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490 2020

1999

1999 25

1999 11 15

2000 27

2002 18

2006 16

2006

2007 12 21

2020
Russell Investments Japan 3 37 34,090 100
Holdco
2020 29 1936
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2020

SERH

(H77 Y FOSMRERSLUIESERRBERENORE | | 772 FEARNGRAYSASOREROLE |

(20156 %~ 2020FE58%) (2015FE6R%~ 2020F58%)
(A {5%) (%)
28,000 100 100
= IRERREAS) J o FEm
m"’—ﬂ“‘ﬂl“ﬂfnn ittt A [ ol - ¥ R e s e e e s e .I =1
24,000 4 L B0 4 RSP RR—— o L
22000+ L 40 e e e
20,000 20
18,000 o0
18000 4======= et I R T st
14000 . . . . 40 40
2016/ 20186 20178 20188 2018E 20205 E7rvE BN SLEDA FRDE BXEA TAEE FREDR
L | AR | NG | EXE0 | EA50 | ENE
80l 55 71 3.1 19| 038 04
343 322 34.1| 372 83 140 182
| -a1.8] -220] 175 274 -a0] -123] 181

#HIF/FOAEENEARLESRE. JEERSIMEAENCHEALIODZSFELTHRLEBOT. EROEE
SELiIzRESESFEDET.

#EI 7 FOSFERERESEEEESRREENICAIVTHALTWLEY.

EEISICHEILFHARERRE. STFPVFOSFHDOEARICEIHEE | SHORIAET, TOEEERSISTITER
LTLET,

#HISTE. SO /ESLURENERRS SAOSEROEARICSIOEE | SRORBRELIC. TOFSE -8B
XE-BMEEERLLEDOTY, 8, 5737877y FARENEAR IS AEERNICHRTES & S ICERL
RedT., ¥ATOARISANSOT7 P FORAXNRIERDEDS A,

H#HEARSSAOENREEOHBIIBLTE, MTOERESALTLET., X8, SERICOVLTE, B2080NER
RRECSRAC LY

HER - TOP | X(ESAH)

it SRR MSC | KOKUSA | (EZilds)

nEEE - MSC I I¥—9J27 - I—Tubt A 2Ty 2 A(ESAH)
BxEW ---- NOMURA-BP | B

ZMER ---- FTSEHRERSA T2 (BR<BE. A~—2)
nEER - FTSEHREMERR T w2 A(M~—2)
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RUFI—9BLUHEIT 7/ FERBRNETEESISAED
EBEEOERIICAVLERICOWVT

STOPMIRESAH)
TOPIX (EE=5A3) EZRAESHIIAS B LEXNTLES T~ TORMROREENESRELLI S0, REESICES
BUESOELEMNALSOTT, TOPXKE. BSHRNAARSIMOIONETED. REEROMNE. L%, A
ETOPIXICRT & T A TORAEIFTOPINOERICBT S TATOEN et St RRESHSIFrAHLTLET. X
. CNSOREREEOCSISBEFI SELBOTESOETH. BlSHRRESNIIFETONEEELURRE
CRETASBOTIRSDEDA.

SMECI KOKUSAI(RE=:A)
MSCIKORUSAl (RS2 [, MSCI Inc. FBERLICRERNT. DEERJ{ENTERORERDE. SEOHRIHE
EREA—-ALSHELIISDTY, SEAFo 02 LRATSEFESLUTORANMEREZT~TMSCI IncliREL
THD., TOFBLLICIE—EIHBETH. AENE—DOFRIOM. BORSEBERL, (T2 A0E8E
F—EEEN. kit ERATHCLERUSNTLETY. F, CNSOEEEZEEOB SHEErSAEBOTEDE
T TOERESLFRESEEMSC nc BESRETSBOTESDER A,

SMECIZTY -V -F—Trw b - AT v 2A(ESAH)
MECIZTZ -2 - T=Fw b AT 2A(ESAH) 2. MSCIinc HRRELLERBERT. FREORERRE. &
HORIHEREEE~—ALSHELEEDTT, SB /YTy 2AKRTSE RS LU TOMMINHAEET~TMSC
InclCRELTHED. TORBLLICIE-EZHBETH. BENU—JOFETOR. SSPIERERL. A2Fod
AOEWELZ-HEEE. B EATSHICLERUSNTLVET. FE, CNoOEMEBEROSEDHHEEEDY AL
LOTHDETH, TORRESSURBEEMECI Inc BESRIETLODOTRSDER A,

SNOMURA-BPI B
NOMURA-BPI BfZ. FHESRISHFLETES. AATRTCNCARNTEROMESHOBOE R TIRANEE
B T¥. NOMURA-BPIZ. SFHEFRIEHMEELTLSHNT. SEERICATI—UONNME#S TOE—00
HENIHREBRNERCEELTVET. F. BHERRNEME. @S Fo0A0ENE. B2k ENiE. A
AMEREVLHLOTRYL, Y FOERARRSCELT—VREEASLOTESDER AW

SFTSEERER T2 A< BE. A~—2)
FTSEHMER- T2 (B<Ax, A~—2) k. FTSE Fixed Income LLCIZEDERAN. B8 < ENEER
DEROESHESETEMEDNEERTNEFEDLEAN- YTy ATY, SB/yTo2A07—513. ANERXD
HEENLLTEHED. FTSE Fixed income LLCIE, S§EF—FOEREESIURERENEES. ELF-FORN. K
BEEREECOFISREFALET A, SE0To 7 LUCHT IEEESONNHE T O&8—0ENZFTSE Fived
Income LLCICRELFET.

SFTSEFREMERM T v 7 A (A~—2)
FTSEWREEMER®R-r »F v o2 (M~—2) 3. FTSE Fixed Income LLCICEDFEZN. TEHEEROEROBSH
EEEENEOMEEETHETFELERR A »TFuyIATY, Y4BT 2207—-712, SUEROFEENELT
0. FTSE Fixed Income LLCIE, SEF—20LFEHEESLURERERIERF. FF—20M3. REFLEEEIC
I‘Jgﬁ Elg’&ﬁh‘l Ft A Sl T oI AICHTOEFEESOHNME £ O—OERIZFTSE Fixed Income LLC
et 7.

1.463 1.33

0.935
0.85

0.440
0.40

0.088
0.08
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2020
@
12,750,151,985 100.14
— 18,289,119 0.14
— 12,731,862,866 100.00
/ ) )
19,701,172,082 55.81
818,193,266 2.32
580,872,981 1.65
137,302,073 0.39
860,871,398 2.44
927,391,363 2.63
145,660,366 0.41
50,010,645 0.14
39,332,590 0.11
102,030,958 0.29
25,022,411 0.07
370,633,619 1.05
1,400,195,488 3.97
2,188,813,449 6.20
157,121,488 0.45
15,713,995 0.04
190,188,430 0.54
556,321,284 1.58
7,644,039 0.02
180,264,281 0.51
184,754,857 0.52
109,689,838 0.31
214,933,760 0.61
86,888,984 0.25
641,426,106 1.82
591,824,628 1.68
182,856,276 0.52
235,920,512 0.67
24,404,424 0.07
18,944,205 0.05
127,364,376 0.36
6,900,200 0.02
30,880,664,372 87.49
257,996,598 0.73
4,421,836 0.01
68,030,582 0.19
330,449,016 0.94
( ) 4,086,256,473 11.58
( ) 35,297,369, 861 100.00
/ /
/
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/ / ) )

4,545,896,820 12.88

100,586,094 0.28

769,851,411 2.18

99,725,643 0.28

62,673,840 0.18

31,759,526 0.09

2,350,211,160 6.66

@)

(D) (D) ) (D) (D)

4,388,432,569 2.7078|11,882,997,711| 2.9054]|12,750,151,985] 100.14

100.14
100.14
) ) D) D) )
1 MICROSOFT CORP| 58,871| 19,214.83| 1,131,196,521| 19,505.94| 1,148,334,312|3.25
2 APPLE INC 29,754| 30,533.90] 908,505,689| 34,221.42| 1,018,224,205|2.88
3 ROCHE HOLDING 20,430| 36,489.34| 745,477,298| 38,056.20 777,488,166] 2.20
AG-GENUSSCHEIN
4 FACEBOOK INC- 28,827| 19,403.78| 559,353,011| 24,243.71 698,873,538| 1.98
CLASS A
5 ALPHABET INC- 4,172|137,987.87| 575,685,404|152,340.97 635,566,556 1.80
CLC
6 ALPHABET INC- 4,068/138,587.39| 563,773,508]152,503.34 620,383,616| 1.76
CL A
7 AMAZON.COM INC| 2,298(255,100.94| 586,221,974|258,190.28 593,321,270| 1.68
8 TAIWAN 562,293| 1,097.26| 616,987,240 1,052.51 591,824,628| 1.68
SEMICONDUCTOR
MANUFACTURING

27182
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9 PFIZER INC 143,843| 3,968.93| 570,903,129 4,105.49 590,546,775| 1.67
10 NESTLE SA-REG 49,278| 11,825.58| 582,740,971| 11,468.71 565,155,427 1.60
11 JOHNSON & 32,488| 16,346.71] 531,071,934| 15,803.68 513,430,089| 1.45
JOHNSON
12 MASTERCARD INC 14,606| 27,988.98] 408,807,096 32,506.31 474,787,295[1.35
- A
13 SAMSUNG 100,684 4,466.66| 449,721,196 4,379.76 440,971,756| 1.25
ELECTRONICS COQ
LTD
14 UNITEDHEALTH 12,754| 31,264.62| 398,749,072| 32,685.89 416,875,893| 1.18
GROUP INC
15 VERIZON 59,614| 6,286.20| 374,745,753| 5,991.57 357,181,549 1.01
COMMUNICATIONS
INC
16 ORACLE CORP 60,387| 5,871.41] 354,557,346 5,765.75 348,176,865 0.99
17 PEPSICO INC 24,402| 14,790.75] 360,923,919| 14,225.14 347,121,957(0.98
18 CITIGROUP INC 65,284 4,912.15| 320,685,412 5,286.17 345,102,636| 0.98
19 ANTHEM INC 10,643| 28,920.13| 307,796,980| 31,331.01 333,456,004| 0.94
20 MOODY*S CORP 11,196| 25,738.38| 288,166,911| 28,472.86 318,782,238| 0.90
21 MICRON 58,269 4,914.12| 286,340,917 4,996.91 291,165,479| 0.82
TECHNOLOGY INC|
22 WELLS FARGO & 95,799 3,028.50] 290,128,042| 2,926.96 280,400,473 0.79
co
23 CIGNA CORP 12,830| 20,829.02| 267,236,376 21,567.29 276,708,358| 0.78
24 UNILEVER NV 50,170| 5,433.76] 272,611,871 5,507.37 276,305,250] 0.78
25 MEDTRONIC PLC 24,922| 11,111.07| 276,910,208| 10,552.99 263,001,721]|0.75
26 DR HORTON INC 40,154] 4,343.76] 174,419,501 6,012.00 241,405,940] 0.68
27 CATERPILLAR 18,398| 12,505.73| 230,080,586| 12,983.17 238,864,402| 0.68
INC
28 MSCI INC 5,928| 34,106.36] 202,182,534| 34,697.78 205,688,442| 0.58
29 LENNAR CORP-A 31,621| 4,658.53| 147,307,474 6,472.23 204,658,407 0.58
30 FIFTH THIRD 88,760| 1,786.07| 158,531,866| 2,164.57 192,128,023 0.54
BANCORP
/
/
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S&P500 EMINI 2020 6 135  2,082,342,076| 2,205,136,520| 6.25
S&P500 EMINI 2020 6 53 803,793,297| 865,720,266 2.45
E-Mini Russ 2020 6 196 1,294,910,853( 1,482,898,916 4.20
iniNsCI Emg 2020 6 301 1,450,506,035| 1,484,490,894 4.21
FTSE 100 2020 6 104 792,941,435| 857,861,384 2.43
S&P/TSX 60 2020 6 7 95,202,158| 100,586,094 0.28
EURO STOX 50 2020 6 209 700,128,511 769,851,411 2.18
SP1 200 2020 6 6 58,707,034 62,673,840 0.18
SWISS MKT 2020 6 9 95,496,149 99,725,643| 0.28
HANG SENG 2020 6 2 32,170,163 31,759,526]  0.09
®)

2020
6 (2011 4 18 ) 600,178,110 600,178,110 0.9802 0.9802
7 (2012 4 18 ) 819,781,162 819,781,162 0.9434 0.9434]
8 (2013 4 18 ) 1,308,903,482] 1,308,903,482 1.2891] 1.2891
9 (2014 4 18 ) 1,830,102,494f 1,830,102,494 1.6358 1.6358
10 (2015 4 20 ) 2,969,859,742 2,969,859,742 2.0659 2.0659
11 (2016 4 18 ) 3,390,794,939] 3,390,794,939 1.7883 1.7883
12 (2017 4 18 ) 4,765,367,941 4,765,367,941 2.0426) 2.0426
13 (2018 4 18 ) 6,929,484,644] 6,929,484,644] 2.3514 2.3514
14 (2019 4 18 ) 10,206,850,916| 10,206,850,916 2.5001 2.5001
15 (2020 4 20 ) 11,276,624,731 11,276,624,73] 2.2246 2.2246
2019 5 10,021,465,411] — 2.3596 —
6 10,525,045,399 — 2.4256 —
7 10,894,939,139 — 2.4768 —
8 10,558,619,718 — 2.3448 —
9 11,014,812,791] —] 2.4286 —
10 11,610,511,256 — 2.5352 —
11 12,292,559,782 — 2.6322 —
12 12,679,076,195 —] 2.7036 —
2020 1 13,000,578,298 — 2.6857 —
2 12,126,142,650 — 2.4804 —
3 10,383,530,845 — 2.0779 —
4 11,865,281,860 — 2.2857 —
5 12,731,862,866) — 2.3854 —
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10 0.0000
11 0.0000
12 0.0000
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7 3.8
8 36.6
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11 13.4
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BEEUTHEORR

i e HExR HH B il | RREMEF
1 | MICROSOFT CORP B | VYIhOIP -8R FAUR 3.3%
2 | APPLE INC #E | FL/0V—-N—FII7PELUNE | PAUA 2.9%
3 | ROCHE HOLDING AG-GENUSSCHEIN | #3{ | EBE - /(1#55./09— 54/ 7941V | A4 A 2.2%
4 | FACEEOOK INC-CLASS A #t | AF«7-8B% FAUA =.0%
5 | ALPHABET INC-CL C el | AF«7 -EBR FAUD 1.8%
E | ALPHABET INC-CL A B | AF«7-BR FAUA 1.8%
7 | AMAZON.COM INC #l | B FAUR 1.7%
8 | TAWAN SEMICONDUCTOR MANUFACTURING | #3% | 3490 - FRANSENR =11 1.7%
S | PFIZER INC il | BEER-I(370/009=-54794107 | PAUA 1.7%
10 | NESTLE SA-REG #al | &% - fiE - 710 AAA 1.6%

HMEEAERE, TH=-7 7/ FOREEEDICHTSEALERC. Y47 FOFY=20r y FEAGRERCTRICLERETY.

BEHINREOHE (HE-2)

(%) B0

4:] e

o mm_nim ""i“"mmmmmm" mmm-_-lm-__m-
u-—- . | : .l 1 1 I : 1 1
20

20115 20128 2013% 20148 20155 20165 2017 2018% 20189% 2020

#FUTF FOEMERRRE, 2E2 (RS ESESCERRLEEDEFELTHELTVLEY,
HA020EAERARETHRERERTLTLEY,

4
(D) )
6 304,791,885 143,025,822
7 461,719,494 205,111,548
8 397,988,867 251,522,536
9 484,398,787 381,038,739
10 705,202,613 386,405,626
11 887,300,331 428,757,923
12 905,696,770 468,795,353
13 1,301,410,514 687,395,307
14 1,776,601,646 641,046,703
15 2,190,555,606 1,204,050,124

32/82



EDINETOOOO
OO0000OO000DO00DO0OnD(EL2450)
Ooooooooooooooooooad

0120-055-887

https://www.russellinvestments.com/jp/

0120-055-887

https://www.russellinvestments.com/jp/
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14 15
2019 4 18 2020 4 20

10,271,988,187 11,364,682,544
16,841,828 9,284,244
10,288,830,015 11,373,966,788
10,288,830,015 11,373,966,788
16,841,828 9,284,244
3,918,036 5,296,711
61,219,235 82,761,102
81,979,099 97,342,057
81,979,099 97,342,057
4,082,559,727 5,069,065,209
6,124,291,189 6,207,559,522
1,475,787,634 1,185,969,343
10,206,850,916 11,276,624,731
10,206,850,916 11,276,624,731
10,288,830,015 11,373,966,788
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14 15

2018 4 19 2019 4 19

2019 4 18 2020 4 20
692,132,297 1,176,178,222

87,373

692,219,670 1,176,178,222
7,416,965 9,844,814
115,890,019 153,825,160
123,306,984 163,669,974
568,912,686 1,339,848,196
568,912,686 1,339,848,196
568,912,686 1,339,848,196
18,869,489 74,862,565
3,982,479,860 6,124,291,189
2,465,151,587 3,149,047,281
2,465,151,587 3,149,047,281
873,383,455 1,800,793,317
873,383,455 1,800,793,317
6,124,291,189 6,207,559,522
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2020 4 18 2020 4 19 40
2020 4 20
14 15
2019 4 18 2020 4 20
2,947,004,784 4,082,559,727
1,776,601,646 2,190,555,606
641,046,703 1,204,050,124
4,082,559,727 5,069,065, 209
14 15
2018 4 19 2019 4 19
2019 4 18 2020 4 20
2019 4 18 2020 4 20
146,673,098 48,393,808
403,370,099 0
(7,187,237,519 )
(5,222,577,151 ) (1,137,575,535 )
(925,744,437 ) 8,373,206,862
6,698,364,785 16,407.24 16,518.22
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14
2019 4 18

15
2020 4 20

14
2019 4 18

15
2020 4 20

694,609,499

1,087,531,441

694,609,499

1,087,531,441

2019

4

14

18

15
2020 4 20
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14 15
2018 4 19 2019 4 19
2019 4 18 2020 4 20
14 15
2019 4 18 2020 4 20
1 2.5001 2.2246
¢ ) (25,001 ) (22,246 )

4,200,584,936 11,364,682,544 | -

4,200,584,936 11,364,682,544 | -

)
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2019 4 18

2020 4 20

1,222,985,481
690,405,463
31,530,676,311
210,997,162
434,294,022
164,493,367
40,150,031
43,144,424
169,943,271

195,881,895
2,345,296,756
28,767,553,215
382,463,374
742,044,010
13,560,505
29,223,144
503,382,944

34,507,089,532

32,979,405,843

34,507,089,532

32,979,405,843

130,629,147 401,400,137
54,947,726 }
28,162,574 9,722,836
1,986 6,618
2,008,337 1,661,668
215,749,770 412,791,259

215,749,770 412,791,259

11,451,170,132

22,840,169,630

12,036,981,818

20,529,632,766

34,291,339,762

32,566,614,584

34,291,339,762

32,566,614 ,584

34,507,089,532

32,979,405,843
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@
12
133 60
61
2019 4 18 2020 4 20

12,396,424,449
3,903,840,884
4,849,095,201

4,021,871,049

630,097,072

44/82

11,451,170,132
3,555,002,101
2,969,190,415

3,337,292,525

629,571,713




536,332,347

2,403,499,989

3,430,170,369

253,336,626

13,293,362

92,149,360

70,419,958

11,451,170,132

11,451,170,132

EDINETOOOO
00000000000000000(E12450)
0o00000000ooooooood
860,587,868

2,534,106,207

4,200,584,936

248,843,623

42,476,013

112,676,933

70,842,000

12,036,981,818

12,036,981,818

2019 4 18

2020 4 20
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2019 4 18 2020 4 20
1,664,189,809 2,183,931,928
6,825,095 -
20,415,899 70,706,194
1,691,430,803 2,254,638,122

2019 4 18
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3,052,154,614 3,166,492,963 114,338,349
1,658,748,793 1,739,199,096 80,450,303
4,710,903,407 4,905,692,059 33,888,046
2020 4 20
3,836,396,543 4,384,506,320 548,109,777
2,016,167,127 2,321,379,212 305,212,085
5,852,563,670 6,705,885,532 242,897,692
2019 4 18
6,339,983,703 6,385,166,022 45,182,319
3,730,460,795 3,772,006,091 41,545,296
596,618,754 596,306,517 312,237
1,492,341,786 1,489,628,877 2,712,909
102,554,689 101,490,720 1,063,969
41,098,759 40,811,199 287,560
350,848,185 358,828,920 7,980,735
26,060,735 26,093,698 32,963
5,710,983,703 5,756,189,848 45,206,145
2,874,522 ,908 2,885,747,662 11,224,754
14,528,500 14,631,750 103,250
344,547,500 346,719,600 2,172,100
428,969,598 429,731,539 761,941
770,589,449 773,527,498 2,938,049
400,950,000 408,712,500 7,762,500
859,056,498 879,077,499 20,021,001
9,839,050 10,007,500 168,450
7,980,200 8,034,300 54,100
12,050,967 ,406 12,141,355,870 23,826
2020 4 20
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8,101,536,372 8,202,863,538 | 101,327,166
3,663,713,564 3,728,571,432 | 64,857,868
595,249,647 601,379,344 6,129,697
1,456,219,539 1,436,733,400 | 19,486,139
606,848,554 625,524,636 | 18,676,082
116,460,762 116,224,680 236,082
291,137,269 288,675,660 2,461,609
451,505,213 447,948,800 3,556,413
882,032,718 918,135,746 | 36,103,028
38,369,106 39,669,840 1,300,734
5,898,935,871 5,902,516,856 3,580,985
1,483,767,300 1,498,941,600 | 15,174,300
430,475,601 431,004,528 528,927
660,895,127 654,366,600 6,528,527
490,086,432 488,202,032 1,884,400
1,515,217,546 1,505,678,460 9,539,086
210,646,008 205,117,900 5,528,108
700,639,230 709,020,000 8,380,770
387,513,561 389,822,996 2,309,435
19,695,066 20,362,740 667,674
14,000,472,243 14,105,380,394 | 97,746,181
@
@
2018 4 19 2019 4 19
2019 4 18 2020 4 20
2019 4 18 2020 4 20
1 2.9946 2.7055
¢! (29,946 ) (27,055 )
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BAKER HUGHES COMPANY 4,853 13.03 63,234.59
BP PLC-SPONS ADR 14,232 23.43 333,455.76
CHEVRON CORP 5,718 87.17 498,438.06
CONOCOPHILLIPS 4,504 35.26 158,811.04
DEVON ENERGY CORP 8,999 9.22 82,970.78
EOG RESOURCES INC 5,432 41.84 227,274.88
EXXON MOBIL CORP 15,993 43.22 691,217.46
HALLIBURTON CO 59,951 7.58 454,428.58
HELMERICH & PAYNE 3,617 17.74 64,165.58
HOLLYFRONTIER CORP 3,308 27.02 89,382.16
MARATHON PETROLEUM CORP 2,528 25.45 64,337.60
NABORS INDUSTRIES LTD 43,350 0.27 11,821.54
NATIONAL OILWELL VARCO INC 5,974 11.67 69,716.58
OCCIDENTAL PETROLEUM CORP 3,887 13.63 52,979.81
PATTERSON-UTI ENERGY INC 12,687 2.06 26,135.22
PHILLIPS 66 3,147 59.53 187,340.91
SCHLUMBERGER LTD 6,845 15.28 104,591.60
TECHNIPFMC PLC 7,144 8.12 58,009.28
[TRANSOCEAN LTD 21,040 1.19 25,037.60
ALERO ENERGY CORP 1,747 51.76 90,424.72
AXALTA COATING SYSTEMS LTD 1,600 18.26 29,216.00
BARRICK GOLD CORP 14,351 2454 352,173.54
BERRY GLOBAL GROUP INC 4,700 36.94 173,618.00
CORTEVA INC 653 25.51 16,658.03
DUPONT DE NEMOURS INC 653 38.36 25,049.08
EASTMAN CHEMICAL CO 527 55.10 29,037.70
GRAPHIC PACKAGING HOLDING CO 3,200 13.18 42,176.00
KIRKLAND LAKE GOLD LTD 5,000 34.54 172,700.00
LYONDELLBASELL INDU-CL A 1,335 52.19 69,673.65
MARTIN MARIETTA MATERIALS 992 198.87 197,279.04
MOSAIC CO/THE 8,103 11.45 92,779.35
NUCOR CORP 811 37.33 30,274.63
ISHERWIN-WILLIAMS CO/THE 2,691 516.75 1,390,574.25
ULCAN MATERIALS CO 799 112.03 89,511.97
HEATON PRECIOUS METALS CORP 9,287 34.33 318,822.71
3M CO 1,383 146.46 202,554.18
IAERCAP HOLDINGS NV 2,100 24.43 51,303.00
ALLISON TRANSMISSION HOLDING 9,100 34.59 314,769.00
ATKORE INTERNATIONAL GROUP INC 1,700 22.23 37,791.00
BMC STOCK HOLDINGS INC 800 17.82 14,256.00
BOEING CO/THE 294 154.00 45,276.00
BUILDERS FIRSTSOURCE INC 11,400 14.62 166,668.00
CARRIER GLOBAL CORP 10,010 13.74 137,537.40
CATERPILLAR INC 18,398 116.30 2,139,687.40
CUMMINS INC 1,429 149.18 213,178.22
CURTISS-WRIGHT CORP 1,400 97.50 136,500.00
EATON CORP PLC 2,393 79.26 189,669.18
EMCOR GROUP INC 2,300 63.31 145,613.00
EMERSON ELECTRIC CO 2,087 50.54 105,476.98
GENERAL DYNAMICS CORP 701 138.19 96,871.19
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GRACO INC 17,680 46.74 826,363.20
HD SUPPLY HOLDINGS INC 1,993 29.78 59,351.54
HONEYWELL INTERNATIONAL INC 3,032 138.32 419,386.24
HUNTINGTON INGALLS INDUSTRIES 220 195.96 43,111.20
JARDINE MATHESON HLDGS LTD 1,900 53.67 101,973.00
LJOHNSON CONTROLS INTERNATION 11,806 29.54 348,749.24
L3HARRIS TECHNOLOGIES INC 339 203.50 68,986.50
MIDDLEBY CORP 8,230 51.68 425,326.40
OTIS WORLDWIDE CORP 12,797 46.15 590,581.55
PACCAR INC 2,407 67.65 162,833.55
RAYTHEON TECHNOLOGIES CORP 18,835 66.07 1,244,428.45
SNAP-ON INC 585 118.33 69,223.05
STANLEY BLACK & DECKER INC 2,242 112.54 252,314.68
FT1 CONSULTING INC 700 136.01 95,207.00
[TRANSUN 10N 1,300 76.18 99,034.00
ASTE MANAGEMENT INC 2,302 100.27 230,821.54
C.H. ROBINSON WORLDWIDE INC 1,000 74.23 74,230.00
UBER TECHNOLOGIES INC 47,206 28.00 1,321,768.00
UNION PACIFIC CORP 1,174 149.89 175,970.86
FORD MOTOR CO 23,842 5.12 122,071.04
GENERAL MOTORS CO 8,324 22.48 187,123.52
DR HORTON INC 38,863 39.88 1,549,856.44
KB HOME 7,300 21.19 154,687.00
LENNAR CORP-A 30,130 42.93 1,293,480.90
LENNAR CORP-B SHS 287 32.75 9,399.25
MERITAGE HOMES CORP 2,500 42.12 105,300.00
NIKE INC -CL B 12,094 89.91 1,087,371.54
NVR INC 36| 2,917.75 105,039.00
PULTEGROUP INC 14,800 25.52 377,696.00
[TAYLOR MORRISON HOME CORP 6,900 11.66 80,454.00
CARNIVAL CORP 4,565 12.56 57,336.40
MCDONALD*S CORP 525 186.10 97,702.50
[TAL EDUCATION GROUP- ADR 33,797 51.66 1,745,953.02
ALPHABET INC-CL A 3,453 1,279.00 4,416,387.00
ALPHABET INC-CL C 4,481 1,283.25 5,750,243.25
COMCAST CORP-CLASS A 5,922 38.08 225,509.76
ELECTRONIC ARTS INC 2,953 115.15 340,037.95
FACEBOOK INC-CLASS A 28,194 179.24 5,053,492.56
GRUPO TELEVISA SA-SPON ADR 20,477 5.70 116,718.90
INTERPUBLIC GROUP OF COS INC 1,881 15.06 28,327.86
OMNICOM GROUP 2,687 54.57 146,629.59
SPOTIFY TECHNOLOGY SA 4,666 141.86 661,918.76
IACOMCBS INC - CLASS B 1,909 15.80 30,162.20
ALT DISNEY CO/THE 6,826 106.63 727,856.38
ZILLOW GROUP INC - A 5,375 35.88 192,855.00
ALIBABA GROUP HOLDING-SP ADR 5,957 209.50 1,247,991.50
AMAZON.COM  INC 2,265 2,375.00 5,379,375.00
AUTOZONE INC 1,158 991.80 1,148,504.40
BEST BUY CO INC 2,563 70.40 180,435.20
EBAY INC 11,859 37.45 444,178.84
EXPEDIA GROUP INC 1,900 63.22 120,118.00
FARFETCH LTD-CLASS A 26,314 12.02 316,294.28
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GENUINE PARTS CO 673 74.65 50,239.45
HOME DEPOT INC 1,551 209.42 324,810.42
KOHLS CORP 1,183 18.48 21,861.84
LKQ CORP 3,400 20.93 71,179.00
[TARGET CORP 5,967 113.42 676,777.14
TIJX COMPANIES INC 24,531 49.73 1,219,926.63
TRIP.COM GROUP LTD-ADR 24,319 23.85 580,008.15
KROGER CO 4,554 31.93 145,409.22
PERFORMANCE FOOD GROUP CO 1,000 23.34 23,340.00
ISYSCO CORP 1,974 50.31 99,311.94
US FOODS HOLDING CORP 12,500 17.29 216,125.00
ALGREENS BOOTS ALLIANCE INC 1,751 44.50 77,919.50
ALMART INC 3,536 132.12 467,176.32
ALTRIA GROUP INC 1,404 40.85 57,353.40
ARCHER-DANIELS-MIDLAND CO 3,092 37.19 114,991.48
COCA-COLA CO/THE 12,397 48.06 595,799.82
GENERAL MILLS INC 4,419 60.67 268,100.73
HERSHEY CO/THE 1,020 146.46 149,389.20
M SMUCKER CO/THE 628 121.58 76,352.24
KELLOGG CO 1,648 65.02 107,152.96
KRAFT HEINZ CO/THE 3,069 29.33 90,013.77
MONDELEZ INTERNATIONAL INC-A 3,253 53.48 173,970.44
PEPSICO INC 27,433 137.55 3,773,409.15
PHILIP MORRIS INTERNATIONAL 745 77.96 58,080.20
PILGRIM*S PRIDE CORP 8,100 19.43 157,383.00
TYSON FOODS INC-CL A 5,540 62.34 345,363.60
COLGATE-PALMOLIVE CO 4,790 73.42 351,681.80
KIMBERLY-CLARK CORP 1,362 141.94 193,322.28
PROCTER & GAMBLE CO/THE 17,252 124.69 2,151,151.88
ANTHEM INC 9,434 267.82 2,526,613.88
BECTON DICKINSON AND CO 6,690 261.40 1,748,766.00
CARDINAL HEALTH INC 4,100 51.23 210,043.00
CIGNA CORP 11,000 194.13 2,135,430.00
COVETRUS INC 2,959 8.41 24,885.19
CVS HEALTH CORP 2,976 63.36 188,559.36
HCA HEALTHCARE INC 4,955 115.66 573,095.30
HENRY SCHEIN INC 1,027 53.64 55,088.28
HOLOGIC INC 10,600 43.79 464,174.00
HUMANA INC 1,950 373.59 728,500.50
INTEGER HOLDINGS CORP 1,000 68.48 68,480.00
INTUITIVE SURGICAL INC 866 526.33 455,801.78
MCKESSON CORP 1,126 141.61 159,452.86
MEDTRONIC PLC 25,790 103.33 2,664,880.70
QUEST DIAGNOSTICS INC 1,427 95.40 136,135.80
UNITEDHEALTH GROUP INC 12,571 290.56 3,652,629.76
UNIVERSAL HEALTH SERVICES-B 475 107.79 51,200.25
ARIAN MEDICAL SYSTEMS INC 6,858 115.75 793,813.50
EEVA SYSTEMS INC-CLASS A 2,857 181.12 517,459.84
Z IMMER BIOMET HOLDINGS INC 619 118.58 73,401.02
ABBVIE INC 11,200 83.45 934,640.00
ALEXION PHARMACEUTICALS INC 2,500 103.48 258,700.00
AMGEN INC 1,932 234.97 453,962.04
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BIOGEN INC 2,710 342.55 928,310.50
BRISTOL-MYERS SQUIBB CO 13,148 60.60 796,768.80
GILEAD SCIENCES INC 5,046 83.99 423,813.54
IJOHNSON & JOHNSON 35,108 152.02 5,337,118.16
MERCK & CO. INC. 9,477 83.46 790,950.42
METTLER-TOLEDO INTERNATIONAL 1,423 720.91 1,025,854.93
PFIZER INC 151,668 36.91 5,598,065.88
/ERTEX PHARMACEUTICALS INC 1,200 270.46 324,552.00
BANK OF AMERICA CORP 8,971 23.28 208,844.88
CIT GROUP INC 800 19.91 15,928.00
CITIGROUP INC 49,685 45.45 2,258,183.25
ESSENT GROUP LTD 5,500 25.54 140,470.00
FIFTH THIRD BANCORP 85,877 16.63 1,428,134.51
HDFC BANK LTD-ADR 41,930 39.97 1,675,942.10
HUNTINGTON BANCSHARES INC 5,272 8.06 42,492.32
LJPMORGAN CHASE & CO 11,654 95.18 1,109,227.72
M & T BANK CORP 663 105.48 69,933.24
MGIC INVESTMENT CORP 35,100 6.30 221,130.00
PNC FINANCIAL SERVICES GROUP 1,977 101.50 200,665.50
POPULAR INC 4,400 35.19 154,836.00
RADIAN GROUP INC 6,300 13.56 85,428.00
REGIONS FINANCIAL CORP 3,946 9.52 37,565.92
TRUIST FINANCIAL CORP 7,013 33.40 234,234.20
US BANCORP 26,098 35.06 914,995.88
ELLS FARGO & CO 86,056 28.38 2,442,269.28
ALLY FINANCIAL INC 32,197 15.37 494,867.89
AMERIPRISE FINANCIAL INC 4,932 110.95 547,205.40
BANK OF NEW YORK MELLON CORP 6,709 37.39 250,849.51
BERKSHIRE HATHAWAY INC-CL B 1,811 191.20 346,263.20
BLACKROCK INC 868 476.87 413,923.16
CAPITAL ONE FINANCIAL CORP 2,594 54.63 141,710.22
CME GROUP INC 7,568 191.62 1,450,180.16
EQUITABLE HOLDINGS INC 13,300 15.75 209,475.00
FRANKLIN RESOURCES INC 2,347 16.34 38,349.98
GOLDMAN SACHS GROUP INC 3,796 183.49 696,528.04
INTERCONTINENTAL EXCHANGE IN 4,100 90.40 370,640.00
MOODY*"S CORP 12,475 239.36 2,986,016.00
MORGAN STANLEY 17,800 39.09 695,802.00
MSCI INC 6,908 317.18 2,191,079.44
NORTHERN TRUST CORP 1,365 80.00 109,200.00
S&P GLOBAL INC 1,880 282.59 531,269.20
STATE STREET CORP 1,352 58.49 79,078.48
SYNCHRONY FINANCIAL 46,804 15.62 731,078.48
T ROWE PRICE GROUP INC 1,343 103.49 138,987.07
AFLAC INC 8,015 36.48 292,387.20
ALLSTATE CORP 8,447 104.92 886,259.24
AMERICAN FINANCIAL GROUP INC 542 71.36 38,677.12
IASSURED GUARANTY LTD 8,700 30.61 266,307.00
ATHENE HOLDING LTD-CLASS A 11,700 25.46 297,882.00
CHUBB LTD 8,121 118.79 964,693.59
CINCINNATI FINANCIAL CORP 1,783 85.80 152,981.40
EVEREST RE GROUP LTD 467 196.35 91,695.45
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FIDELITY NATIONAL FINANCIAL 864 27.46 23,725.44
GLOBE LIFE INC 839 77.25 64,812.75
HARTFORD FINANCIAL SVCS GRP 18,838 40.01 753,708.38
LINCOLN NATIONAL CORP 6,400 29.66 189,824.00
METLIFE INC 8,702 33.06 287,688.12
PRINCIPAL FINANCIAL GROUP 1,510 30.53 46,107.85
PROGRESSIVE CORP 3,530 82.50 291,225.00
PRUDENTIAL FINANCIAL INC 1,745 56.60 98,767.00
RENAISSANCERE HOLDINGS LTD 4,022 157.29 632,620.38
TRAVELERS COS INC/THE 2,561 105.07 269,084.27
UNUM GROUP 6,400 15.51 99,264.00
R BERKLEY CORP 531 56.99 30,261.69
CBRE GROUP INC - A 4,100 44.50 182,450.00
HONGKONG LAND HOLDINGS LTD 32,100 4.28 137,388.00
IACCENTURE PLC-CL A 908 175.09 158,981.72
ADOBE INC 3,728 344.11 1,282,842.08
IAUTOMATIC DATA PROCESSING 479 141.08 67,577.32
CACI INTERNATIONAL INC -CL A 900 243.61 219,249.00
CADENCE DESIGN SYS INC 9,200 78.65 723,580.00
COGNIZANT TECH SOLUTIONS-A 21,241 53.81 1,142,978.21
EPAM SYSTEMS INC 4,575 209.94 960,475.50
GLOBANT SA 1,431 103.02 147,421.62
INTL BUSINESS MACHINES CORP 1,528 120.12 183,543.36
INTUIT INC 2,100 265.36 557,256.00
MASTERCARD INC - A 16,721 259.97 4,346,958.37
MICROSOFT CORP 56,930 178.60 10,167,698.00
NORTONLIFELOCK INC 2,334 20.12 46,960.08
ORACLE CORP 58,200 54.62 3,178,884.00
PROGRESS SOFTWARE CORP 3,400 37.75 128,350.00
SALESFORCE.COM INC 6,099 162.62 991,819.38
SERVICENOW INC 5,322 299.59 1,594,417.98
SHOPIFY INC - CLASS A 778 590.39 459,323.42
SS&C TECHNOLOGIES HOLDINGS 2,800 52.00 145,600.00
ISA INC-CLASS A SHARES 6,920 169.54 1,173,216.80
ESTERN UNION CO 2,470 19.93 49,227.10
ORKDAY INC-CLASS A 3,034 149.30 452,976.20
Z00M VIDEO COMMUNICATIONS-A 6,117 150.06 917,917.02
APPLE INC 28,679 282.80 8,110,421.20
CELESTICA INC 44,048 4.53 199,537.44
CISCO SYSTEMS INC 13,742 42.48 583,760.16
HEWLETT PACKARD ENTERPRISE 8,404 9.71 81,602.84
HP INC 12,722 15.52 197,445.44
JABIL INC 6,900 25.85 178,365.00
JUNIPER NETWORKS INC 1,800 22.57 40,626.00
KEYSIGHT TECHNOLOGIES INC 3,200 95.84 306,688.00
TE CONNECTIVITY LTD 1,528 67.44 103,048.32
ZEBRA TECHNOLOGIES CORP-CL A 700 202.98 142,086.00
AT&T INC 14,918 31.23 465,889.14
CENTURYLINK INC 12,000 10.25 123,000.00
ERIZON COMMUNICATIONS INC 61,665 58.46 3,604,935.90
ALLIANT ENERGY CORP 1,340 52.87 70,845.80
AMERICAN ELECTRIC POWER 2,354 86.38 203,338.52
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CENTERPOINT ENERGY INC 2,718 16.53 44,928.54
CONSOLIDATED EDISON INC 1,402 89.56 125,563.12
DTE ENERGY COMPANY 724 105.85 76,635.40
DUKE ENERGY CORP 2,207 90.10 198,850.70
EDISON INTERNATIONAL 1,114 62.06 69,134.84
EVERGY INC 700 60.98 42,686.00
EVERSOURCE ENERGY 1,989 91.56 182,112.84
EXELON CORP 25,218 38.44 969,379.92
MDU RESOURCES GROUP INC 3,300 23.03 75,999.00
NEXTERA ENERGY INC 1,562 246.26 384,658.12
NRG ENERGY INC 18,100 31.37 567,797.00
OGE ENERGY CORP 3,291 31.71 104,357.61
PINNACLE WEST CAPITAL 600 79.91 47,946.00
PPL CORP 24,905 26.39 657,242.95
PUBLIC SERVICE ENTERPRISE GP 2,750 54.62 150,205.00
SOUTHERN CO/THE 3,645 57.47 209,478.15
UGI CORP 960 28.16 27,033.60
ISTRA ENERGY CORP 34,000 17.54 596,360.00
EC ENERGY GROUP INC 1,667 100.34 167,266.78
XCEL ENERGY INC 1,760 67.15 118,184.00
APPLIED MATERIALS INC 9,900 53.20 526,680.00
INTEL CORP 33,589 60.36 2,027,432.04
LAM RESEARCH CORP 2,305 279.02 643,141.10
MAXIM INTEGRATED PRODUCTS 1,873 53.09 99,437.57
MICRON TECHNOLOGY INC 63,409 45.70 2,897,791.30
NVIDIA CORP 779 292.32 227,717.28
QORVO INC 3,700 86.27 319,199.00
QUALCOMM INC 11,500 76.17 875,955.00
SKYWORKS SOLUTIONS INC 903 95.40 86,146.20
TEXAS INSTRUMENTS INC 2,348 113.55 266,615.40
ILINX INC 423 89.00 37,647.00
2,729,351 183,322,401.43

(19,778,653,890)

CANADIAN NATURAL RESOURCES 9,857 18.74 184,720.18
CENOVUS ENERGY INC 5,949 3.84 22,844.16
ENBRIDGE INC 2,921 41.28 120,578.88
GIBSON ENERGY INC 3,100 19.80 61,380.00
IMPERIAL OIL LTD 4,446 17.18 76,382.28
INTER PIPELINE LTD 2,944 10.30 30,323.20
PAREX RESOURCES INC 10,200 13.33 135,966.00
SUNCOR ENERGY INC 85,965 21.37 1,837,072.05
TC ENERGY CORP 2,332 63.28 147,568.96
B2GOLD CORP 70,600 6.13 432,778.00
CENTERRA GOLD INC 11,700 9.73 113,841.00
MAGNA INTERNATIONAL INC 1,600 50.81 81,296.00
EMPIRE CO LTD "A" 7,900 32.25 254,775.00
BANK OF MONTREAL 1,896 69.99 132,701.04
BANK OF NOVA SCOTIA 3,921 54.45 213,498.45
CAN IMPERIAL BK OF COMMERCE 1,272 80.90 102,904.80
ROYAL BANK OF CANADA 5,730 87.47 501,203.10
TORONTO-DOMINION BANK 6,721 56.92 382,559.32
SUN LIFE FINANCIAL INC 3,730 46.25 172,512.50
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OPEN TEXT CORP 2,926 54.96 160,812.96
CAPITAL POWER CORP 5,000 27.79 138,950.00
250,710 5,304,667.88

(407,610,679)

CGG SA 49,901 1.00 49,925.95
ENI SPA 15,760 8.58 135,331.12
oMV AG 2,240 26.92 60,300.80
REPSOL SA 11,440 7.78 89,071.84
TENARIS SA 10,194 5.80 59,125.20
TOTAL SA 5,066 31.02 157,147.32
AKZO NOBEL N.V. 1,870 63.94 119,567.80
BASF SE 1,464 45.57 66,721.80
TIKKURILA QYJ 15,985 10.90 174,236.50
UPM-KYMMENE QYJ 4,479 24.61 110,228.19
ANDRITZ AG 10,184 29.86 304,094.24
COMPAGNIE DE SAINT GOBAIN 1,795 24.81 44,533.95
E1FFAGE 248 73.76 18,292.48
GEA GROUP AG 17,491 21.27 372,033.57
HOCHTIEF AG 1,510 70.40 106,304.00
SCHNEIDER ELECTRIC SE 6,355 82.88 526,702.40
SIEMENS AG-REG 977 80.51 78,658.27
SIGNIFY NV 5,830 15.24 88,849.20
BUREAU VERITAS SA 11,242 18.82 211,630.65
OLTERS KLUWER 8,570 66.88 573,161.60

DEUTSCHE POST AG-REG 1,140 26.19 29,856.60
BAYERISCHE MOTOREN WERKE AG 14,563 51.91 755,965.33
FIAT CHRYSLER AUTOMOBILES NV 8,580 7.32 62,822.76
PEUGEOT SA 35,501 11.70 415,361.70
HERMES INTERNATIONAL 1,425 684.80 975,840.00
LVMH MOET HENNESSY LOUIS VUITTON SE 2,232 358.00 799,056.00
MONCLER SPA 23,540 34.52 812,600.80
IVENDI 3,600 20.63 74,268.00

D" IETEREN SA/NV 592 43.35 25,663.20
KONINKLIJKE AHOLD DELHAIZE N.V. 42,190 22.31 941,258.90
DANONE 11,630 63.62 739,900.60
HE INEKEN NV 17,904 78.44 1,404,389.76
UNILEVER NV 48,072 45.68 2,195,928.96
SANOFI 15,817 86.57 1,369,277.69
ABN AMRO BANK NV-CVA 2,108 7.09 14,958.36
BANCO DE SABADELL SA 687,424 0.39 268,714.04
BANK OF IRELAND GROUP PLC 133,019 1.43 190,749.24
BNP PARIBAS 40,392 25.47 1,028,784.24
ING GROEP NV 219,311 4.83 1,061,245.92
KBC GROUP NV 1,402 44.78 62,781.56
NORDEA BANK ABP 260 5.09 1,324.96
DEUTSCHE BOERSE AG 2,475 139.60 345,510.00
GROUPE BRUXELLES LAMBERT SA 613 71.54 43,854.02
ALLIANZ SE-REG 1,879 163.90 307,968.10
ASSICURAZIONI GENERALI 6,484 12.53 81,244.52
AXA SA 6,050 14.92 90,290.20
HANNOVER RUECK SE 775 134.20 104,005.00
MUENCHENER RUECKVER AG-REG 1,120 195.45 218,904.00
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NN GROUP NV 9,072 23.45 212,738.40
SAMPO OYJ-A SHS 2,605 25.88 67,417.40
AROUNDTOWN SA 18,700 4.90 91,798.30
SAP SE 1,146 113.06 129,566.76
IRECARD AG 449 120.20 53,969.80

DEUTSCHE TELEKOM AG-REG 49,000 12.51 612,990.00
ORANGE 11,295 11.36 128,367.67
TELEFONICA SA 97,513 4.10 400,680.91
EDP-ENERGIAS DE PORTUGAL SA 14,139 3.77 53,403.00
ENAGAS SA 5,108 19.55 99,886.94
ENDESA SA 1,754 19.54 34,281.93
ENEL SPA 58,686 6.20 364,381.37
ENGIE 33,379 9.49 316,833.46
IBERDROLA SA 6,420 8.98 57,677.28
RED ELECTRICA CORPORACION SA 3,346 15.23 50,959.58
ISNAM SPA 30,932 3.82 118,345.83
ASM INTERNATIONAL NV 2,554 99.72 254,684.88
1,858,797 20,816,424.85

(2,441,142,142)

BP PLC 48,638 3.03 147,640.64
ROYAL DUTCH SHELL PLC-A SHS 27,332 13.70 374,503.06
00D GROUP(JOHN)PLC 26,243 1.90 50,045.40

RI10 TINTO PLC 4,818 38.16 183,878.97
BAE SYSTEMS PLC 162,511 5.58 907,461.42
FERGUSON PLC 2,040 52.74 107,589.60
MEGGITT PLC 58,108 2.75 160,203.75
ISP IRAX-SARCO ENGINEERING PLC 7,578 88.22 668,531.16
TRAVIS PERKINS PLC 17,931 9.27 166,327.95
INTERTEK GROUP PLC 16,294 49.59 808,019.46
RELX PLC 6,830 18.39 125,603.70
PERSIMMON PLC 2,045 19.98 40,859.10
ISTRY GROUP PLC 8,879 7.22 64,106.38

INTERCONTINENTAL HOTELS GROUP 16,589 35.63 591,066.07
PEARSON PLC 5,451 4.88 26,600.88
BOOHOO GROUP PLC 45,832 2.81 129,062.91
LOOKERS PLC 212,926 0.21 45,353.23
ERTU MOTORS PLC 139,913 0.21 30,221.20

DIAGEO PLC 44,103 27.11 1,195,632.33
FEVERTREE DRINKS PLC 14,174 14.05 199,144.70
ISTOCK SPIRITS GROUP PLC 77,642 1.63 127,177.59
RECKITT BENCKISER GROUP PLC 1,505 62.48 94,032.40
GLAXOSMITHKLINE PLC 20,150 16.60 334,610.90
BARCLAYS PLC 572,548 0.90 519,358.29
HSBC HOLDINGS PLC 23,747 4.14 98,395.69
LLOYDS BANKING GROUP PLC 1,074,981 0.30 327,331.71
ROYAL BANK OF SCOTLAND GROUP 416,451 1.06 442,270.96
31 GROUP PLC 38,600 7.69 297,142.80
DIRECT LINE INSURANCE GROUP 11,476 2.68 30,824.53
LEGAL & GENERAL GROUP PLC 42,526 2.05 87,348.40
FOXTONS GROUP PLC 139,484 0.47 65,557.48
LSL PROPERTY SERVICES PLC 87,428 1.64 143,381.92
BT GROUP PLC 57,382 1.20 69,202.69

56/82



EDINETOOOO
OO0000OO000DO00DO0OnD(EL2450)
ooooodooodnoooooodd

ODAFONE GROUP PLC 601,822 1.08 655,263.79
DRAX GROUP PLC 13,899 1.91 26,602.68
NATIONAL GRID PLC 11,204 9.04 101,306.56
4,059,080 9,441,660.30

(1,272,263,725)

LAFARGEHOLCIM LTD-REG 19,640 37.00 726,680.00
GEBERIT AG-REG 1,779 411.80 732,592.20
SCHINDLER HOLDING-PART CERT 5,396 226.40 1,221,654.40
SGS SA-REG 29|  2,263.00 65,627.00
CIE FINANCIERE RICHEMONT-REG 18,094 55.14 997,703.16
NESTLE SA-REG 52,138 106.04 5,528,713.52
NOVARTIS AG-REG 22,073 86.00 1,898,278.00
ROCHE HOLDING AG-GENUSSCHEIN 20,928 326.85 6,840,316.80
CREDIT SUISSE GROUP AG-REG 42,340 7.92 335,586.84
BALOISE HOLDING AG-REG 257 138.90 35,697.30
SWISS LIFE HOLDING AG-REG 189 328.40 62,067.60
ZURICH INSURANCE GROUP AG 985 303.20 298,652.00
SWISSCOM AG-REG 121 517.60 62,629.60
183,969 18,806,198.42

(2,096,514,999)

LUNDIN ENERGY AB 5,911 207.70 1,227,714.70
ESSITY AKTIEBOLAG-B 25,602 305.10 7,811,170.20
NORDEA BANK ABP 13,749 55.34 760,869.66
SKANDINAVISKA ENSKILDA BAN-A 8,988 67.52 606,869.76
SVENSKA HANDELSBANKEN-A SHS 8,803 79.70 701,599.10
SWEDBANK AB - A SHARES 6,755 107.58 726,702.90
TELIA CO AB 10,721 35.58 381,453.18
80,529 12,216,379.50

(131,936,898)

BW LPG LTD 886 33.10 29,326.60
EQUINOR ASA 10,851 129.55 1,405,747.05
AUSTEVOLL SEAFOOD ASA 4,637 80.05 371,191.85
ORKLA ASA 52,276 94.82 4,956,810.32
DNB ASA 7,962 113.05 900,104.10
TELENOR ASA 2,170 161.70 350,889.00
78,782 8,014,068.92

(83,426,457)

DRILLING CO OF 1972/THE 1,732 145.20 251,486.40
DSV PANALPINA A/S 12,534 655.00 8,209,770.00
CARLSBERG AS-B 2,246 836.40 1,878,554.40
SCANDINAVIAN TOBACCO GROUP A/S 29,146 71.25 2,076,652.50
45,658 12,416,463.30

(195,186,803)

BEACH ENERGY LTD 102,693 1.38 142,229.80
CALTEX AUSTRALIA LTD 7,351 23.56 173,189.56
SANTOS LTD 60,800 4.29 260,832.00
HITEHAVEN COAL LTD 60,200 1.79 108,059.00

ORLEY LTD 6,871 7.34 50,433.14

AMCOR PLC-CDI 44,671 13.67 610,652.57
BLUESCOPE STEEL LTD 23,400 10.39 243,126.00
160 LTD 21,500 4.95 106,425.00
SOUTH32 LTD 170,800 2.06 351,848.00
BRAMBLES LTD 8,689 11.58 100,618.62
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AURIZON HOLDINGS LTD 22,000 4.57 100,540.00
ARISTOCRAT LEISURE LTD 6,300 23.60 148,680.00
ESFARMERS LTD 9,087 38.12 346,396.44
COLES GROUP LTD 17,560 16.43 288,510.80
CSL LD 100 328.42 32,842.00
COMMONWEALTH BANK OF AUSTRAL 4,855 61.06 296,446.30
AGL ENERGY LTD 4,225 17.66 74,613.50
571,102 3,435,442.73

(235,259,118)

CK HUTCHISON HOLDINGS LTD 87,000 58.10 5,054,700.00
CATHAY PACIFIC AIRWAYS 175,979 9.36 1,647,163.44
MEITUAN DIANPING-CLASS B 58,900 100.00 5,890,000.00
CHINA RESOURCES BEER HOLDINGS 30,186 36.90 1,113,863.40
CHINA CONSTRUCTION BANK-H 1,323,877 6.12 8,102,127.24
IND & COMM BK OF CHINA-H 484,552 5.14 2,490,597.28
CHINA OVERSEAS LAND & INVEST 84,000 26.15 2,196,600.00
CK ASSET HOLDINGS LTD 68,000 47.80 3,250,400.00
HENDERSON LAND DEVELOPMENT 22,000 32.25 709,500.00
HARF REAL ESTATE INVESTMENT 7,000 31.30 219,100.00
CLP HOLDINGS LTD 7,000 81.50 570,500.00
2,348,494 31,244,551.36

(434,924,154)

DBS GROUP HOLDINGS LTD 16,100 19.28 310,408.00
UNITED OVERSEAS BANK LTD 51,800 20.02 1,037,036.00
SINGAPORE TELECOMMUNICATIONS 476,700 2.76 1,315,692.00
544,600 2,663,136.00

(201,918,971)

KASIKORNBANK PCL-NVDR 156,900 99.00 15,533,100.00
SIAM COMMERCIAL BANK-FOREIGN 142,400 68.25 9,718,800.00
299,300 25,251,900.00

(83,836,308)

HYUNDAI MOTOR CO 6,637| 100,500.00  667,018,500.00
GRAND KOREA LEISURE CO LTD 18,774 15,500.00]  290,997,000.00
KANGWON LAND INC 11,211 24,950.00|  279,714,450.00
NAVER CORP 1,695( 179,000.00|  303,405,000.00
CLIO COSMETICS CO LTD 7,156 21,100.00  150,991,600.00
SHINHAN FINANCIAL GROUP LTD 10,966 28,500.00|  312,531,000.00
SAMSUNG ELECTRONICS CO LTD 104,413| 51,400.00( 5,366,828,200.00
160,852 7,371,485,750.00

(653,850,786)

[TAIWAN SEMICONDUCTOR MANUFACTURING 590,293 306.50|  180,924,804.50
590,293 180,924,804.50

(649,520,048)

[BHARTI INFRATEL LTD 181,905 168.30 30,614,611.50
181,905 30,614,611.50

(43,472,748)

BANK LEUMI LE-ISRAEL 26,400 19.33 510,312.00
ISRAEL DISCOUNT BANK-A 27,706 11.20 310,307.20
54,106 820,619.20

(24,659, 606)

FOSHAN HAITIAN FLAVOURING -A 17,388 125.95 2,190,018.60
17,388 2,190,018.60

(33,375,883)
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14,054,916 28,767,553,215
(28,767,553,215)

AGNC INVESTMENT CORP 14,789 181,387.08

ANNALY CAPITAL MANAGEMENT IN 7,136 42,958.72

AVALONBAY COMMUNITIES INC 1,022 174,118.14

CAMDEN PROPERTY TRUST 700 61,474.00

DOUGLAS EMMETT INC 600 18,522.00

EQUINIX INC 190 132,040.50

HOST HOTELS & RESORTS INC 4,097 46,582.89

HUDSON PACIFIC PROPERTIES INC 1,300 32,019.00

INVITATION HOMES INC 8,600 204,852.00

PROLOGIS INC 1,824 164,561.28

PUBLIC STORAGE 7,940 1,560,051.20

RETAIL PROPERTIES OF AME - A 5,400 27,864.00

ICI PROPERTIES INC 3,600 57,924.00

57,198 2,704,354.81

(291,772,840)

[UN1BAIL-RODANCO-WESTFIELD 752 43,420.48

752 43,420.48

(5,091,919)

BRITISH LAND o PLC 8,400 32,718.00

8,400 32,718.00

(4,408,750)

CHARTER HALL GROUP 5,600 43,400.00

DEXUS 5,618 54,101.34

GOODMAN GROUP 58,378 800,946.16

SCENTRE GROUP 29,367 63,139.05

98,963 961,586.55

(65,849,446)

LINK REIT 15,654 1,102,041.60

15,654 1,102,041.60

(15,340,419)

382,463,374

(382,463,374)

289 98.5% 67.8%
13 1.5% 1.0%
21 100.0% 1.4%
65 99.8% 8.4%

1 0.2% 0.0%
36 99.7% 4.4%
1 0.3% 0.0%

59/82



EDINETOOOO

OO0000OO000DO00DO0OnD(EL2450)
ooooodooodnoooooodd

13 100. 0% 7.2%
7 100. 0% 0.5%

100. 0% 0.3%
4 100. 0% 0.7%
17 78.1% 0.8%
4 21.9% 0.2%
11 96. 6% 1.5%
1 3.4% 0.1%
3 100. 0% 0.7%
2 100. 0% 0.3%
7 100. 0% 2.2%
1 100. 0% 2.2%
1 100. 0% 0.1%
2 100. 0% 0.1%
1 100. 0% 0.1%
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