68,209.050
2048/2/15
WFCM 2015-NX$4 A4 3.718%
15,000.000 16,046.100
2048/12/15
WFRBS COMMERCIAL
MORTGAGE TRUST 2013-C14 260,410.280 263,003.960
2.977% 2046/6/15
WILLIAMS COS INC/THE 7.875%
170,000.000 188,054.000
2021/9/1
WILLIAMS COS INC/THE 7.5%
235,000.000 302,494.350
2031/1/15
WILLIAMS COSINC/THE 5.25%
90,000.000 91,514.700
2020/3/15
WILLIAMS COS INC/THE 4.125%
20,000.000 20,336.400
2020/11/15
WILLISNORTH AMERICA INC
110,000.000 119,333.500
4.5% 2028/9/15
WISCONSIN POWER & LIGHT CO
35,000.000 35,677.250
3.05% 2027/10/15
WRKCO INC 3% 2024/9/15 60,000.000 60,192.600
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ZF NORTH AMERICA CAPITAL
225,000.000 232,202.250
INC 4.75% 2025/4/29
94,199,191.300 |  98,484,479.200
(10,657,990,339)
10,657,990,339
(10,657,990,339)
27,492,969,555
(27,492,969,555)
) )
)
51 34.3%
9 0.1%
100.0
240 26.8%
770 38.8%
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12 13
30 25 25

400,343,798 281,796,023
16,799,183,808 13,478,575,909
82,891,122 67,971,580
11,299,743 25,018,502
17,293,718,471 13,853,362,014
17,293,718,471 13,853,362,014
10,722,929 23,789,103
2,670,592 2,270,450
22,255,266 18,920,769
840,997 827,758
36,489,784 45,808,080
36,489,784 45,808,080
13,812,512,214 11,311,393,799
3,444,716,473 2,496,160,135
577,084,471 388,644,602
17,257,228,687 13,807,553,934
17,257,228,687 13,807,553,934
17,293,718,471 13,853,362,014
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12 13

29 26 30 26

30 25 25
2,957 2,394
191,067,780 376,657,576
191,064,823 376,655,182
300,590 267,682
5,171,643 5,037,625
43,097,810 41,980,958
850,848 848,583
49,420,891 48,134,848
240,485,714 424,790,030
240,485,714 424,790,030
240,485,714 424,790,030
44,210,158 176,267,994
3,036,689,647 3,444,716,473
1,312,484,980 527,189,626
1,312,484,980 527,189,626
708,182,598 1,227,223,928
708,182,598 1,227,223,928
3,444,716,473 2,496,160,135
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13
30 26
25
12 13
30 25 25
11,304,373,494 13,812,512,214
5,147,656,502 2,495,631,602
2,639,517,782 4,996,750,017
13,812,512,214 11,311,393,799
12 13
29 26 30 26
30 25 25
13
30 26

25
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13
25
@
@
12 30 25
30,019
147,853,464
147,883,483
13 25
17,406
209,764,619
209,782,025
12 30 25
13 25
13 30 26 25
12 13
30 25 25
1.2494 1.2207
10,000 12,494 10,000 12,207
FOFs

10,636,502,454

13,478,575,909

66,848,525

67,971,580

10,703,350,979

13,546,547,489
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FOFs F
(1)
12 13
(2018 7 25 ) (2019 7 25 )

&) &)
14,957,645 5,101,904
16,115,671,971 13,481,042,919
16,130,629,616 13,486,144,823
16,130,629,616 13,486,144,823
12,558,477 14,646,951
4,262,826 3,930,716
36,660,226 33,804,129
40 13
648,000 648,000
54,129,569 53,029,809
54,129,569 53,029,809
12,597,198,758 10,680,813,357
() 3,479,301,289 2,752,301,657
780,045,686 763,838,237
16,076,500,047 13,433,115,014
16,076,500,047 13,433,115,014
16,130,629,616 13,486,144,823

2

12
( 2017 7 26
2018 7 25 )

13
( 2018 7 26
2019 7 25 )

(@)

(@)
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107,660,734 141,271,715
107,660,734 141,271,715
10,275 5,012
8,122,289 8,434,702
69,851,571 72,538,351
1,652,400 1,659,420
79,636,535 82,637,485
28,024,199 223,909,200
28,024,199 223,909,200
28,024,199 223,909,200
59,680,768 77,693,613
() 2,727,951,384 3,479,301,289
1,575,151,307 815,580,934
1,575,151,307 815,580,934
792,144,833 1,396,364,979
792,144,833 1,396,364,979
() 3,479,301, 289 2,752,301,657
3)
(
12 13
(2018 7 25 ) (2019 7 25 )
1. 12,597,198,758 10,680,813,357
2.1 1.2762 1.2577
a (12,762 ) (12,577 )
)
12 13
2017 7 26 ( 2018 7 26
2018 7 25 ) 2019 7 25 )
1. 0.2
2.
(314,509,423 ) (256,756,548 )
(5,162,944,061 ) (4,538,989,531 )
(465,536,263 ) (507,081,689 )
5,942,989,747 (1 5,302,827,768 (1
4,717 ) 4,94 )
(
12 13
2017 7 26 ( 2018 7 26
2018 7 25 ) 2019 7 25 )
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12 13
(2018 7 25 ) (2019 7 25 )
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(
()
12 13
(2018 7 25 ) (2019 7 25 )
91,788,673 79,890,333
91,788,673 79,890,333
( )
( )
(
12 13
(2018 7 25 ) (2019 7 25 )
() ()

10,228,617,309 12,597,198,758

5,254,351,869 3,193,529,907

2,885,770,420 5,109,915,308
(4)

)
Q)
6,006,791,837 13,481,042,919
6,006,791,837 13,481,042,919
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(2018 7 25 ) (2019 7 25 )
) (@)
130,268,180 71,139,738
56,630,797 16,383,123
12,755,666,685 11,101,894,827
651,741,640 738,010,166
1,336,781,633 1,254,099,379
2,975,699,108 1,926,949,066
13,196,899 11,272,989
192,401,220 146,538,374
9,121,734 7,450,098
77,016,386 26,043,987
18,198,524,282 15,299,781,747
18,198,524,282 15,299,781,747
29,988,190 5,639,075
155 44
29,988,345 5,639,119
29,988,345 5,639,119
8,021,629,528 6,814,790,309
() 10,146,906,409 8,479,352,319
18,168,535,937 15,294,142,628
18,168,535,937 15,294,142,628
18,198,524,282 15,299,781,747
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(2)
( )
1.
€H)
@
)
(©)
2. )
@
3.
61
(
(2018 7 25 ) (2019 7 25 )
1. 8,021,629,528 6,814,790,309
2.1 2.2649 2.2443
¢l (22,649 ) (22,443 )
(
(2017 7 26 (2018 7 26
2018 7 25 ) 2019 7 25 )
1.
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(
)
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(

(

)

(2018 7 25 ) (2019 7 25 )
186,496,917 604,972,300
5,557,512 58,878,029
12,505,527 68,074,296
62,091,395 64,006,615
266,651,351 795,931,240
)
(2018 7 25 )
) = () ()
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282,702,630 285,037,110 2,334,480
15,549,546 15,580,950 31,404
330,960,451 336,270,000 5,309,549
90,257,189 90,990,200 733,011
376,787,155 379,440,000 2,652,845
3,031,341 3,036,000 4,659
6,036,016 5,988,000 48,016
7,973,916 8,115,040 141,124
830,595,614 841,992,792 11,397,178
207,897,480 207,160,800 736,680
3,325,800 3,362,700 36,900
19,065,000 18,930,000 135,000
18,550,350 18,564,000 13,650
33,864,000 34,408,000 544,000
2,226,596,488 2,248,875,592 39,008
(2019 7 25 )

) = () (H
71,443,970 70,887,432 556,538
52,346,059 51,975,000 371,059
276,864,772 280,143,000 3,278,228
68,403,492 68,880,000 476,508
298,991,209 302,929,650 3,938,441
696,605,532 693,151,096 3,454,436
13,812,000 13,776,000 36,000
36,582,000 36,738,000 156,000

7,546,270 7,511,000 35,270
13,503,700 13,518,025 14,325
1,536,099,004 1,539,509,203 10,120,961

2)
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( )
(2018 7 25 )
)
) ) )
3,623,759,438 3,640,589,737 16,830,299
3,623,759,438 3,640,589,737 16,830,299
(2019 7 25 )
)
) ) )
613,031,432 617,518,479 4,487,047
613,031,432 617,518,479 4,487,047
(G
1
2
()
( )
( )
(2018 7 25 ) (2019 7 25 )
) ()
1.
6,922,022,093 8,021,629,528
1,995,266,033 1,288,599,041
895,658,598 2,495,438,260
8,021,629,528 6,814,790,309
2.
614,739,658 532,406,075
FOFs F 7,115,401,109 6,006,791,837
291,488,761 275,592,397
3)
)
()
BGARIA 2.95% 1,700,000.00 1,950,580.00
09/03/24
BGARIA 3% 03/21/28 1,300,000.00 1,573,000.00
BGB 0.8% 06/22/28 950,000.00 1,029,800.00
BGB 2.25% 06/22/23 2,650,000.00 2,956,605.00
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BTPS 0.2% 10/15/20
BTPS 0.7% 05/01/20
BTPS 1.5% 08/01/19
BTPS 3.5% 03/01/30
BTPS 3.75% 08/01/21
BTPS 5% 03/01/22
BTPS 5% 08/01/39
CZECH 3.875%
05/24/22

DBR 2.5% 07/04/44
DBR 3.25% 07/04/42
DBR 4% 01/04/37
FRTR 0% 03/25/24
FRTR 4.25% 10/25/23
FRTR 4% 10/25/38
IRISH 5% 10/18/20

KAZAKS 1.55%
11/09/23

LATVIA 0.375%
10/07/26

LITHUN 2.1% 05/26/47
NETHER 2.5% 01/15/33
PGB 1.95% 06/15/29
PGB 2.25% 04/18/34
RAGB 3.5% 09/15/21
REPHUN 1.75%
10/10/27

ROMANI 3.625%
04/24/24

SLOREP 1.25%
03/22/27

SLOREP 1.75%
11/03/40

SLOREP 2.25%
03/25/22

SPGB 0.05% 10/31/21
SPGB 1.4% 01/31/20
SPGB 3.45% 07/30/66
SPGB 4.2% 01/31/37

TURKEY 5.2% 02/16/26
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1,800,000.00
1,550,000.00
2,800,000.00
2,125,000.00
1,650,000.00
3,300,000.00
2,350,000.00
2,650,000.00

3,150,000.00
1,300,000.00
1,200,000.00
1,250,000.00
3,300,000.00
2,600,000.00
2,100,000.00

370,000.00

900,000.00

1,000,000.00
250,000.00
1,050,000.00
500,000.00
1,150,000.00
1,650,000.00

1,250,000.00

1,250,000.00

1,350,000.00

1,450,000.00

1,500,000.00

3,025,000.00

1,100,000.00

2,200,000.00
1,140,000.00

1,809,270.00
1,560,695.00
2,800,728.00
2,524,287.50
1,773,255.00
3,712,335.00
3,354,977.50
2,968,000.00

4,981,725.00
2,242,240.00
2,063,880.00
1,285,375.00
4,003,230.00
4,321,460.00
2,246,002.50

389,084.60

927,000.00

1,190,700.00
337,955.00
1,205,295.00
600,925.00
1,254,995.00
1,822,920.00

1,444,625.00

1,381,062.50

1,569,780.00

1,557,807.50

1,518,052.50

3,055,552.50

1,743,951.00

3,414,813.60

1,173,972.00
73,745,936.70
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(8,885,647,912)

UKT 1.5% 01/22/21 1,150,000.00 1,167,480.00

UKT 1.5% 07/22/47 1,075,000.00 1,121,063.75

UKT 1.75% 07/22/57 400,000.00 460,060.00

UKT 1.75% 09/07/22 825,000.00 858,907.50

UKT 1.75% 09/07/37 1,125,000.00 1,226,362.50

UKT 2.25% 09/07/23 650,000.00 698,100.00

UKT 2.5% 07/22/65 1,000,000.00 1,443,050.00

UKT 3.5% 01/22/45 560,000.00 825,132.00

UKT 4.25% 06/07/32 1,275,000.00 1,791,566.25

UKT 4.25% 12/07/27 1,475,000.00 1,918,532.50

11,510,254.50

(1,554,920,280)

SGB 0.75% 05/12/28 3,000,000.00 3,243,300.00

SGB 1.5% 11/13/23 9,000,000.00 9,805,500.00

13,048,800.00

(149,800,224)

NGB 1.5% 02/19/26 4,000,000.00 4,045,600.00

4,045,600.00

(50,650,912)

DGB 1.5% 11/15/23 13,000,000.00 | 14,271,270.00

14,271,270.00

(230,338,297)

CZGB 0.45% 10/25/23 18,000,000.00 |  17,415,990.00

17,415,990.00

(82,203,472)

HGB 2.75% 12/22/26 100,000,000.00 | 107,820,000.00

107,820,000.00

(39,904,182)

POLGB 4% 10/25/23 3,500,000.00 3,826,025.00

3,826,025.00

(108,429,548)

11,101,894,827

(11,101,894,827)

MADRID 4125% |  2,500,000.00 3,007,825.00
05/21/24

MADRID 4.3% 09/15/26 |  1,300,000.00 1,676,480.00

NRW 1.95% 09/26/78 1,100,000.00 1,440,769.00
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6,125,074.00

(738,010,166)

738,010,166

(738,010,166)

BGOSK 1.625% |  1,030,000.00 1,096,229.00
04/30/28

BGOSK 1.75% 05/06/26 |  1,100,000.00 1,194,160.00

CAF 0.5% 01/25/22 850,000.00 860,030.00

COE 0.75% 06/09/25 1,275,000.00 1,360,170.00

EDF FRN PERPETUAL 700,000.00 807,499.00

EFSF 1.8% 07/10/48 1,000,000.00 1,291,500.00

EU 3.75% 04/04/42 725,000.00 1,218,435.00

ICO 4.75% 04/30/20 1,150,000.00 1,194,551.00

NEDWBK 1.75% 400,000.00 408,840.00
07/09/20

9,431,414.00

(1,136,391,072)

DBHNGR 3.125% 775,000.00 871,332.50
07/24/26

871,332.50

(117,708,307)

1,254,099,379

(1,254,099,379)

ACAFP 2.625% 600,000.00 677,400.00
03/17/27

AVLN FRN 12/04/45 580,000.00 629,682.80

BPIPL 0.25% 03/22/24 400,000.00 407,780.00

BPLN 2.213% 09/25/26 600,000.00 686,880.00

ENBW FRN 04/05/77 470,000.00 499,328.00

ENEXIS 0.875% 400,000.00 422,480.00
04/28/26

OPBANK 0.25% 655,000.00 673,235.20
05/11/23

PKOBHB 0.125% 800,000.00 806,720.00
06/24/22

PKOBHB 0.75% |  1,200,000.00 1,241,580.00
01/24/24

SANTAN 0.875% 800,000.00 843,352.00
04/25/24

SANTAN 2125% |  1,600,000.00 1,608,320.00
10/08/19
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SANTAN 3.25% 400,000.00 459,720.00
04/04/26
TELEFO 3.987% 400,000.00 457,356.00
01/23/23
UBS 1.25% 09/01/26 500,000.00 532,700.00
UCGIM FRN 10/28/25 500,000.00 532,900.00
VAKBN 2.375% | 1,000,000.00 990,000.00
05/04/21
11,469,434.00
(1,381,952,102)
ALVGR 4.5% 03/13/43 400,000.00 589,300.00
EOANGR 6% 10/30/19 800,000.00 810,320.00
IGYGY 4.75% 01/31/34 800,000.00 1,027,440.00
SVTLN 3.625% 700,000.00 784,385.00
01/16/26
TELEFO 5.597% 800,000.00 822,880.00
03/12/20
4,034,325.00
(544,996,964)
1,926,949,066
(1,926,949,066)
15,020,953,438
(15,020,953,438)
2.
36 58.1%
3 4_8%
9 T 80.9%
16 9.0%
10 10.2%
1 0.8% 14.8%
5 3.6%
2 1.0% 1.0%
1 0.3% 0.3%
1 1.5% 1.5%
1 0.5% 0.5%
1 0.3% 0.3%
1 0.7% 0.7%
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12 13
30 25 25

264,749,704 301,840,176
10,768,750, 754 13,330,856,070
49,919,039 58,382,214
8,296,299 26,840,572
11,091,715,796 13,717,919,032
11,091,715,796 13,717,919,032
7,866,800 25,577,121
1,709,863 2,186,740
14,249,168 18,223,227
624,933 725,557
24,450,764 46,712,645
24,450,764 46,712,645
6,237,877,042 7,200,338,250
4,829,387,990 6,470,868,137
767,654,481 1,099,567,687
11,067,265,032 13,671,206,387
11,067,265,032 13,671,206,387
11,091,715,796 13,717,919,032
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12 13

29 26 30 26

30 25 25
1,727 1,958
410,948,285 864,824,955
410,946,558 864,826,913
185,358 210,847
3,167,703 4,015,322
26,398,335 33,461,681
631,268 739,219
30,382,664 38,427,069
441,329,222 826,399,844
441,329,222 826,399,844
441,329,222 826,399,844
42,095,005 47,061,836
3,934,222,670 4,829,387,990
2,048,988,270 1,590,632,198
2,048,988,270 1,590,632,198
754,588,733 728,490,059
754,588,733 728,490,059
4,829,387,990 6,470,868,137
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13
30 26
25
12 13
30 25 25
4,570,080,315 6,237,877,042
2,551,024,081 1,897,477,489
883,227,354 935,016,281
6,237,877,042 7,200,338,250
12 13
29 26 30 26
30 25 25
13
30 26

25
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13
25
@
&)
12 30 25
17,391
366,029,494
366,046,885
13 25
13,535
810,773,340
810,759,805
12 30 25
13 25
13 30 26 25
12 13
30 25 25
1.7742 1.8987
10,000 17,742 10,000 18,987
FOFs F

6,600,087,172

13,330,856,070

57,417,599

58,382,214

6,657,504,771

13,389,238,284
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FOFs
12 13
2018 25 2019 25

10,530,723,877 13,465,734,019
7,851,084 15,262,689
10,538,574,961 13,480,996,708
10,538,574,961 13,480,996,708
7,851,084 15,262,689
2,609,916 3,340,500
30,796,914 39,417,855
430,963 1,085,133
41,688,877 59,106,177
41,688,877 59,106,177
5,581,348,338 6,640,946,986
4,915,537,746 6,780,943,545
1,091,061,610 1,519,039,370
10,496,886,084 13,421,890,531
10,496,886,084 13,421,890,531
10,538,574,961 13,480,996,708
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12 13
2017 26 2018 26
2018 25 2019 25
158,951,666 956,279,867
158,951,666 956,279,867
4,904,279 6,278,700
57,870,347 74,088,581
692,157 2,239,267
63,466,783 82,606,548
222,418,449 873,673,319
222,418,449 873,673,319
222,418,449 873,673,319
6,634,892 38,809,893
3,769,030,377 4,915,537,746
2,237,408,986 1,854,936,185
2,237,408,986 1,854,936,185
875,118,060 824,393,812
875,118,060 824,393,812
4,915,537,746 6,780,943,545
12 13
2017 26 2018 26
2018 25 2019 25
12 13
2018 25 2019 25
4,075,674,119 5,581,348,338
2,450,010,775 1,993,642,725
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944,336,556 934,044,077
5,581,348,338 6,640,946,986
12 13
2017 26 2018 26
2018 25 2019 25
422,877,460 584,964,475
4,081,830,198 5,261,904,175
668,184,150 934,074,895
5,172,891,808 6,780,943,545
5,581,348,338 6,640,946,986
10,000 9,268 10,210
10,000
12 13
2017 26 2018 26
2018 25 2019 25
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12 13
2017 26 2018 26
2018 25 2019 25

@ a

@ @
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12 13
2018 25 2019 25
125,586,739 945,426,933
125,586,739 945,426,933
12 13
2018 25 2019 25
1.8807 2.0211
4,599,895,477 13,465,734,019
4,599,895,477 13,465,734,019
2018 25 2019 25
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1,419,264,276 820,210,865
22,936,830 14,128,232
9,995,567,580 13,132,947,641
107,813,527 96,688,414
1,123,653,488 1,194,170,550
3,403,832,543 3,482,491,232
53,962,528 62,207,930
159,502,212
216,087,210 246,622,431
11,202,901 15,155,773
75,020,334 40,864,999
16,429,341,217 19, 264,990,279
16,429,341,217 19, 264,990,279
52,496,368 26,250,336
67,865,175 355,226,110
13,404,346 18,228,829
63 39
133,765,952 399,705,314
133,765,952 399,705,314
6,023,465,431 6,444,387,467
10,272,109,834 12,420,897, 498
16,295,575,265 18,865, 284,965
16,295,575,265 18,865, 284,965
16,429,341,217 19,264,990,279
2017 26 2018 26
2018 25 2019 25
a
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12
133 60
61

2018 25 2019 25
5,332,730,498 6,023,465,431
1,821,400,541 1,471,273,135
1,130,665,608 1,050,351,099
6,023,465,431 6,444,387,467
2,130,838,411 1,844,491,990
FOFs 3,892,627,020 4,599,895,477
6,023,465,431 6,444,387,467

2017 26 2018 26

2018 25 2019 25

476/608




EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

2017 26 2018 26
2018 25 2019 25
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¢! ¢!
Q@ ¢
(€ G
2018 25 2019 25

102,589,641 637,170,327
6,253,523 2,932,606
57,024,000 70,781,739
13,120,040 77,967,391
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152,747,124 647,288,585
18 11 17 11 18 17
¢

2018 25 2019 25
4,089,279,802 4,080,452,775 8,827,027| 4,501,156,650 4,535,631,246 34,474,596
1,944,431,290 1,953,758,691 9,327,401 2,301,283,700 2,316,496,039 15,212,339
6,033,711,092 6,034,211,466 18,154,428 6,802,440,350 6,852,127,285 19,262,257

2

2018 25 2019 25
1,936,096,079 1,971,345,400 35,249,321| 1,955,960,933 1,953,328,153 2,632,780
31,199,453 30,759,627 439,826
18,164,513 18,920,173 755,660 171,215,904 173,903,419 2,687,515
42,595,505 42,725,567 130,062 252,648,707 251,602,508 1,046,199

92,534,373 100,431,555 7,897,182
1,609,210,491 1,627,489,597 18,279,106| 1,787,087,041 1,768,918,471 18,168,570
234,351,215 226,493,203 7,858,012 168,873,892 172,443,221 3,569,329
3,932,952,176 3,987,405,495 17,556,643| 4,366,985,930 4,350,955,399 15,260,349
(€]

2018 25 2019 25

343,214,598 26,522,537| 344,649,586 1,434,988
2,619,222,229|2,375,993,011|2,617,158,284 2,063,945

2,619,222,229|2,375,993,011|2,617,158,284 2,063,945| 343,214,598 26,522,537| 344,649,586 1,434,988
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2018 25 2019 25
2.7053 2.9274
ABU DHABI GOVT 1 3.125% 600,000.00 621,750.00
ABU DHABI GOVT 1 3.125% 1,860,000.00 1,927,425.00
ABU DHABI GOVT 1 4.125% 250,000.00 275,000.00
ARAB REP OF EGYPT7.6003% 300,000.00 325,125.00
ARAB REP OF EGYPT8.7002% 270,000.00 298,687.50
ARAB REPUBLIC OF 7.903% 780,000.00 819,975.00
ARAB REPUBLIC OF 8.5% 690,000.00 758,568.75
COLOMBIA REP OF 8.125% 2,340,000.00 2,887,706.25
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COSTA RICA GOVER 7.158% 290,000.00 304,590.62
COSTA RICA GOVT 9.995% 20,000.00 21,225.00
DOMINICAN REP 6.5% 1,000,000.00 1,072,812.50
DOMINICAN REP 6.85% 1,216,000.00 1,352,040.00
DOMINICAN REP 6.875% 1,670,000.00 1,898,059.37
DOMINICAN REP 8.625%(SI) 1,065,000.00 1,283,990.62
DOMINICAN REPUBLIC 6.4% 1,020,000.00 1,084,387.50
FIJ1 ISLANDS REP 6.625% 200,000.00 199,750.00
GOVT OF BERMUDA 3.717% 350,000.00 364,984.37
HONDURAS 8.75% 1,594,000.00 1,706,576.25
INDONESIA REP 4.125% 200,000.00 211,875.00
INDONESIA REP 4.35% 370,000.00 399,831.25
INDONESIA REP 4.75% 1,110,000.00 1,217,878.12
INDONESIA REP 5.25% 200,000.00 230,812.50
KINGDOM OF BAHRAIN 7% 230,000.00 261,121.87
KUWAIT INTL BOND 3.5% 600,000.00 635,250.00
LEBANESE REPUBLIC 6.2% 60,000.00 48,018.75
LEBANESE REPUBLIC 6.6% 150,000.00 118,781.25
LEBANESE REPUBLIC 6.65% 34,000.00 26,721.87
LEBANESE REPUBLIC 6.65% 119,000.00 91,667.17
LEBANESE REPUBLIC 6.75% 67,000.00 52,574.06
LEBANESE REPUBLIC 6.85% 80,000.00 63,500.00
LEBANESE REPUBLIC 6.85% 60,000.00 46,650.00
LEBANESE REPUBLIC 6% 70,000.00 58,887.50
OMAN GOV INTERNT 6.75% 1,010,000.00 967,075.00
PANAMA NOTAS DEL 3.75% 580,000.00 600,300.00
PANAMA NOTAS DEL 4.875% 60,000.00 62,884.80
PERUSAHAAN PENER 4.15% 2,080,000.00 2,200,250.00
PERUSAHAAN PENER 4.325% 600,000.00 636,750.00
PERUSAHAAN PENER 4.4% 1,550,000.00 1,668,671.87
PERUSAHAAN PENER 4.55% 210,000.00 226,209.37
PERUSAHAAN PENERBI 4.45% 230,000.00 250,268.75
PNG GOVT INTL BOND 8.375 250,000.00 268,984.37
REP OF ARGENTINA 6.875% 130,000.00 96,484.37
REP OF COLOMBIA 2.625% 560,000.00 560,700.00
REP OF COLOMBIA 5.2% 570,000.00 659,062.50
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REP OF ECUADOR 10.75% 840,000.00 949,987.50
REP OF ECUADOR 7.95% 250,000.00 262,109.37
REP OF EL SALVADOR 5.875 30,000.00 30,900.00
REP OF NIGERIA 8.747% 200,000.00 223,687.50
REP OF NIGERIA 8.747% 650,000.00 739,578.12
REP OF NIGERIA 8.747% 550,000.00 641,265.62
REP OF PHILIPPINES 3.75% 760,000.00 833,625.00
REP OF SRI LANKA 6.35% 380,000.00 379,525.00
REP OF SRI LANKA 7.55% 1,090,000.00 1,106,350.00
REP OF UZBEKISTAN 4.75% 320,000.00 338,720.00
REPUB OF INDONESIA 4.75% 420,000.00 473,550.00
REPUB OF SRI LANKA 5.75% 1,000,000.00 997,812.50
REPUB OF SRI LANKA 6.75% 930,000.00 906,750.00
REPUB OF TURKEY 5.125% 620,000.00 565,750.00
REPUBLIC COLOMBIA 4.5% 1,435,000.00 1,573,118.75
REPUBLIC OF ANGOLA 8.25% 1,690,000.00 1,828,368.75
REPUBLIC OF ANGOLA 9.375 600,000.00 675,187.50
REPUBLIC OF ARGE 170,000.00 149,685.00
REPUBLIC OF ARGE 960,000.00 779,520.00
REPUBLIC OF ARGE 1,575,000.00 1,227,023.43
REPUBLIC OF ARGE 1,110,000.00 657,328.12
REPUBLIC OF ARGE SINK D 393,972.68 325,150.57
REPUBLIC OF BELI SINK S 148,600.00 89,995.87
REPUBLIC OF BRAZIL 4.5% 1,090,000.00 1,140,071.87
REPUBLIC OF BRAZIL 5.625 200,000.00 221,375.00
REPUBLIC OF CHIL 3.24% 1,516,000.00 1,587,536.25
REPUBLIC OF CHILE 3.5% 550,000.00 556,325.00
REPUBLIC OF ECUA 7.875% 1,020,000.00 1,010,756.25
REPUBLIC OF ECUA 8.875% 1,420,000.00 1,482,480.00
REPUBLIC OF ECUA 9.625% 960,000.00 1,036,800.00
REPUBLIC OF ECUA 9.65% 1,310,000.00 1,426,671.87
REPUBLIC OF GABON 6.95% 220,000.00 221,375.00
REPUBLIC OF GUAT 4.375% 460,000.00 464,743.75
REPUBLIC OF GUAT 4.5% 1,400,000.00 1,425,812.50
REPUBLIC OF GUAT 4.875% 850,000.00 889,046.87
REPUBLIC OF GUAT 5.75% 880,000.00 937,750.00
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REPUBLIC OF KENY 7.25% 330,000.00 348,975.00
REPUBLIC OF KENYA 8.25% 320,000.00 341,500.00
REPUBLIC OF NIGE 5.625% 130,000.00 135,484.37
REPUBLIC OF NIGE 6.375% 330,000.00 352,893.75
REPUBLIC OF NIGE 6.5% 340,000.00 351,368.75
REPUBLIC OF NIGE 7.143% 410,000.00 426,912.50
REPUBLIC OF NIGE 7.625% 620,000.00 635,693.75
REPUBLIC OF NIGE 7.696% 1,110,000.00 1,156,481.25
REPUBLIC OF NIGE 7.875% 810,000.00 868,471.87
REPUBLIC OF PARA 4.625% 330,000.00 347,737.50
REPUBLIC OF PARA 4.7% 600,000.00 651,000.00
REPUBLIC OF PARA 5.6% 200,000.00 227,812.50
REPUBLIC OF PARA 5% 840,000.00 918,750.00
REPUBLIC OF PARA 6.1% 940,000.00 1,132,406.25
REPUBLIC OF PERU 2.844% 430,000.00 432,795.00
REPUBLIC OF SERBIA 4.875 657,000.00 664,227.00
REPUBLIC OF SRI 6.125% 200,000.00 196,500.00
REPUBLIC OF SRI 6.2% 290,000.00 278,128.12
REPUBLIC OF SRI 6.25% 150,000.00 152,203.12
REPUBLIC OF SRI 6.25% 109,000.00 110,600.93
REPUBLIC OF SRI 6.25% 700,000.00 712,031.25
REPUBLIC OF SRI 6.825% 210,000.00 211,968.75
REPUBLIC OF SRI 6.85% 1,870,000.00 1,893,959.37
REPUBLIC OF TURKEY 6% 270,000.00 261,900.00
REPUBLIC OF ZAMB 5.375% 790,000.00 576,700.00
ROMANIA 5.125% 1,180,000.00 1,302,056.25
RUSSIA 4.875% 200,000.00 215,200.00
RUSSIAN FEDERATION 4.75% 3,000,000.00 3,220,312.50
RUSSIAN FEDERATION 5.1% 600,000.00 653,100.00
RUSSIAN FEDERATION4.375% 800,000.00 838,800.00
SINK BELIZE 4.9375% 20,000.00 12,112.50
SINK GOVT JAMAICA 6.75% 220,000.00 255,062.50
SINK GOVT JAMAICA 7.625% 400,000.00 467,875.00
SINK GUATEMALA 4.9% 280,000.00 291,462.50
SINK GUATEMALA 6.125% 530,000.00 569,750.00
SINK REP OF ARGENTI 8.28 238,346.46 201,849.65
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SINK REP OF AZER 3.5% 1,560,000.00 1,494,187.50
SINK REP OF GABON 6.375% 881,000.00 879,348.12
SINK REP OF GHANA 7.625% 1,440,000.00 1,489,049.99
SINK REP OF GHANA 7.875% 230,000.00 245,237.50
SINK REP OF GHANA 8.125% 370,000.00 401,796.87
SINK REP OF GHANA 8.125% 1,280,000.00 1,319,599.99
SINK REP OF GHANA 8.627% 1,270,000.00 1,312,862.50
SINK REP OF KENYA 7% 460,000.00 488,175.00
SINK REP OF KENYA 8% 600,000.00 651,000.00
SINK REP OF PANAMA 3.87% 330,000.00 332,475.00
SINK REP OF PANAMA 4.5% 230,000.00 259,109.37
SINK REP OF PARAGUAY5.4% 310,000.00 350,009.37
SINK REP URUGUAY 4.375% 80,000.00 87,175.00
SINK REP URUGUAY 4.975% 290,000.00 325,434.37
SOUTH AFRICA 4._85% 340,000.00 350,518.75
SOUTH AFRICA 4.875% 240,000.00 249,450.00
SOUTH AFRICA 5.65% 290,000.00 301,781.25
SOUTH AFRICA 5.875% 1,660,000.00 1,827,037.50
STATE OF QATAR 3.25% 950,000.00 979,203.00
STATE OF QATAR 3.375% 450,000.00 466,453.12
STATE OF QATAR 3.875% 240,000.00 252,300.00
STATE OF QATAR 4.5% 710,000.00 796,975.00
STATE OF QATAR 4.817% 360,000.00 416,700.00
STATE OF QATAR 4% 390,000.00 423,515.62
STATE OF QATAR 5.103% 600,000.00 723,750.00
SURINAME, REPUBL 9.25% 680,000.00 633,250.00
TURKEY REP OF 3.25% 210,000.00 193,659.37
TURKEY REP OF 4.25% 548,000.00 487,891.25
TURKEY REP OF 4.875% 730,000.00 668,406.25
TURKEY REP OF 5.75% 1,226,000.00 1,210,291.87
TURKEY REP OF 5.75% 310,000.00 263,403.12
TURKEY REP OF 6% 600,000.00 526,125.00
UKRAINE GOVERNMENT 7.75% 340,000.00 351,900.00
UKRAINE GOVERNMENT 8.994 860,000.00 959,760.00
UKRAINE GOVERNMENT VAR 1,582,000.00 1,301,689.37
UKRAINE GOVT 7.75% 200,000.00 210,500.00

484/608



EDINETOOOO
o o o o o o {015y
Oooooooooooooooooad

UKRAINE GOVT 7.75% 670,000.00 715,895.00
UKRAINE GOVT 7.75% 540,000.00 581,310.00
UKRAINE GOVT 7.75% 700,000.00 754,250.00
UKRAINE GOVT 7.75% 250,000.00 267,000.00
UKRAINE GOVT 7.75% 998,000.00 1,066,924.37
UNITED MEXICAN 3.6% 400,000.00 410,400.00
UNITED MEXICAN 4.6% 370,000.00 380,175.00
US TREASURY N/B 1.75% 2,660,000.00 2,650,648.45
VENEZUELA 8.25% 65,000.00 9,100.00
BRAZIL MINAS SPE 5.333% 283,500.00 301,927.50
PROVINCE OF SANT 7% 380,000.00 323,000.00
PROVINCIA DE LA 9.75% 350,000.00 268,515.62
BANCO DO BRASIL VAR 400,000.00 389,987.52
BANCO DO BRASIL VAR 400,000.00 442,675.00
EASTERN & SOUTHE 5.375% 630,000.00 653,486.40
EASTERN & SOUTHERN 4.875 1,780,000.00 1,831,976.00
GAZPROM (GAZ CAP 7.288% 190,000.00 242,725.00
KSA SUKUK LTD 4.303% 500,000.00 547,750.00
PETROBRAS GLOBAL 6.9% 80,000.00 89,316.00
PETROBRAS GLOBAL 7.375% 140,000.00 165,550.00
PETROBRAS GLOBAL 8.75% 200,000.00 251,225.00
PETROLEOS DE VEN 6% 9,360,000.00 1,029,600.00
PETROLEOS DE VEN 6% 4,070,000.00 559,625.00
PETROLEOS DE VEN 6% SINK 1,900,000.00 261,250.00
PETROLEOS MEXICA 200,000.00 202,200.00
PETROLEOS MEXICA 3.5% 30,000.00 28,404.00
PETROLEOS MEXICA 4.875% 10,000.00 10,025.00
PETROLEOS MEXICA 6.375% 870,000.00 898,492.50
PETROLEOS MEXICANO 6.35% 350,000.00 295,332.16
PETROLEOS MEXICANOS 6% 20,000.00 20,210.20
REP OF PAKISTAN 5.625% 290,000.00 295,075.00
SHARJAH SUKUK PR 4.226% 450,000.00 472,640.62
SHARJAH SUKUK PRO 3.854% 350,000.00 362,796.87
ZAR SOV CAPITAL 3.903% 230,000.00 230,862.50
ABENGOA TRANSMIS 6.875% 462,480.00 533,470.68
ABU DHABI CRUDE 4.6% 1,230,000.00 1,380,675.00
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ADANI PORTS SPECI 3.375% 440,000.00 440,121.08
ADANI PORTS SPECIAL 4% 400,000.00 402,750.00
AEROPUERTOS DOMI 6.75% 450,000.00 473,906.25
AKBANK TAS VAR 220,000.00 183,562.50
ALTICE FINANCING 6.625% 200,000.00 206,380.00
ALTICE FINANCING 7.5% 240,000.00 249,048.00
ALTICE FINANCING 7.5% 500,000.00 518,850.00
BANCO DE BOGOTA 6.25% 920,000.00 1,020,730.80
BANCO DO BRASIL 4.75% 410,000.00 428,962.50
BANCO MERCANTIL VAR 430,000.00 427,850.00
BANCO MERCANTIL VAR 260,000.00 263,738.80
BBVA BANCOMER SA VAR 220,000.00 210,463.00
BRAZIL LOAN TRUS 5.477% 353,655.30 366,475.30
CABLEVISION SA 6.5% 220,000.00 218,750.95
CHINA EVERGRANDE 10% 200,000.00 195,500.00
CHINA EVERGRANDE 8.75% 380,000.00 337,012.50
CNAC HK FINBRIDG 4.625% 960,000.00 1,002,300.00
CNAC HK FINBRIDGE 3.125% 350,000.00 348,335.78
CNAC HK FINBRIDGE 3.375% 220,000.00 220,342.54
CNAC HK FINBRIDGE 4.125% 720,000.00 731,025.00
CNTL AMR BOTTLIN 5.75% 180,000.00 186,328.11
COMCEL TRUST (CO 6.875% 400,000.00 412,610.00
CORP LINDLEY SA 4.625% 88,000.00 91,987.50
CORP LINDLEY SA 6.75% 490,000.00 519,093.75
CREDIT BANK OF M VAR 470,000.00 415,950.00
DIGICEL GROUP 6% 310,000.00 229,400.00
DIGICEL GROUP 6% 390,000.00 288,600.00
DOLPHIN ENERGY L 5.5% 400,000.00 424,000.00
DOM REPUBLIC 8.5% SINK 80,000.00 81,500.00
EASY TACTIC LTD 8.125% 200,000.00 201,000.00
EMBRAER NETHERLA 5.05% 42,000.00 45,530.62
EMBRAER NETHERLA 5.4% 20,000.00 22,221.87
EMBRAER OVERSEAS 5.696% 50,000.00 54,700.00
EMIRATES DEVELOP 3.516% 200,000.00 206,000.00
EP PETROECUADOR SINK F 24,736.84 24,791.38
ESKOM HOLDINGS SOC 6.35% 200,000.00 218,625.00
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GNL QUINTERO SA 4.634% 330,000.00 349,903.12
GOHL CAPITAL LTD 4.25% 360,000.00 371,475.00
GREENKO DUTCH BV 5.25% 200,000.00 199,562.50
GREENKO INVESTME 4.875% 200,000.00 196,250.00
GREENKO SOLAR MAURIS5.55% 230,000.00 228,850.00
GRUMA SAB DE CV 4.875% 200,000.00 213,198.76
HUARONG FINANCE 5.5% 200,000.00 218,750.00
HUARONG FINANCE 2017 VAR 200,000.00 201,812.50
HUARONG FINANCE 2017 VAR 200,000.00 199,062.50
HUARONG FINANCE 3.75% 1,020,000.00 1,031,475.00
HUARONG FINANCE 11 5% 200,000.00 214,875.00
HUARONG FINANCEII 4.625% 200,000.00 209,250.00
INDONESIA ASAHAN 5.23% 1,630,000.00 1,713,537.50
KAISA GROUP HD 11.5% 220,000.00 223,300.00
KAISA GROUP HOLD 9.375% 360,000.00 332,887.50
KOOKMIN BANK 1.625% 1,090,000.00 1,089,884.02
LUKOIL INTL FINA 4.563% 420,000.00 439,950.00
LUKOIL INTL FINA 6.125% 200,000.00 208,000.00
METINVEST BV 7.75% 350,000.00 367,062.50
MEXICO CITY ARPT 3.875% 370,000.00 356,575.91
MEXICO CITY ARPT 4.25% 210,000.00 209,606.25
MEXICO CITY ARPT 5.5% 200,000.00 197,250.00
MEXICO CITY ARPT 5.5% 883,000.00 877,591.62
MEXICO CITY ARPT TR 5.5% 200,000.00 197,250.00
MEXICO CITY ARPT TR 5.5% 330,000.00 327,978.75
MHP SE 7.75% 210,000.00 224,700.00
MTN MAURITIUS IN 4.755% 400,000.00 405,500.00
MTN MAURITIUS IN 6.5% 202,000.00 219,927.50
PETROBRAS GLOBAL 5.999% 50,000.00 54,338.25
PETROLEOS MEXICAN 6.375% 65,000.00 54,671.09
PETROLEOS MEXICANO 6.75% 20,000.00 17,525.00
PHOSAGRO(PHOS BO 3.949% 380,000.00 383,800.00
RELIANCE INDUSTR 3.667% 770,000.00 779,865.62
SAMARCO MINERACA 5.75% 200,000.00 159,000.00
SANTANDER MEXICO 4.125% 180,000.00 185,523.75
SASOL FINANCING 5.875% 1,100,000.00 1,191,540.68
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SINK BIOCEANICO SOV 0% 180,000.00 123,243.75
SINK LIMA METROLINE4.35% 200,000.00 205,500.00
SOC QUIMICA Y MI 3.625% 200,000.00 204,312.50
SOC QUIMICA Y MI 5.5% 110,000.00 112,406.25
SOCIEDAD QUIMICA 4.375% 200,000.00 209,875.00
SOFTBANK GROUP C VAR 400,000.00 390,640.00
SYNGENTA FINANCE 5.182% 710,000.00 738,792.63
TC ZIRAAT BANKAS 5.125% 200,000.00 178,500.00
TURKIYE VAKIFLAR 8.125% 240,000.00 232,725.00
UNIFIN FINANCIER 7.375% 370,000.00 355,200.00
YAPI VE KREDI BANK 8.25% 610,000.00 612,348.50

149,471,913.61

(16,175,850, 489)

ARAB REP OF EGYPT 4.75% 340,000.00 354,981.25
ARAB REP OF EGYPT 6.375% 200,000.00 211,625.00
CROATIA 1.125% 120,000.00 121,800.00
CROATIA 3% 700,000.00 823,375.00
INDONESIA REP 3.375% 210,000.00 241,237.50
INDONESIA REP 3.75% 1,040,000.00 1,267,500.00
MACEDONIA 2.75% 920,000.00 973,762.49
MACEDONIA 5.625% 1,070,000.00 1,242,203.12
REP OF INDONESIA 1.45% 410,000.00 427,937.50
REP OF KAZAKHSTAN 1.55% 100,000.00 105,000.00
REP OF PHILIPPINES 0.875 160,000.00 163,850.00
REPUBLIC OF ARGE 591,724.58 494,644.76
REPUBLIC OF ARGE SINK S 60,000.00 34,856.25
REPUBLIC OF ARGE 3.375% 760,000.00 610,137.50
REPUBLIC OF ARGE 5.25% 900,000.00 671,906.24
REPUBLIC OF SENE 4.75% 690,000.00 721,912.50
REPUBLIC OF SERBIA 1.5% 320,000.00 322,000.00
REPUBLIC OF TURKEY 5.2% 430,000.00 445,318.75
ROMANITA 2.124% 90,000.00 90,000.00
ROMANIA 2.875% 610,000.00 672,906.25
ROMANIA 4.625% 110,000.00 134,956.25
SINK IVORY COAST 6.625% 620,000.00 632,400.00
TURKEY REP OF 3.25% 810,000.00 781,396.87

488/608



EDINETOOOO
o o o o o o {015y
Oooooooooooooooooad

PETROLEOS MEXICA 3.75% 680,000.00 678,937.50
PETROLEOS MEXICA 5.125% 850,000.00 895,953.12
BNQ CEN TUNISIA 6.75% 380,000.00 396,268.75
GAZPROM GAZ CAPI 2.949% 360,000.00 388,349.56
NE PROPERTY COOPER 1.75% 260,000.00 255,774.60
NE PROPERTY COOPER 3.75% 100,000.00 104,750.00
SYNGENTA FINANCE 1.25% 100,000.00 96,010.00
14,361,750.76
(1,730,447,348)
17,906,297,837
(17,906,297,837)

161 72.6

0.6

22 6.2
85 20.6 90.3

23 80.4

11.0
8.6 9.7
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J-REIT

12 13
30 25 25
9,530,196,625 8,862,125,189
7,841,188 12,051,238
9,538,037,813 8,874,176,427
9,538,037,813 8,874,176,427
13,445,693 18,344,901
1,457,253 1,336,701
26,231,261 24,061,374
689,692 784,600
41,823,899 44,527,576
41,823,899 44,527,576
7,146,408,986 5,232,333,055
2,349,804,928 3,597,315,796
747,087,016 2,217,624,160
9,496,213,914 8,829,648,851
9,496,213,914 8,829,648,851
9,538,037,813 8,874,176,427
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12 13

29 26 30 26

30 25 25
794,113,330 2,213,577,205
794,113,330 2,213,577,205
2,586,965 2,964,759
46,567,037 53,367,223
689,692 784,600
49,843,694 57,116,582
744,269,636 2,156,460,623
744,269,636 2,156,460,623
744,269,636 2,156,460,623
37,453,459 380,428,108
1,114,166,303 2,349,804,928
734,034,328 539,734,302
734,034,328 539,734,302
205,211,880 1,068,255,949
205,211,880 1,068,255,949
2,349,804,928 3,597,315,796

491/608



EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

13
30 26
25
12 13
30 25 25
5,270,825,207 7,146,408,986
2,821,106,605 1,297,820,190
945,522,826 3,211,896,121
7,146,408,986 5,232,333,055
12 13
29 26 30 26
30 25 25
13
30 26

25

492/608




EDINETOOOO

o o o o o o {015y
ooooodooodooooooodd

13
25
o
@
12 30 25
753,614,226
753,614,226
13 25
1,823,670,683
1,823,670,683
12 30 25
13 25
13 30 26 25
12 13
30 25 25
1.3288 1.6875
10,000 13,288 10,000 16,875
J-REIT 4,947,591,106 8,862,125,189
4,947,591,106 8,862,125,189
J-REIT
J-REIT
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30 25 25
182,731,388 115,779,567
9,289,876,900 8,694,234,400
96,504,811
65,387,825 62,213,530
9,537,996,113 8,968,732,308
9,537,996,113 8,968,732,308
94,402,267
7,841,188 12,051,238
52
7,841,188 106,453,557
7,841,188 106,453,557
6,799,997,592 4,947,591,106
2,730,157,333 3,914,687,645
9,530,154,925 8,862,278,751
9,530,154,925 8,862,278,751
9,537,996,113 8,968,732,308

30 26
25
@
@
30 25 25
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5,050,127,837
2,682,296,548
932,426,793

6,799,997,592
1,227,408,813
3,079,815,299

J-REIT 6,799,997,592 4,947,591,106
6,799,997,592 4,947,591,106
6,799,997,592 4,947,591,106

26
25
25
€))
@
30 25
26,903,511
26,903,511
J-REIT 30 26
30 25
25
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616,853,197
616,853,197
J-REIT 26
25
30 25
25
30 26 25
30 25 25
1.4015 1.7912
10,000 14,015 10,000 17,912
742 89,262,600
550 366,300,000
1,550 181,350,000
600 100,980,000
2,100 321,930,000
400 139,000,000
1,350 275,400,000
650 354,900,000
1,600 222,720,000
850 289,850,000
400 119,320,000
200 38,940,000
13,900 288,842,000
600 55,560,000
290 79,837,000
1,270 249,174,000
1,840 280,968,000
590 259,305,000
740 104,192,000
200 69,700,000
50 6,615,000
950 107,540,000
1,020 839,460,000
1,050 766,500,000
500 111,500,000
2,350 551,075,000
90 45,450,000
1,600 249,440,000
1,390 282,865,000
1,700 252,790,000
760 156,104,000
1,450 288,260,000
1,331 86,914,300
100 13,610,000
45 12,028,500
480 403,680,000
360 299,160,000
300 90,900,000
600 49,500,000
1,120 193,312,000
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40

47,668 8,694,234,400
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G-REIT

12 13
30 25 25

208,293,567 254,267,956
10,335,440,304 13,580,122,891
67,443,857 76,765,270
6,989,432 26,011,384
10,618,167,160 13,937,167,501
10,618,167,160 13,937,167,501
6,606,476 24,775,639
1,567,645 2,183,372
16,428,067 18,195,076
802,300 714,971
25,404,488 45,869,058
25,404,488 45,869,058
9,423,286,421 11,065,174,115
1,169,476,251 2,826,124,328
700,006,622 1,857,005,945
10,592,762,672 13,891,298,443
10,592,762,672 13,891,298,443
10,618,167,160 13,937,167,501
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12 13

29 26 30 26

30 25 25
399 1,579
538,534,285 1,373,891,579
538,534,684 1,373,893,158
83,471 175,542
2,829,224 3,910,490
52,173,713 32,588,125
807,237 726,847
55,893,645 37,401,004
482,641,039 1,336,492,154
482,641,039 1,336,492,154
482,641,039 1,336,492,154
7,148,517 76,485,985
532,204,957 1,169,476,251
242,812,835 600,944,171
242,812,835 600,944,171
95,331,097 204,302,263
95,331,097 204,302,263
1,169,476,251 2,826,124,328
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13
30 26
25
12 13
30 25 25
6,779,481,174 9,423,286,421
3,888,669,255 3,238,772,117
1,244,864,008 1,596,884,423
9,423,286,421 11,065,174,115
12 13
29 26 30 26
30 25 25
20,500,267
13
30 26

25
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13
25
€))
@
12 30 25
12,613
662,965,734
662,953,121
13 25
18,292
1,282,329,146
1,282,310,854
12 30 25
13 25
13 30 26 25
12 13
30 25 25
1.1241 1.2554
10,000 11,241 10,000 12,554
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FOFs

11,429,155,775

13,580,122,891

75,496,922

76,765,270

11,504,652,697

13,656,888,161

FOFs F
)

30 25 25

9,625,165,016 13,308,695,743

2,652,419 7,776,229

9,627,817,435 13,316,471,972

9,627,817,435 13,316,471,972

6,996,122 16,038,211

334,704 1,322,945

9,707,417 38,366,457

184,063 1,260,267

17,222,306 56,987,880

17,222,306 56,987,880

9,436,845,308 11,497,128,879

173,749,821 1,762,355,213

260,823,474 1,467,617,749
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9,610,595,129 13,259,484,092
9,610,595,129 13,259,484,092
9,627,817,435 13,316,471,972
)
30 17 30 26
30 25 25
276,082,474 1,459,037,817
276,082,474 1,459,037,817
334,704 2,429,621
9,707,417 70,461,416
184,063 1,260,267
10,226,184 74,151,304
265,856,290 1,384,886,513
265,856,290 1,384,886,513
265,856,290 1,384,886,513
5,032,816 136,529,778
173,749,821
2,111,475 384,868,112
2,111,475
384,868,112
89,185,128 44,619,455
44,619,455
89,185,128
173,749,821 1,762,355,213
30 26
25
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30 25 25
1,000,000 9,436,845,308
9,635,382,218 3,829,118,212
199,536,910 1,768,834,641

9,436,845,308

11,497,128,879

30
30

17
25

30

26
25

7,092,172

50,663,718

30 26

25

25
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30 25
271,519,612
271,519,612
25
1,315,911,726
1,315,911,726
30 25
25
30 26 25
30 25 25
1.0184 1.1533
10,000 10,184 10,000 11,533
15,330,832,558 13,308,695,743
15,330,832,558 13,308,695,743
()
30 25 25
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138,067,987 39,071,652

37,790,099
93,072,782 159,718,048
9,347,722,881 13,106,647,873
898 407
11,720,879 11,044,643
9,628,375,526 13,316,482,623
9,628,375,526 13,316,482,623
328 778
2,652,419 7,776,229
65 308
2,652,812 7,777,315
2,652,812 7,777,315
12,661,358,874 15,330,832,558
3,035,636,160 2,022,127,250
9,625,722,714 13,308,705,308
9,625,722,714 13,308,705,308
9,628,375,526 13,316,482,623

30 26
25
@
@
60 61
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FOFs

12,661,358,874
12,661,358,874

12,661,358,874

3,035,636,160

30 25 25
1,000,000 12,661,358,874
12,922,736,777 5,080,701,265
262,377,903 2,411,227,581

15,330,832,558
15,330,832,558

15,330,832,558

2,022,127,250

30

26
25

25
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30 25
144,555,072
144,555,072
25
1,624,297,746
1,624,297,746
30 25
7,700,000 7,700,570 570
7,700,570 570
25
10,400,000 10,400,371 371
10,400,371 371
30 26 25
30 25 25
0.7602 0.8681
10,000 7,602 10,000 8,681

508/608



EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

AGREE REALTY CORP 48,907.000 3,265,031.320
ALEXANDRIA REAL ESTATE EQUIT 28,542.000 4,077,510.120
AMERICAN TOWER CORP 10,239.000 2,096,844.810
AMERICOLD REALTY TRUST 115,478.000 3,822,321.800
APARTMENT INVT & MGMT CO -A 46,635.000 2,313,562.350
AVALONBAY COMMUNITIES INC 24,625.000 5,093,681.250
BOSTON PROPERTIES INC 23,700.000 3,088,347.000
CAVDEN PROPERTY TRUST 18,200.000 1,948,128.000
COUSINS PROPERTIES INC 26,400.000 975,216.000
CROWN CASTLE INTL CORP 10,362.000 1,338,874.020
CUBESMART 47,140.000 1,572,590.400
EPR PROPERTIES 25,472.000 1,914,730.240
EQUINIX INC 4,443.000 2,258,465.760
EQUITY LIFESTYLE PROPERTIES 32,702.000 4,040,659.120
ESSENTIAL PROPERTIES REALTY 36,499.000 739,834.730
ESSEX PROPERTY TRUST INC 13,300.000 3,906,875.000
EXTRA SPACE STORAGE INC 26,159.000 2,872,781.380
HEALTHCARE TRUST OF AME-CL A 104,154.000 2,839,238.040
HOST HOTELS & RESORTS INC 130,740.000 2,333,709.000
HUDSON PACIFIC PROPERTIES IN 32,960.000 1,134,483.200
INVITATION HOMES INC 131,779.000 3,581,753.220
KILROY REALTY CORP 40,676.000 3,153,610.280
PEBBLEBROOK HOTEL TRUST 31,700.000 873,335.000
PROLOGIS INC 31,000.000 2,550,060.000
REGENCY CENTERS CORP 49,807.000 3,294,733.050
REXFORD INDUSTRIAL REALTY IN 78,994.000 3,313,798.300
SIMON PROPERTY GROUP INC 28,137.000 4,478,566.290
STORE CAPITAL CORP 112,572.000 3,873,602.520
SUNSTONE HOTEL INVESTORS INC 128,352.000 1,712,215.680
TERRENO REALTY CORP 63,868.000 3,164,020.720
WELLTOWER INC 78,808.000 6,548,156.720

88,176,735.320

31 1,582,350.000 0 542456293
ALLIED PROPERTIES REAL ESTAT 29,900.000 1,469,286.000
CAN APARTMENT PROP REAL ESTA 37,500.000 1,836,000.000
MINTO APARTMENT REAL ESTATE 64,676.000 1,287,699.160
4,592,985.160

132,076.000 378275258
CHARTER HALL GROUP 147,177.000 1,730,801.520
DEXUS 256,128.000 3,460, 289.280
GOODMAN GROUP 422,196.000 6,442,710.960
11,633,801.760

825,501.000 678 468,371
[ Link REIT 370,300.000 35,345,135.000
35,345,135.000

370,300.000 489,550,120
CAPITALAND MALL TRUST 925,200.000 2,424,024.000
FAR EAST HOSPITALITY TRUST 663,700.000 457,953.000
2,881,977.000

1,588,900.000 258 540. 776
BIG YELLOW GROUP PLC 113,753.000 1,145,492.710
SAFESTORE HOLDINGS PLC 96,300.000 616,801.500
SEGRO PLC 322,070.000 2,501,839.760
UNITE GROUP PLC 130,689.000 1,383,996.510
5,648,130.480

662,812.000 765,005,047
MACQUARIE MEXICO REAL ESTATE 243,300.000 5,374,497.000
PLA ADMINISTRADORA INDUSTRIA 184,500.000 5,243,490.000
10,617,987.000

427,800.000 P
COVIVIO 8,395.000 791,228.750
GECINA SA 7,570.000 1,042,389.000
INMOBILIARIA COLONIAL SOCIMI 193,349.000 1,945,090.940
KLEP IERRE 20,078.000 590,493.980
MERLIN PROPERTIES SOCIMI SA 96,051.000 1,202,558.520
UNIBAIL-RODANCO-WESTF IELD 6,120.000 786,726.000
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331,563.000

6,358,487.190
766,134,122

13,106,647,873
13,106,647,873

)
)
31 71.70 72.81
2.84 2.89
6.60 6.70
3.68 3.73
1.72 1.74
5.73 5.82
0.45 0.46
5.76 5.85

510/608



EDINETOOOO
0000000 OO000DO000D0O00Oo(eosss?)
Ooooooooooooooooooad

12 13

30 25 25
101,842,655 81,630,395
4,383,591,006 4,199,704,047
24,349,533 25,434,414
5,165,330 9,903,997
4,514,948,524 4,316,672,853
4,514,948,524 4,316,672,853
4,919,114 9,370,833
708,408 708,054
5,903,811 5,900,759
257,497 286,443
11,788,830 16,266,089
11,788,830 16,266,089
10,341,113,017 10,835,464,791
5,837,953,323 6,535,058,027
109,328 98,481
4,503,159,694 4,300,406,764
4,503,159,694 4,300,406,764
4,514,948,524 4,316,672,853
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12 13

29 26 30 26

30 25 25
658 636
70,840,597 406,524,337
70,839,939 406,523,701
70,889 67,811
1,288,237 1,432,727
10,736,075 11,940,053
259,902 291,479
12,355,103 13,732,070
83,195,042 420,255,771
83,195,042 420,255,771
83,195,042 420,255,771
736,832 24,269,412
4,139,032,600 5,837,953,323
749,370,521 634,130,331
749,370,521 634,130,331
2,364,359,370 935,248,676
2,364,359,370 935,248,676
5,837,953,323 6,535,058,027
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13
30 26
25
12 13
30 25 25
7,441,931,149 10,341,113,017
4,247,996,753 1,616,481,976
1,348,814,885 1,122,130,202
10,341,113,017 10,835,464,791
5,837,953,323 6,535,058,027
12 13
29 26 30 26
30 25 25
13
30 26

25
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13
25
o
@
12 30 25
8,585
72,198,666
72,207,251
13 25
6,994
379,898,018
379,905,012
12 30 25
13 25
13 30 26 25
12 13
30 25 25

0.4355
10,000 4,355

10,000

0.3969
3,969
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FOFs
F 10,857,559,585 4,199,704,047
25,014,176 25,434,414
10,882,573,761 4,225,138,461
EY
/FOFs F
@
12 13
(2018 7 25 ) | eo19 7 25 )
31,042,579 18,497,687

4,213,890,956

4,220,519,448

4,244,933,535

4,239,017,135

4,244 ,933,535

4,239,017,135

14,605,159 6,813,013
1,082,250 1,155,465
6,709,860 7,163,879

42 25

22,397,311 15,132,382
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22,397,311

15,132,382

10,064,412,841

5,841,876,617
675,467

10,902,909,138

6,679,024,385
20,002,417

4,222,536,224

4,223,884,753

4,222,536,224

4,223,884,753

4,244,933,535

4,239,017,135

€))

12 13

2017 7 26 2018 7 26

2018 7 25 2019 7 25
2,571,818 335,871,508
2,571,818 335,871,508
14,256 9,323
1,980,764 2,344,959
12,280,574 14,538,689

29

14,275,623 16,892,971
11,703,805 352,764,479
11,703,805 352,764,479
11,703,805 352,764,479
19,643,734 14,697,189
4,206,479,916 5,841,876,617
916,121,043 719,647,690
916,121,043 719,647,690
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2,520,170,205 1,218,728,168
2,520,170,205 1,218,728,168
5,841,876,617 6,679,024,385
®
12 13
(2018 7 25 ) (2019 7 25 )

5,841,876,617

7,202,040,897
4,439,394,318
1,577,022,374

10,064,412,841

6,679,024,385

10,064,412,841
2,078,086,594
1,239,590,297

10,902,909,138

12 13
2017 7 26 2018 7 26
2018 7 25 2019 7 25

780,778,046
675,467
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866,362,848
10,902,909,138
794.61

0

0

12
2017 7 26
2018 7 25

13
2018 7 26
2019 7 25
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12 13
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12 13
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2,571,663 329,547,410
2,571,663 329,547,410
1
12 13
(2018 7 25 ) (2019 7 25 )
1 0.4196 0.3874
a ) (4,196 ) (3.874 )
©)
1 2019 7 25
(€H)
&)
9,635,889,15214,220,519,448
9,635,889,15214,220,519,448
2
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(2018 7 25 ) (2019 7 25 )
55,400,014 62,824,132
51,921,881 11,004,275
5,259,563, 750 4,145,577,046
2,115,331 1,079,146
19,638
5,369,020, 614 4,220,484 ,599
5,369,020, 614 4,220,484 ,599
71 15
71 15
71 15
11,361,679,206 9,635,889, 152
5,992,658, 663 5,415,404,568
5,369,020,543 4,220,484,584
5,369,020,543 4,220,484 ,584
5,369,020, 614 4,220,484 ,599
( ) 2 11 8 10 8 11
10

@
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12

133 60

61

(2018 7 25 )

(2019 7 25 )

/FOFs

9,455,333,545
2,684,498,552
778,152,891

1,202,345,831

955,101,654

287,831,051

8,916,400,670

11,361,679,206
11,361,679,206
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5,992,658,663 5,415,404,568
2017 7 26 2018 7 26
2018 7 25 2019 7 25
(2018 7 25 ) (2019 7 25 )
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1
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(2018 7 25 ) (2019 7 25 )
252,357,279 65,373,538
252,357,279 65,373,538
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1
(2018 7 25 ) (2019 7 25 )
1 0.4726 0.4380
(1 ) (4,726 ) (4,380 )
€))
1 2019 7 25
(€H)
&)
1B08 UBS 0.0000% 11/08/2019 19,800,000.00  19,112,940.00
J424 BARCLAYS 0.2000% 10/24/2019 20,000,000.00|  19,194,000.00
39,800,000.00[  38,306,940.00
(4,145,577,046)
38,306,940.00
(4,145,577,046)
4,145,577,046
(4,145,577,046)
2 100.0 100.0
2
3
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1,261,540,030 1,031,663,840
53,181,964,510 53,191,581,022
262,578,488 274,731,839
61,993,404 129,156,610
54,768,076,432 54,627,133,311
54,768,076,432 54,627,133,311
67,651,642 122,759,855
8,637,078 9,000,229
80,613,135 79,314,694
1,379,217 1,431,049
158,281,072 212,505,827
158,281,072 212,505,827
52,889,347,972 53,693,372,914
1,720,447,388 721,254,570
503,594,467 438,000,042
54,609,795,360 54,414,627,484
54,609,795,360 54,414,627,484
54,768,076,432 54,627,133,311
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30 25 25
7,913 8,302
495,762,441 856,494,252
495,770,354 856,485,950
841,134 867,407
16,086,783 18,006,914
150,144,137 163,377,474
1,409,591 1,495,610
168,481,645 183,747,405
327,288,709 1,040,233,355
327,288,709 1,040,233,355
327,288,709 1,040,233,355
49,725,106 88,066,014
988,214,326 1,720,447,388
665,598,973 195,370,450
665,598,973 195,370,450
210,929,514 242,395,927
210,929,514 242,395,927
1,720,447,388 721,254,570
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40,712,376,592 52,889,347,972
20,258,985,094 8,404,576,891
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12 13
29 26 30 26
30 25 25
13
30 26
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73,839
466,025,681
466,099,520
12 30 25
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12 13
30 25 25
1.0325 1.0134
10,000 10,325 10,000 10,134
SONPO - FOF N 21,538,639,961 21,066,943,745
FOFs P
21,481,727,787 21,475,283,268
FOF
10,682,469,665 10,649,354,009
270,192,604 274,731,839
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1
(019 7 25 )

2,442,710,545
16,065,782,659
16,235,811
441,854,996

18,966,584,011

18,966,584,011

92,585,769
169,139
2,435,588
4,431
20,289

95,215,216

95,215,216

18,976,376,181

105,007,386

18,871,368,795

18,871,368,795

18,966,584,011
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4,717,341
76,349,958

81,067,299

61,715
169,139
2,435,588
20,289

2,686,731

83,754,030

83,754,030

83,754,030

21,253,356
21,253,356

105,007,386
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2019 6 20 2019 7
25
1
2019 7 25
18,976,376,181
55 6 1 10
105,007,386
1
1 0.9945
(20,000 ) (9,945 )
1
2019 6 20
2019 7 25
A 0
B 0
C 0
D 0
E=A+B+C+D 0
F 18,976,376,181
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1
2019 6 20
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2019 6 20
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4,717,341
4,717,341

1 (2019 7 25 )

1

15,183,380,004 15,259,260,000 76,349,958
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1
(1) (2019 7 25 )
) (2019 7 25 )
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10,208,274,660 16,065,782,659
1 10,208,274,660 16,065,782,659
85.1% 100.0%
16,065,782,659
1)
2)
(019 7 25 )
1,334,427,797
16,733,331,990
2,709,868
18,070,469,655

18,070,469,655
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1,270,799,680

2,420
1,270,802,100
1,270,802,100

10,674,874,227

6,124,793,328
16,799,667,555
16,799,667,555
18,070,469,655

2019 7 25
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2019 7 25

2019 6 20
475,388,656
10,220,761,797
21,276,226

10,674,874,227

369,601,253

10,208,274,660

96,998,314

1
(1) (2019 7 25 )
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42,600 690.00 29,394,000
400 6,280.00 2,512,000
7,800 14,420.00 112,476,000
6,100 5,130.00 31,293,000
7,000 4,790.00 33,530,000
36,100 1,684.00 60,792,400
3,200 4,995.00 15,984,000
2,500 6,180.00 15,450,000
9,600 2,976.00 28,569,600
12,200 4,275.00 52,155,000
8,200 6,340.00 51,988,000
15,800 7,510.00 118,658,000
9,700 2,340.00 22,698,000
15,600 4,200.00 65,520,000
6,800 2,103.00 14,300,400
100 728.00 72,800
8,400 2,410.00 20,244,000
19,300 4,641.00 89,571,300
122,600 2,353.00 288,477,800
5,400 1,113.00 6,010,200
22,800 2,706.00 61,696,800
19,100 4,345.00 82,989,500
3,500 4,310.00 15,085,000
16,100 4,770.00 76,797,000
23,100 5,180.00 119,658,000
19,700 1,795.50 35,371,350
13,600 2,469.00 33,578,400
6,300 4,045.00 25,483,500
14,400 2,505.00 36,072,000
2,400 2,604.00 6,249,600
11,700 4,625.00 54,112,500
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9,800 6,990.00 68,502,000
103,000 2,427.00 249,981,000
23,900 1,885.00 45,051,500
1,300 2,855.00 3,711,500
57,800 621.00 35,893,800
51,700 585.00 30,244,500
700 14,950.00 10,465,000
11,100 1,711.00 18,992,100
31,700 494.00 15,659,800
10,500 4,680.00 49,140,000
3,100 1,214.00 3,763,400
22,800 1,563.00 35,636,400
13,300 2,881.00 38,317,300
12,300 2,559.00 31,475,700
79,100 1,598.00 126,401,800
47,000 8,244.00 387,468,000
5,200 2,962.00 15,402,400
31,600 5,351.00 169,091,600
39,700 8,102.00 321,649,400
41,400 2,164.00 89,589,600
6,300 2,660.00 16,758,000
5,700 5,520.00 31,464,000
19,900 2,692.00 53,570,800
4,100 19,240.00 78,884,000
25,400 2,930.00 74,422,000
6,800 5,810.00 39,508,000
3,500 7,980.00 27,930,000
1,700 2,103.00 3,575,100
200 730.00 146,000
3,800 4,645.00 17,651,000
16,700 5,289.00 88,326,300
39,400 3,195.00 125,883,000
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42,700 1,774.00 75,749,800
69,200 3,689.00 255,278,800
200,100 1,531.00 306,353,100
23,600 1,905.00 44,958,000
30,400 6,105.00 185,592,000
30,500 1,211.00 36,935,500
2,000 7,870.00 15,740,000
15,600 7,200.00 112,320,000
6,000 5,410.00 32,460,000
29,100 5,835.00 169,798,500
17,300 3,165.00 54,754,500
5,000 4,345.00 21,725,000
5,700 4,650.00 26,505,000
6,900 1,799.00 12,413,100
900 2,705.00 2,434,500
1,300 7,180.00 9,334,000
5,200 2,014.00 10,472,800
50,800 6,149.00 312,369,200
10,300 1,804.00 18,581,200
39,300 3,866.00 151,933,800
600 8,200.00 4,920,000
19,600 1,466.00 28,733,600
60,600 4,258.00 258,034,800
13,100 1,249.00 16,361,900
700 2,558.00 1,790,600
14,300 3,160.00 45,188,000
15,900 4,385.00 69,721,500
6,600 3,020.00 19,932,000
2,100 3,130.00 6,573,000
10,800 1,142.00 12,333,600
26,700 1,882.00 50,249,400
1,100 1,346.00 1,480,600
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3,300 1,985.00 6,550,500
1,000 2,489.00 2,489,000
24,200 1,237.00 29,935,400
1,000 1,610.00 1,610,000
6,800 2,684.00 18,251,200
7,000 2,686.00 18,802,000
1,000 1,509.00 1,509,000
3,700 3,080.00 11,396,000
18,100 13,905.00 251,680,500
3,700 2,833.00 10,482,100
7,600 1,737.00 13,201,200
2,000 3,785.00 7,570,000
4,500 3,030.00 13,635,000
11,900 2,968.00 35,319,200
38,600 1,290.00 49,794,000
111,000 1,025.00 113,775,000
26,400 2,030.00 53,592,000
79,300 3,977.00 315,376,100
165,100 1,469.50 242,614,450
11,100 3,635.00 40,348,500
1,100 3,790.00 4,169,000
16,200 3,185.00 51,597,000
8,800 926.00 8,148,800
78,300 249.00 19,496,700
32,100 5,770.00 185,217,000
3,000 802.00 2,406,000
40,500 4,330.00 175,365,000
29,300 7,863.00 230,385,900
31,400 1,391.00 43,677,400
200 2,443.00 488,600
94,800 639.00 60,577,200
36,000 1,723.00 62,028,000
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545/608

48,200 384.00 18,508,800
2,800 4,520.00 12,656,000
239,800 914.30 219,249,140
33,500 2,032.00 68,072,000
7,100 1,635.00 11,608,500
3,200 1,796.00 5,747,200
52,100 2,025.00 105,502,500
30,500 2,636.00 80,398,000
17,700 2,991.00 52,940,700
24,100 4,160.00 100,256,000
12,900 7,465.00 96,298,500
900 1,414.00 1,272,600
54,600 1,263.00 68,959,800
13,400 4,245.00 56,883,000
114,600 3,036.00 347,925,600
76,500 1,029.00 78,718,500
800 18,550.00 14,840,000
70,800 1,112.00 78,729,600
34,200 4,437.00 151,745,400
36,400 1,939.00 70,579,600
7,300 1,444.00 10,541,200
35,700 2,699.00 96,354,300
52,700 1,542.00 81,263,400
22,800 1,318.00 30,050,400
165,500 1,179.00 195,124,500
2,300 2,477.00 5,697,100
41,000 8,330.00 341,530,000
27,800 562.00 15,623,600
2,100 3,900.00 8,190,000
24,600 5,880.00 144,648,000
3,700 4,165.00 15,410,500
28,900 1,363.00 39,390,700
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200 649.00 129,800
44,100 1,177.00 51,905,700
12,000 5,180.00 62,160,000
15,700 4,120.00 64,684,000
20,700 1,507.00 31,194,900

6,700 2,462.00 16,495,400
34,100 2,659.00 90,671,900
10,700 1,948.00 20,843,600
20,000 3,930.00 78,600,000
15,600 832.00 12,979,200

6,200 3,130.00 19,406,000

2,700 1,826.00 4,930,200

3,100 1,686.00 5,226,600

1,500 5,620.00 8,430,000
80,600 519.00 41,831,400
27,100 565.00 15,311,500
18,600 2,079.00 38,669,400
14,200 2,904.00 41,236,800
11,700 4,825.00 56,452,500

2,800 9,260.00 25,928,000

4,600 2,744.00 12,622,400
10,200 4,245.00 43,299,000
19,900 2,874.00 57,192,600
11,000 1,407.00 15,477,000
15,700 3,490.00 54,793,000
95,100 5,041.00 479,399,100

131,400 2,890.00 379,746,000
132,700 2,644.50 350,925,150

4,200 1,940.00 8,148,000

17,900 3,625.00 64,887,500
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13,500 2,206.00 29,781,000
2,300 5,280.00 12,144,000
1,200 4,660.00 5,592,000

17,100 4,520.00 77,292,000
3,300 3,340.00 11,022,000

43,300 932.00 40,355,600

400 4,625.00 1,850,000

20,900 2,181.00 45,582,900
7,800 3,595.00 28,041,000

25,000 2,233.00 55,825,000
6,900 2,456.00 16,946,400

28,700 1,784.00 51,200,800

13,500 1,384.00 18,684,000

18,900 2,554.00 48,270,600
6,000 5,380.00 32,280,000
3,400 4,410.00 14,994,000

21,100 1,458.00 30,763,800

17,900 2,188.00 39,165,200
4,500 4,415.00 19,867,500
4,900 3,500.00 17,150,000

31,900 1,068.00 34,069,200
6,000 2,494.00 14,964,000
7,600 1,549.00 11,772,400
3,600 5,960.00 21,456,000

31,000 1,102.00 34,162,000

21,900 1,047.00 22,929,300

16,900 1,279.00 21,615,100

12,000 2,022.00 24,264,000

15,800 3,660.00 57,828,000

32,900 1,869.00 61,490,100
3,300 5,900.00 19,470,000

66,700 883.00 58,896,100
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5,900 5,110.00 30,149,000
6,500 2,518.00 16,367,000
57,400 1,888.00 108,371,200
19,600 952.00 18,659,200
50,100 3,795.00 190,129,500
8,000 1,623.00 12,984,000
1,300 10,950.00 14,235,000
6,800 2,316.00 15,748,800
4,900 2,465.00 12,078,500
800 6,650.00 5,320,000
41,300 990.00 40,887,000
19,500 1,392.00 27,144,000
2,800 19,480.00 54,544,000
6,800 2,389.00 16,245,200
7,300 865.00 6,314,500
33,000 2,340.00 77,220,000
13,200 2,587.00 34,148,400
8,900 3,165.00 28,168,500
2,300 2,097.00 4,823,100
9,200 2,112.00 19,430,400
3,200 4,980.00 15,936,000
6,100 5,230.00 31,903,000
2,700 2,623.00 7,082,100
12,400 2,466.00 30,578,400
13,800 2,621.00 36,169,800
8,000 2,965.00 23,720,000
19,100 2,709.00 51,741,900
9,600 1,591.00 15,273,600
2,900 2,300.00 6,670,000
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7,300 2,573.00 18,782,900
6,900 2,262.00 15,607,800
10,700 2,057.00 22,009,900
3,500 7,860.00 27,510,000
7,900 815.00 6,438,500
1,000 3,830.00 3,830,000
5,300 4,220.00 22,366,000
13,000 1,988.00 25,844,000
8,000 1,876.00 15,008,000
3,000 4,930.00 14,790,000
8,600 1,233.00 10,603,800
49,500 1,011.00 50,044,500
136,300 493.00 67,195,900
4,600 1,334.00 6,136,400
5,400 14,720.00 79,488,000
33,200 2,171.00 72,077,200
7,400 6,390.00 47,286,000
19,800 1,782.00 35,283,600
7,100 2,211.00 15,698,100
8,500 2,297.00 19,524,500
2,500 67,260.00 168,150,000
10,800 3,035.00 32,778,000
2,400 701.00 1,682,400
900 2,554.00 2,298,600
3,500 418.00 1,463,000
39,600 295.00 11,682,000
20,900 949.00 19,834,100
46,000 477.80 21,978,800
49,400 402.00 19,858,800
3,500 964.00 3,374,000
29,000 1,823.00 52,867,000
16,300 1,223.00 19,934,900
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9,900 4,255.00 42,124,500

4,700 4,395.00 20,656,500

14,200 519.00 7,369,800

9,600 2,099.00 20,150,400

30,000 2,268.00 68,040,000

5,700 2,206.00 12,574,200

12,500 1,538.00 19,225,000

16,100 2,468.00 39,734,800

15,600 2,937.00 45,817,200

1,400 4,415.00 6,181,000

2,600 4,545.00 11,817,000

93,400 3,731.00 348,475,400

6,300 2,287.00 14,408,100

3,500 5,780.00 20,230,000

19,900 2,572.00 51,182,800

297 16,733,331,990
99.6% 100.0%
16,733,331,990

(G

2 (2019 7 25 )
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2019 10

80,158,310,979

183,224,321

79,975,086,658

60,656,728,119

1.3185

80,414 ,244,756

317,306,150

80,096,938,606

56,433,826,509

1.4193

38,653,587,233

62,117,858

38,591,469,375

42,693,494,340

0.9039

38,051,105,998

108,210,737

37,942,895,261

34,048,017,559

1 1.1144

10,531,306,805

17,009,910

10,514,296,895

6,869,818,103

1.5305

FOF

6,060,699,928

18,663,434

6,042,036,494

7,457,018,695

0.8102

FOF

4,227,136,477

12,142,348

4,214,994,129

5,302,109,038

1 0.7950
1 7,950

61,615,637,318

145,683,613

61,469,953,705

25,455,420,799

2.4148

21,847,282,567

26,135,184

21,821,147,383

18,980,790,427

1.1496

FOF

21,543,950,850
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50,835,146

21,493,115,704

18,609,618,059

1.1549

16,161,034,512

29,688,052

16,131,346,460

14,112,065,457

1.1431

FOF

8,865,167,461

33,410,328

( ) 8,831,757,133

7,445,895,700

( ) 1.1861

201,256,581,706

253,739,312

201,002,842,394

170,288,774,141

1.1804

FOF

197,343,499,548

267,588,448

197,075,911, 100

158,623,426,580

1.2424
12,424

29,424,341,951

31,961,927

29,392,380,024

23,899,672,527

1.2298

FOF

28,871,537,982

58,212,298

( ) 28,813,325,684

20,846,997,796

( ) 1.3821

13,958,178,661

15,015,091

13,943,163,570

11,310,977,916

1.2327

FOF

13,707,079,547

30,744,409

13,676,335,138

10,626,476,284

1.2870
12,870

13,704,847,564

15,688,584

13,689,158,980

7,190,622,081

1.9038
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0000000000000000000
FOF

13,418,935,794

37,404,002

( ) 13,381,531,792

6,609,122,361

( ) 2.0247

J-REIT

9,164,959,006

19,798,704

9,145,160,302

5,225,741,073

1.7500

J-REIT

9,165,177,613

7,104,273

9,158,073,340

4,927,021,431

1.8587

G-REIT

14,446,022,731

16,437,074

14,429,585,657

11,052,064,258

1.3056

FOFs F

14,257,689,340

36,611,906

14,221,077,434

11,404,280,256

1.2470

4,324,699,461

7,332,195

4,317,367,266

10,835,030,516

0.3985

FOF

4,217,018,523

10,602,649

4,206,415,874

10,847,300,362

0.3878
3,878

54,842,724,760

68,927,043

54,773,797,717

53,654,082,346

1.0209

21,196,444,304

46,877,731

21,149,566,573

21,509,223,553

0.9833

FOFs 1P

38,150,285,533

16,566,927,577

21,583,357,956

21,452,304,397
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1.0061

FOF

10,670,657,349

23,344,109

10,647,313,240

10,667,839,179

0.9981

3,044,061,576

5,172,450

3,038,889,126

2,989,681,302

1.0165
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2019 10 31
20

60,000,000
33,870,060
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2019 10 31
757 8,268,036
118 650,266
1 28,871
187 515,521
1,063 9,462,696
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38
59
19 52
30 31 31
193
30 31 31 31
20,873,870 13,755,961
20,010 20,011
402,249 476,456
39,030 64,856
6,332,203 6,963,077
1,725,215 1,129,548
316,407 285,668
50,321 44,150
10,891 31,771
29,770,200 22,771,504
185,371 173,517
300,694 751,471
486,065 924,988
409,765 479,867
5,755 183,528
56 44
- 60
415,576 663,501
10,616,594 10,829,628
10,412,523 10,252,067
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658,505 2,004,451
69,423 97,107
7,819 7,819
1,394,447 1,426,381
23,159,314 24,617,457
24,060,956 26,205,946
53,831,157 48,977,450
(

30 31 31 31
84 4,534
92,326 1,480,229
649 1,122
137,522 137,522
2,783,763 3,246,133
236,739 768,373
3,433,641 3,535,589
547,706 84,966
1,785,341 670,761
1,507,256 1,302,052
1,408 18,110
10,526,438 11,249,395
3,319,830 3,418,601
99,721 5,074
3,363 5,074
3,422,915 3,428,751
13,949,354 14,678,146
2,000,000 2,000,000
8,628,984 8,628,984
8,628,984 8,628,984
284,245 284,245
60,000 60,000
1,476,959 1,476,959
26,561,078 21,255,054
28,382,283 23,076,258
39,011,267 33,705,242
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870,535 594,061
870,535 594,061
39,881,802 34,299,304
53,831,157 48,977,450
(
29 30
30 31 31 31
36,538,981 39,156,499
8,362,118 6,277,217
1,440,233 1,332,888
5,000 -
128,324 182,502
55,820 49,507
46,530,479 46,998,614
16,961,384 18,499,433
353,971 361,696
1,140 125
1,654,233 1,752,905
5,972,473 6,050,441
40,066 46,551
339,048 338,465
- 24,700
45,465 23,756
2,582,734 2,872,416
34,333 49,118
136,669 148,307
28,121,520 30,167,918
196,529 190,951
6,190,716 6,308,066
601,375 514,259
1,566,810 1,235,936
25,709 27,802
- 82
256,413 286,905
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220,569 228,538
282,036 285,369
654,286 612,410
419,884 463,553
329,756 378,530
285,490 290,243
11,029,580 10,822,651
7,379,378 6,008,044
29
30 31 31
51,335 -
520 623
2,622 72
894 1,951
10,669 36,408
66,042 39,055
5,125 15,760
913 7,027
6,038 22,787
7,439,383 6,024,312
61,842 289,451
30,980 7,247
- 79,850
92,822 376,549
354,695 1,462
141,666 13,668
9,634 14,605
- 160,455
- 187,140
505,996 377,331
7,026,209 6,023,530
2,350,891 1,750,031
280,166 90,084
2,070,725 1,840,116
4,955,483 4,183,413
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29 30 31
2,000,000 8,628,984 8,628,984 284,245 60,000 1,476,959 23,493,074
1,887,480
4,955,483
3,068,003
2,000,000 8,628,984 8,628,984 284,245 60,000 1,476,959 26,561,078
25,314,279 35,943,263 327,116 327,116 36,270,379
1,887,480 1,887,480 1,887,480
4,955,483 4,955,483 4,955,483
543,419 543,419 543,419
3,068,003 3,068,003 543,419 543,419 3,611,423
28,382,283 39,011,267 870,535 870,535 39,881,802

30 31 31
2,000,000 8,628,984 8,628,984 284,245 60,000 1,476,959 26,561,078
9,489,438
4,183,413
5,306,024
2,000,000 8,628,984 8,628,984 284,245 60,000 1,476,959 21,255,054
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28,382,283 39,011,267 870,535 870,535 39,881,802
9,489,438 9,489,438 9,489,438
4,183,413 4,183,413 4,183,413
276,474 276,474 276,474
5,306,024 5,306,024 276,474 276,474 5,582,498
23,076,258 33,705,242 594,061 594,061 34,299,304
)
)
@)
@
( ) 28
50
20
)
)
@)
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28 30 16
715,988
1,394,447
()
)
( 30 31 ) ( 3 31 )
312,784 350,176
768,929 922,553
( 30 31 ) ( 31 31 )
10,000,000 10,000,000
10,000,000 10,000,000
Sumitomo Mitsui Asset Management(New Y ork)Inc.
( 30 31 ( 31 31 )
Sumitomo Mitsui Asset
Management (New Y ork)Inc. 204,923 174,854
)
29 30
30 31 31 31
0 695
9,000 766
345,695

564/608




EDINETOOOO

o o o o o o {015y
Ooooooooooooooooooad

( 29 30 31
17,640 17,640
1)
( ) ()
29 21 1,887,480 107,000.00 29 29
31 28
2
30 26 33
( ) ()
0 2 2,822,400 160,000.00 %0 %0
31 27
( 30 31 31
30 11 1,000
17,640 17,622,360 17,640,000
(€8]
30 11 1,000
30 11 31 31
( ) ()
0 2 2,822,400 160,000.00 30 30
31 27
8 28 6,667,038 377.95 81 81
31 22
2
24
( ) ()
2 2,469,600 140.00 81
28 25
30 31 31 31
208,187 597,239
42,916 6,115,662
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| 251,104 6,712,901
1
)
50
€)
4)
30 31
(1) 20,873,870 20,873,870
@ 20,010 20,010
3 6,332,203 6,332,203
@ 1,725,215 1,725,215
) 316,407 316,407
()
10,616,296 10,616,296
@ 658,505 658,505
40,542,507 40,542,507
) 84 84
@ 2,783,763 2,783,763
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2,783,847 2,783,847
31 31
&) 13,755,961 13,755,961
@ 20,011 20,011
3) 6,963,077 6,963,077
@ 1,129,548 1,129,548
®) 285,668 285,668
(6)
10,829,330 10,829,330
2,004,451 2,004,451
Q)
34,988,051 34,988,051
&) 4534 4,534
@ 3,246,133 3,246,133
3,250,667 3,250,667
¢ )
@ @ ©) 4 ®)
(6)
@)
@ @
¢ )
0 3 a3l
298 298
298 298
10,412,523 10,252,067
10,412,523 10,252,067
(6)
¢ )
30 il
10 10
20,873,870
20,010
6,332,203
1,725,215
316,407
602,360 56,144

567/608



EDINETOOOO
o o o o o o {015y
oopoodooodooorooodd

29,870,067 56,144
31 31
10 10
13,755,961
20,011
6,963,077
1,129,548
285,668
54,900 1,949,551
22,200,168 1,949,551
)
30 31
10,412,523
31 31
10,252,067
30 31
1)
7,366,669 6,046,232 1,320,437
7,366,669 6,046,232 1,320,437
(4]
3,249,626 3,315,328 65,701
3,249,626 3,315,328 65,701
10,616,296 9,361,560 1,254,735
298
31 31
(1)
7,545,410 6,613,088 932,322
7,545,410 6,613,088 932,322
(4]
3,283,920 3,360,000 76,080
3,283,920 3,360,000 76,080
10,829,330 9,973,088 856,242
298
( 29 30 31 )
532,099 30,980 9,634

( 30 31 31 )

568/608



EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

728,127 7,247 14,605
160,455 160,455
)
)
29 30
30 31 31 31
3,177,131 3,319,830
285,715 267,362
2,922
51,212 3,658
94,727 85,082
79,850
3,319,830 3,418,601
@)
30 31 31 31
3,319,830 3,418,601
3,319,830 3,418,601
©)
29 30
30 31 31 31
285,715 267,362
2,922
51,212 3,658
79,850
182,458 199,849
419,884 383,703
1. 79,850
4)
29 30

30 31 31 31
569/608




EDINETOOOO
o o o o o o {015y
ooooodooodooonoodd

0.000 0.000
147,195 156,457
30 31 31 31
1,016,532 1,046,775
492,056 400,242
90,509 80,983
60,851 57,192
102,103 54,797
11,289 17,501
7,903 82,798
1,781,245 1,740,292
2,597 51,729
1,778,648 1,688,563
384,200 262,181
384,200 262,181
1,394,447 1,426,381
49,131
30 31 31 31
30.8 30.6
0.8
0.2 0.9
01 01
19 14
01 0.4
294 305

30 31 )

570/608



EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

)

36,538,981 8,362,118 1,440,233 189,145 46,530,479
(2
%
%
©)]
10
( 30 31 31 )
(1)
39,156,499 6,277,217 1,332,888 232,009 46,998,614
2
%
%
©)]

10

571/608



EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

)
( 29 30 31 )
Q)
(
)
1,770,996,505 2,761,066 429,436
SMBC
10,000,000 5,685,815 953,752
1
2
( 30 31 31 )
(1)
(
)
1,770,996,505 2,499,836 399,447
SMBC
10,000,000 5,789,062 1,154,875
1
2
)

572/608



EDINETOOOO
o o o o o o {015y
ooooodooodooodoooodd

29 30
30 31 31 31
2,260.87 1,944.40
280.92 237.15
1
2 30 11 1,000
3
29 30
30 31 31 31
4,955,483 4,183,413
4,955,483 4,183,413
17,640,000 17,640,000
)
( 29 30 31 )
30 11
( 30 31 31 )
30 28
31
Q)
%)
©)
31
@
)
DS
(6)
( 21 25 13 )

( 10 25 13 )

573/608



EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

@
4.2156

@

©)
16,230,060

13,700

38 59
19
52

193 47 30
31 31

574/608



EDINETOOOO
O0O00000000O00o00gnognoOonod(eoses?)
Oooooooooooobooooooad

BURE)\ORAREE

#oiw6ei 4@
EMENDST €y bR YA FRstait
nWea WP

WRRE HTSREEA

MTrAmmiELA
Illlﬂﬂﬂlﬂ'*“t s mnmw ®
mFAmRELR
RBWRITEAR E2ESMHE ® 8 R E W

MR A, SRMELERIENIEO 2N WoRFERSCREEMEN s, TREAHSOR
BEER) TSR TWESHEAST € bvd 2 - FECAE (AOHES AhEaRRRERME
i) OFROEAN 1 AEFRIEINNOLETORTRERETOMNBER. Tob, BEnm
®. NEHES. RERASERMNAS. N2 IHECETORORRII SV TREEH A,

MR TR ONE

BEREONEL, REMESBCT-RELEENLEHLASERANOER-BRL THBNRE ML
LEEEMRTLI LM, Zhiznk, FEXRBICLLEN2RARROL B HNE & R LNlE
ERFTOIAODERRETFAERETNL -AERMEBARUSEMNT L LR ENE,

EE AN

SEEEAONED, SENEAMENLAEN-EST, HEoTH LEHBER-HTSERER
MY assbichd, SEERAL, BMEEHCT-RESERS LBOGASENOERCEN L TEE
Eff-ot. EROERI:, SEERAICMBRRI- R EARTNL AL S Ml THMN L RE S
B, ENHNENYL, ChEESAEREENTLZEEDT S,

By TR, HEBROSERUMRE OV TENRMREATFTLAVORRSEEENS, EET
Rz, SENEAONNCED, FEXRBRCLSHESRORECRARED Y A ONEICE ST
WBREREUCAMNALS, MBREREROHNMNLE. MERMOTBEIZSGTERENT S HO LOTRAeL
B, AENEAR. VAZNEORNCELT, KRESCASUCEETRETETS 0, HBH®
Ol BELRRCMETSMERMERMNT S, 24, BRI, BREARNMLAGHYHECED
:ﬂﬁhlutlilu:afﬂhhtllunnlttbt#tLtnﬂllln:i&lﬂ?ﬁ:tﬂ

£hd,

SENE A, EREMOERE 5+ RNGEENBRENTELE LML TS,

EEER

HEWEAL EEOMBERS, RANCHVC-T-RICSERSEBHLNLIEESITFCERICEEL
T, SHEEBSTEy v P4 0 FRSCEN (BEES XhiEREERRNERELSE) oVl
NINARNECHMERBRUMAHIEL>TRTTLIEATEOREMRET<TOREZASVWTETEIZR
MLTVELOEEDLE,

HARE

ERCERRSRI-EREATVAERY, BEHLEEHMEET £ bvR2 P2 0 PRSI, FAlNE4
nNi1AMTERLE,

HEENEE, YENEAORRIESERITLOTIRZL,
|

SRR ER )\ XAREBWTTEA L OmZIE, SRS LEOREIL LD RS-0 WEMEE 2,

S -

M1 FTREOEESETFOEECEESIN-SEAFRETELELOTHRY, O AHANERTLTHYRT,

2 MEF—-FEREEONBEOSTATVREA,

46 47

30 3 31 31 3 31

575/608



EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

21,360,895 20,475,527
204,460 230,059
12,823 4,542
3,363,312 2,923,589
1,198,432 870,546
41,310 38,738
7,553 3,324
26,188,788 24,546,329
75,557 225,975
122,169 95,404
710 710
7,275 8,108
205,712 330,198
73,887 159,087
6,115
12,706 12,706
86,593 177,909
10,257,600 11,025,039
956,115 956,115
1,170
534,699 534,270
82,660 82,660
1,041,251 1,009,250
8,397
20,750 20,750
12,852,746 13,594,982
13,145,052 14,103,090
39,333,840 38,649,419
( )
46 47
30 3 31 31 3 31
3,143 3,583
29,207 1,555,486
1,434,393 1,222,461
1,287,722 1,203,269
1,397,293 264,304
135,042 48,437
1,263,100 1,007,040
85,600 72,900
23,128 29,455
5,658,632 5,406,939

576/608



EDINETOOOO
o o o o o o {015y
ooooodooodooodoooodd

4,698 5,173
1,540,203 1,707,062
88,050
204,333
248,260
1,632,952 2,164,829
7,291,585 7,571,769
( )
46 47
30 3 31 31 3 31
2,000,000 2,000,000
156,268 156,268
156,268 156,268
343,731 343,731
1,100,000 1,100,000
28,387,042 27,516,774
29,830,773 28,960,505
31,987,042 31,116,774
55,213 39,124
55,213 39,124
32,042,255 31,077,650
39,333,840 38,649,419
46 47
29 4 1 30 4 1
30 3 31 31 3 31
5,111,757 4,252,374
26,383,145 24,415,734
82,997 66,957
31,577,899 28,735,066
11,900,832 10,708,502
93,131 196,206
293
1,637,364 2,076,042
2,959,680 3,032,753

577/608



EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

79,120 77,597
42,497 38,715
517,371 507,540
24,374 24,325
3,778 1,994
122,930 63,596
17,381,079 16,727,567
218,127 217,030
2,809,008 3,002,836
86,028 48,878
9,864 2,855
647,269 638,399
29,121 38,883
159,224 153,694
199,255 160,817
622,807 639,392
219,724 324,082
71,624 141,154
1,263,100 1,007,040
36,130 102,860
85,500 72,900
901,001 1,011,941
7,357,787 7,562,768
6,839,032 4,444,730
23,350 35,946
199 178

6,350 45,345
2,831 10,431
32,732 91,902
5,000 4,735

982

1,784 828

0 410

6,784 6,956
6,864,980 4,529,676
179,376

4,121

183,498

6,864,980 4,346,177
2,242,775 1,339,010
78,014 73,635
2,164,761 1,412,646
4,700,218 2,933,531

578/608



EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

46 29 4 1 30 3 31
2,000,000 156,268 156,268 343,731 1,100,000 26,100,773
2,413,950
4,700,218
- - - - - 2,286,268
2,000,000 156,268 156,268 343,731 1,100,000 28,387,042
27,544,504 29,700,773 37,917 37,917 29,738,691
2,413,950 2,413,950 2,413,950
4,700,218 4,700,218 4,700,218
17,295 17,295 17,295
2,286,268 2,286,268 17,295 17,295 2,303,564
29,830,773 31,987,042 55,213 55,213 32,042,255
47 30 4 1 31 3 31
2,000,000 156,268 156,268 343,731 1,100,000 28,387,042
3,803,800
2,933,531
- - - - - 870,268
2,000,000 156,268 156,268 343,731 1,100,000 27,516,774

579/608




EDINETOOOO
o o o o o o {015y
ooooodooodooodoooodd

29,830,773 31,987,042 55,213 55,213 32,042,255
3,803,800 3,803,800 3,803,800
2,933,531 2,933,531 2,933,531
94,337 94,337 94,337
870,268 870,268 94,337 94,337 964,605
28,960,505 31,116,774 39,124 39,124 31,077,650
1
@
@
2
@
28 4 1
2 30
4 15
15,534
@
5
©)
3.
@
@

580/608



©)

EDINETOOOO

o o o o o o {015y

Ooooooooooooooooooaod

4
©)
4.
28 30 2 16
504,497
1,041,251
31 3 22
184,610
46 47
30 3 31 31 3 31
1 1
465,964 556,889
266,621 297,262
8,719 12,584
46 47
29 30
30 31 31 31
2.
46 29 4 1 30 3 31
1
3,850 3,850
3,850 3,850

581/608



EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

29 6 23
2,413,950 627 2 3 3 20 6 24
0 6 2
2,348,500 610 0 3 3 0 6 8
30 4 1 31 3 31
3,850 3,850
3,850 3,850
0 6 2
2,348,500 610 0 3 3A 0 6 3
31 3 2
1,455,300 378 31 3 3 16 2
1
2

582/608



EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

2)
46 30 3 31
1 21,360,895 21,360,895
2 3,363,312 3,363,312
3 1,198,432 1,198,432
4 12,823 12,823
5
10,206,465 10,206,465
36,141,929 36,141,929
1,434,393 1,434,393
2 * 959,074 959,074
2,393,468 2,393,468
47 31 3 31
1 20,475,527 20,475,527
2 2,923,589 2,923,589
3 870,546 870,546
4 4,542 4,542
5
10,979,968 10,979,968
6 524,592 524,592
35,778,767 35,778,767
1,222,461 1,222,461
2 * 807,875 807,875
2,030,337 2,030,337

583/608



1

2)

3

EDINETOOOO

o o o o o o {015y
Ooooooooooooooooooad

2 3
2
46 30 3 31 47 31 3 31
1
51,135 45,071
2
956,115 956,115
3 534,699 9,677
1
5
46 30 3 31
1 1 5 10 10
21,360,895
3,363,312
1,198,432
12,823
1,923,400 373,466 657,576
27,858,863 373,466 657,576
47 31 3 31
1 1 5 10 10
20,475,527
2,923,589
870,546

4,542

584/608




EDINETOOOO

o o o o o o {015y

Oooooooooooooooooad

151,249 2,135,802 761,441
524,592
24,425,455 2,660,395 761,441

46 30 3 31
956,115

47 31 3 31
956,115

46 30 3 31
2,522,495 2,276,821 245,674
2,522,495 2,276,821 245,674
7,683,969 7,850,063 166,093
7,683,969 7,850,063 166,093
10,206,465 10,126,884 79,580

51,135

47 31 3 31
2,207,351 1,967,041 240,309
2,207,351 1,967,041 240,309
8,772,616 9,069,317 296,700
8,772,616 9,069,317 296,700
10,979,968 11,036,359 56,391

45,071

585/608



EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

29 4 1 30 3 31

398,350 6,350 5,000
30 41 31 3 31

1,433,609 45,345 4,735

46 47
29 4 1 30 4 1
30 3 31 31 3 31
1,482,500 1,540,203
147,235 248,717
105,520 61,499
15,987 20,359
1,540,203 1,707,062
46 47
30 3 31 31 3 31
1,540,203 1,707,062
1,540,203 1,707,062
1,540,203 1,707,062
1,540,203 1,707,062

46 147,235 47 248,717

586/608



EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

46 72,489 47 75365
( )
46 47
30 3 31 31 3 31
71,030 23,058
386,761 308,355
30,549 27,751
4,247 4,370
471,610 522,702
77,318
67,546 65,422
11,000 11,000
26,961
17,266
74,458 83,141
1,144,165 1,140,388
78,546 76,422
1,065,618 1,063,965
54,715
24,367
24,367 54,715
1,041,251 1,009,250
46 47
30 3 31 31 3 31

- 30.62

- 0.80

- 0.09

- 1.99

- 0.64

- 0.36

- 32.50

100 5

587/608



EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

46 47
29 30
30 31 31 31
248,260
248,260
29 4 1 30 3 31
26,383,145 5,111,757 82,997 31,577,899
90
90
10

30 4 1 31 3 31

588/608



EDINETOOOO

o o o o o o {015y
ooooodooodooooooodd

24,415,734 4,252,374 66,957 28,735,066
2,
%2
%
3
10
46 29 4 1 30 3 31
¢ )
( ) ( )
1,000 3,987,525 573,578
1
17,709 1,969,101 273,241
1
2
47 30 41 31 3 31
¢ )
() ()
1,000 4,328,153 540,879
1

589/608



EDINETOOOO
o o o o o o {015y
ooooodooodooodooodd

17,709 1,465,685 228,197
1
2
46 47
29 4 1 30 41
30 3 31 31 3 31
1 8,322 66 8072 12
1 1,220 84 761 96
()
46 47
29 4 1 30 4 1
30 3 31 31 3 31
( 4,700,218 2,933,531
4,700,218 2,933,531
3,850 3,850
30 28
31 1

590/608



EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

a 2018 11
b 2019

2019

D)
2019
342,037
51,000 2019

)

T.Rowe Price International Ltd

591/608



(

(

(

(

EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

2018 12 174 18,945
2019 10
108.88
1937
500
)
2019
10,000
)
)
)
13

592/608



10

11

593/608

EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad



DS

DS

31

DS

31

193

34

EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

14

30

31 31

31

(

)

594/608



DS

DS

193

1 9 25

EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

1 111

30 9 26 1 9 25

(

) XBRL

595/608



DS

DS

193

1 9 25

EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

1 111

30 9 26 1 9 25

(

) XBRL

596/608



DS

DS

193

1 9 25

EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

1 111

30 9 26 1 9 25

(

) XBRL

597/608



DS

DS

193

1 9 25

30 9 26

EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

1 111

1 9 25

(

) XBRL

598/608



DS

DS

193

1 9 25

30 9 26

EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

1 111

1 9 25

(

) XBRL

599/608



DS

DS

193

1 9 25

30 9 26

EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

1 111

1 9 25

(

) XBRL

600/608



DS

DS

193

1 9 25

30 9 26

EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

1 111

1 9 25

(

) XBRL

601/608



DS

DS

193

1 9 25

30 9 26

EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

1 111

1 9 25

(

) XBRL

602/608



DS

DS

193

1 9 25

30 9 26

EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

1 111

1 9 25

(

) XBRL

603/608



DS

DS

193

1 9 25

30 9 26

EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

1 111

1 9 25

(

) XBRL

604/608



DS

DS

193

1 9 25

EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

1 111

30 9 26 1 9 25

(

) XBRL

605/608



DS

DS

193

1 9 25

EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

1 111

30 9 26 1 9 25

(

) XBRL

606/608



DS

DS

193

1 9 25

EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

1 111

30 9 26 1 9 25

(

) XBRL

607/608



DS

DS

193

1 9 25

EDINETOOOO
o o o o o o {015y
Ooooooooooooooooooad

1 111

30 9 26 1 9 25

(

) XBRL

608/608



	表紙
	本文
	第一部証券情報
	(１)ファンドの名称
	(２)内国投資信託受益証券の形態等
	(３)発行（売出）価額の総額
	(４)発行（売出）価格
	(５)申込手数料
	(６)申込単位
	(７)申込期間
	(８)申込取扱場所
	(９)払込期日
	(10)払込取扱場所
	(11)振替機関に関する事項
	(12)その他

	第二部ファンド情報
	第１ファンドの状況
	１ファンドの性格
	(１)ファンドの目的及び基本的性格
	(２)ファンドの沿革
	(３)ファンドの仕組み

	２投資方針
	(１)投資方針
	(２)投資対象
	(３)運用体制
	(４)分配方針
	(５)投資制限

	３投資リスク
	４手数料等及び税金
	(１)申込手数料
	(２)換金（解約）手数料
	(３)信託報酬等
	(４)その他の手数料等
	(５)課税上の取扱い

	５運用状況
	ＳＭＢＣファンドラップ・日本バリュー株
	(１)投資状況
	(２)投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	(３)運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	(４)設定及び解約の実績

	ＳＭＢＣファンドラップ・日本グロース株
	(１)投資状況
	(２)投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	(３)運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	(４)設定及び解約の実績

	ＳＭＢＣファンドラップ・日本中小型株
	(１)投資状況
	(２)投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	(３)運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	(４)設定及び解約の実績

	ＳＭＢＣファンドラップ・米国株
	(１)投資状況
	(２)投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	(３)運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	(４)設定及び解約の実績

	ＳＭＢＣファンドラップ・欧州株
	(１)投資状況
	(２)投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	(３)運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	(４)設定及び解約の実績

	ＳＭＢＣファンドラップ・新興国株
	(１)投資状況
	(２)投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	(３)運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	(４)設定及び解約の実績

	ＳＭＢＣファンドラップ・日本債
	(１)投資状況
	(２)投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	(３)運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	(４)設定及び解約の実績

	ＳＭＢＣファンドラップ・米国債
	(１)投資状況
	(２)投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	(３)運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	(４)設定及び解約の実績

	ＳＭＢＣファンドラップ・欧州債
	(１)投資状況
	(２)投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	(３)運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	(４)設定及び解約の実績

	ＳＭＢＣファンドラップ・新興国債
	(１)投資状況
	(２)投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	(３)運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	(４)設定及び解約の実績

	ＳＭＢＣファンドラップ・J-REIT
	(１)投資状況
	(２)投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	(３)運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	(４)設定及び解約の実績

	ＳＭＢＣファンドラップ・G-REIT
	(１)投資状況
	(２)投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	(３)運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	(４)設定及び解約の実績

	ＳＭＢＣファンドラップ・コモディティ
	(１)投資状況
	(２)投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	(３)運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	(４)設定及び解約の実績

	ＳＭＢＣファンドラップ・ヘッジファンド
	(１)投資状況
	(２)投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	(３)運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	(４)設定及び解約の実績



	第２管理及び運営
	１申込（販売）手続等
	２換金（解約）手続等
	３資産管理等の概要
	(１)資産の評価
	(２)保管
	(３)信託期間
	(４)計算期間
	(５)その他

	４受益者の権利等

	第３ファンドの経理状況
	１財務諸表
	ＳＭＢＣファンドラップ・日本バリュー株
	（１）貸借対照表
	（２）損益及び剰余金計算書
	（３）注記表
	（４）附属明細表

	ＳＭＢＣファンドラップ・日本グロース株
	（１）貸借対照表
	（２）損益及び剰余金計算書
	（３）注記表
	（４）附属明細表

	ＳＭＢＣファンドラップ・日本中小型株
	（１）貸借対照表
	（２）損益及び剰余金計算書
	（３）注記表
	（４）附属明細表

	ＳＭＢＣファンドラップ・米国株
	（１）貸借対照表
	（２）損益及び剰余金計算書
	（３）注記表
	（４）附属明細表

	ＳＭＢＣファンドラップ・欧州株
	（１）貸借対照表
	（２）損益及び剰余金計算書
	（３）注記表
	（４）附属明細表

	ＳＭＢＣファンドラップ・新興国株
	（１）貸借対照表
	（２）損益及び剰余金計算書
	（３）注記表
	（４）附属明細表

	ＳＭＢＣファンドラップ・日本債
	（１）貸借対照表
	（２）損益及び剰余金計算書
	（３）注記表
	（４）附属明細表

	ＳＭＢＣファンドラップ・米国債
	（１）貸借対照表
	（２）損益及び剰余金計算書
	（３）注記表
	（４）附属明細表

	ＳＭＢＣファンドラップ・欧州債
	（１）貸借対照表
	（２）損益及び剰余金計算書
	（３）注記表
	（４）附属明細表

	ＳＭＢＣファンドラップ・新興国債
	（１）貸借対照表
	（２）損益及び剰余金計算書
	（３）注記表
	（４）附属明細表

	ＳＭＢＣファンドラップ・J-REIT
	（１）貸借対照表
	（２）損益及び剰余金計算書
	（３）注記表
	（４）附属明細表

	ＳＭＢＣファンドラップ・G-REIT
	（１）貸借対照表
	（２）損益及び剰余金計算書
	（３）注記表
	（４）附属明細表

	ＳＭＢＣファンドラップ・コモディティ
	（１）貸借対照表
	（２）損益及び剰余金計算書
	（３）注記表
	（４）附属明細表

	ＳＭＢＣファンドラップ・ヘッジファンド
	（１）貸借対照表
	（２）損益及び剰余金計算書
	（３）注記表
	（４）附属明細表


	２ファンドの現況
	純資産額計算書


	第４内国投資信託受益証券事務の概要

	第三部委託会社等の情報
	第１委託会社等の概況
	１委託会社等の概況
	２事業の内容及び営業の概況
	３委託会社等の経理状況
	（１）貸借対照表
	（２）損益計算書
	（３）株主資本等変動計算書

	４利害関係人との取引制限
	５その他

	第２その他の関係法人の概況
	１名称、資本金の額及び事業の内容
	２関係業務の概要
	３資本関係

	第３その他

	監査報告書

