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T . gEo | ' | o , S . A A bl
e sk w3 D | R | e it AR i iaem | TS E
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55 RGESRG| | RIEME | o .
ok AA s W | FUE 7| AAM 1,067,852,800 | 1,067,852,800 | 1,070,440,000 | 1,070,440, 000 2.49
S o H
TAY S ;;:ﬁ‘“m g};ggmv s | 103 | kR 13,493,853, 67 | 1,388,652,477 | 13,705,437.5 | 1,410,426,571 | A3.28
5 s A /
TAUR a;}jﬁ”‘lm 62592‘ e | s | ke 25,110,807. 62 | 2,584, 153,213 |  25,206,562.5 | 2,594,007, 346 6.03
B P L
TAY S ;;}:m’”}ﬁ ?Sggm Fotk 27 | K 1,484,531.25 | 461,503, 110 14,671,000 | 480,692,610 | AL 12
S o H
TAUR a;}jﬁ”‘lm ?;ggsov Ea | o139 | kR 24,831,316.28 | 2, 555,390,757 | 26,032,093.75 | 2,678, 962, 765 6.23
N i HHG 4
TAY S ;;}:m’”}ﬁ ?2395‘ s | o164 | kR 19,831,176.21 | 2,040,826,341 | 20,022,004.16 | 2, 060,473,709 | A4.79
. 2 kU A— | MoN 107 . . o s
S 7
B LE IS L600 B NEETaY. 145, 740 11, 596, 531 147, 570 11,742, 144 0.03
L=l
KA %« KA >4 | BOBL 1609 | 72k | 131 | =—n 17,399, 679.85 | 1,990, 349, 376 17,497,670 | 2,001,558,470 |  A4.65
RS s T
Z—l v
KA Z - FA 4 | BIP 1609 | EEE 55 | 2—wm 7,714,000 | 885,836, 160 7,811,650 | 893,574,643 2.08
IS T
V27 | BNioy
KA L hpove Ha | 200 | 2—w 32,917, 126.16 | 3,765, 390, 062 33,384,000 | 3,818, 795, 757 8.87
RS IS T )
B 4
KA Z - FA V4 | BUSL 1600 | ok 20 | 2—n 3,680,301.1 | 420,989, 639 3,903,600 | 446,532,802 | Al 04
RIS T
A=A LT | v R=—4 | SFE10Y F—A LT YT -
7 s 1609 B 81| 10,914,517.53 | 837,580,076 | 11,014,602.75 | 845, 260, 615 1.96
v R EEE
Ax%) A | GESEmAT | GILT 1600 | B 18 | AR 5,981,733.6 | 827,931,746 6,148,320 | 850,988, 969 1.98
v a YEBIET
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BYET, 20ULEOWEGIFNC EE S TWT, 20 M3EEG FTH AL T BOM 78 H 23 il RE 72 Se G 1
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{54 TAYA Y SRR | CBT 10V FEE 203 | K KoL 38,368, 340. 19 | 3, 948, 485, 885 38,987,312.5 | 4,012,184, 327 N6. 92
el SIET 1609
. e ,
T AV a;}:ﬁ”‘lm fggf‘ =< 244 | kK Rov 53,264, 438. 72 | 5, 481, 443, 389 53,481,750 | 5,503, 806, 892 9.49
3 i pE B
TAYT ;;}:ﬁ”n}ﬁ ?Sggm FERE 71| kR 11,809, 795.49 | 1,215, 346, 051 12,283,000 | 1,264, 043, 530 N2.18
3 {7E .
T AV a;}:ﬁ”‘lm f};ggsov =< 200 | kR 35,625,000 | 3,666, 168, 750 37,456,250 | 3,854, 622, 687 6. 65
3 i (ST e
TAYT ;;}:ﬁ”n}ﬁ ?2395‘ FEE 272 | kKoL 32,884,932.09 | 3,384,188,360 | 33,207,375.68 | 3,417,371,031 5. 89
. E2 kU A— [ MON 10Y e
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oot SIREI 1609 =< 9 | BFH KR 1,311, 660 104, 368, 787 1,328, 130 105, 679, 304 0.18
a—Lv
RA A+ RA V4 | BOBL 1609 | 7ok 154 | 2—n 20, 463, 563. 95 | 2, 340, 827, 078 20, 569, 780 | 2,352,977, 133 A4 06
B RZECIDN
a—l v
A Z - KA 4 | BIP 1609 B 135 | 2—m 19,008, 000 | 2, 174, 325, 120 19,174,050 | 2,193,319, 579 3.78
oGl
V27 | BNioy
KA A RA Y| o g 166 | =—n 27,262, 483.1 | 3, 118, 555, 442 27,708,720 | 3,169, 600, 480 5. 46
EERZECIDn )
a—Lv7
A Z - KA 4 | BUXL 1609 | 78 27 | 2—m 4,972, 673 568, 824, 060 5, 269, 860 602, 819, 284 A1.04
RS 5 AT
a—l v
RA A« RA W4 | OAT 1609 == 53 | =—mn 8, 336, 370 953, 597, 364 8,499, 610 972, 270, 387 1.68
v Gln
A=A LT | v R=—%H) | SFE10Y - F—=ARZVT e gay - - = a2 . 5
7 A5 1600 B RIS 14,956,931, 43 | 1,147,794,918 | 15,094,085.25 | 1,158, 320, 102 2.00
EPZE
AFXYU R LR A~ | GILT 1609 B 48 | AR R 5,972, 160 826, 606, 666 6, 148, 320 850, 988, 970 1.47
= VG
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(FE2) MBI, BEBICHY 5 HPEEDOHD, B 5WBIFT0ORKT HIEHMER £ 72 13 KAE TEME L T
B ET, 20U EOEIIFC B SN TWT, 730 5% BRG] FirkE B[ ¢ 5O 52 B 2 fl e 72 Se i s [ 1
DONTIE, BBI&2HE L CGEEZ1T O BB 2 REL T £7,
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I PERRER FllE PERRAR 1AY%70 1A%7Y
Eupll (B M) (E7H M) Mg e (1) flig PR (M)

(5 EeVE) (53 FAT) (5 FeV%) (F3E )
03 FEMIMAR  (20064F12H 7 H) 3,783 3,783 0. 9749 0. 9749
BAGRMIMA (2007426 A 7 H) 3, 829 3, 829 0. 9497 0. 9497
95 FAEMIMA (20074128 7 H) 4,679 4, 679 0.9813 0.9813
%6 FHEMIMIAR  (2008%E6 H 9 H) 4,156 4,156 0. 9494 0. 9494
7 EMEMIMIAR  (2008%F12H 8 H) 2, 860 2, 860 0. 9581 0. 9581
B8 FHAEMIMIA (2009426 A 8 H) 2, 539 2, 539 0. 9830 0. 9830
BOFAEMIMA  (20094F12H 7 H) 2, 740 2, 740 1. 0487 1. 0487
FI0FHHEMIMIAR  (20104F6 A 7 H) 2, 506 2, 506 1. 0862 1. 0862
BUGHREBIMA  (20104F12A 7 H) 1,896 1, 896 1. 0939 1. 0939
WI2FHEMIMAR  (20114F6 A 7 H) 1,812 1,812 1.0943 1. 0943
BISFHEMIMA  (20114F12A 7 H) 2, 179 2, 179 1.1183 1.1183
BUGHEBIMAR  (20124F6 A 7 H) 2, 158 2, 158 1.1688 1. 1688
WEISFHEMIMA  (20124F12A 7 H) 2,211 2,211 1.1947 1. 1947
HI6EHAEMIMA (2013426 A 7 H) 9, 638 9, 638 1. 2077 1. 2077
EITHAEMIMA  (20134F12A 9 H) 8,011 8,011 1. 2057 1. 2057
HISHAEMIMA (201426 A9 H) 6, 750 6, 750 1. 2523 1. 2523
FL9FHEMIMIAR  (20144F12H 8 H) 9, 624 9, 624 1. 2884 1. 2884
F203FEMIMIAR (201546 H 8 H) 14, 028 14, 028 1.2728 1.2728
H2IFHRMIMIAR  (2016%F12H 7 H) 14, 129 14, 129 1. 3025 1. 3025
2R EMIMIR  (20164F6 A 7 H) 18,214 18,214 1. 3591 1. 3591
20154 6 A A 13,983 — 1.2721 —
7H®HA 14, 326 — 1. 2917 —
8 AEKH 14, 311 — 1.2916 —
9 HKA 14, 524 — 1. 2994 —
10H KA 14, 655 — 1. 3037 —
11AXKH 14, 569 — 1.3118 —
12AKH 13,981 — 1. 3036 —
201641 A KA 14, 329 — 1. 3251 -
2 HKA 14, 134 — 1. 3340 -
3HXKA 14, 056 — 1. 3481 -
4 HRH 18, 248 — 1. 3438 -
5 HEKA 17,929 - 1. 3531 -
6 HKH 18, 121 - 1. 3754 -

E) KTORBLIFILTOADOKMKREXEAEZIELET,
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I PERRER Fll ' PERRAR 1AY%70 1A%7Y
i (EhHM) (EhHM) Mg e (M) flE pERR (M)

(53 EV%) (53 EAT) (53 Ev%) (Ol dst)
03 FEMIMIAR  (20064F12H 7 H) 6, 070 6, 070 1. 0604 1. 0604
BAGREMIMA (2007426 A 7 H) 8, 592 8, 592 1. 0935 1. 0935
95 FAEMIMIA (20074128 7 H) 11, 246 11, 246 1. 1222 1. 1222
%6 FHEMIMA (200826 A 9 H) 10, 131 10, 131 1. 0900 1. 0900
97 EREMIMA (200812 8 H) 6, 707 6, 707 0. 9296 0. 9296
%8 FAEMIMIA (2009426 A 8 H) 6, 803 6, 803 1. 0346 1. 0346
BOFREMIMA (20094128 7 H) 6, 713 6, 713 1. 0616 1. 0616
FI0FHHEMIMIAR  (20104F6 A 7 H) 5, 895 5, 895 1. 0240 1. 0240
BUGHREBIMA  (20104F12A 7 H) 5,215 5,215 1. 0034 1. 0034
WI2FHEMIMAR  (20114F6 A 7 H) 5, 545 5, 545 1.0186 1.0186
BISFHEMIMA  (20114F12A 7 H) 4, 200 4, 200 0. 9941 0. 9941
BUGHEBIMAR  (20124F6 A 7 H) 3, 646 3, 646 1.0372 1.0372
WISFHEMIMA  (20124F12A 7 H) 3, 366 3, 366 1.1061 1. 1061
IR MIMA (201346 A 7 H) 6, 785 6, 785 1. 2600 1. 2600
BITHAEMIMA  (20134F12A 9 H) 9, 054 9, 054 1. 3266 1. 3266
HISHAEMIMA  (20144F6 A9 H) 9, 544 9, 544 1.3736 1. 3736
19 RMIMIA  (20144F12H 8 H) 12, 908 12, 908 1.5513 1. 5513
F203HEMIMIAR (201546 H 8 H) 14,211 14,211 1. 5276 1. 5276
H2IFHRMIMIAR  (2016%F12H 7 H) 13, 455 13, 455 1.5315 1. 5315
2R EMIMIR  (20164F6 A 7 H) 7,041 7,041 1. 4560 1. 4560
20154 6 A A 13, 833 — 1. 5056 —
7H®HA 14, 086 — 1. 5324 —
8 AEKH 13,973 — 1.5128 —
9 HKA 13,516 — 1. 5083 —
10H KA 13, 617 — 1. 5150 —
11AXKH 13,383 — 1. 5254 —
12AKH 13,182 — 1. 5069 —
201641 A KA 13, 233 — 1. 5295 -
2 HKA 12, 645 — 1. 4640 -
3HXKA 12, 957 — 1. 4932 -
4 HRH 7,401 — 1. 4634 -
5 KA 7, 157 — 1.4798 —
6 HKH 6, 939 — 1.4111 —
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1 A%z oorEee (1)

5 3 BRI 20064F 6 A 8 H~20064F12H 7 H . 0000
o5 4 FHEHIH 20064E12H 8 H~20074£6 H 7 B . 0000
%5 5 BRI 20074E 6 A 8 H~20074F12H 7 H . 0000
% 6 BRI 20074E12H 8 H~200846 H 9 H . 0000
o957 FHEHIH 20084F 6 H 10H ~20084E12H 8 A . 0000
% 8 BRI 20084E12H 9 H~20094E6 H 8 H . 0000
o5 9 FHEHIH 20094 6 H 9 H~20094E12H 7 B . 0000
S 10FHRITIH 2009412 8 H~20104£6 A 7 H . 0000
FLFHE I 2010456 H 8 H~20104E12H 7 A . 0000
H 127 I 2010412 8 H~20114-6 A 7 H . 0000
EARRECE ] 201146 A 8 H~20114£12H 7 H . 0000
H 147 I 201146127 8 H~20124-6 A 7 H . 0000
EALRECE ] 20124E 6 A 8 H~20124£12H 7 H . 0000
H167 I 20124612 8 H~20134%6 A 7 H . 0000
TR R 201346 A 8 H~20134£12H 9 H . 0000
5 18FH R 2013412 10 H ~20144£6 A 9 H . 0000
H197 M I 201446 A10H ~2014412 8 H . 0000
205 R 20144E12H 9 H~201546 H 8 H . 0000
F21FH R 201546 A 9 H~20154:12H 7 A . 0000
227 R 20154E12H 8 H~20164£6 H 7 H . 0000
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o5 3 FHEHIH 20064F 6 H 8 H~20064E12H 7 A . 0000
5 4 BRI 20064F12H 8 H~200746 H 7 H . 0000
%5 5 FHEHIH 20074E 6 H 8 H~20074E12H 7 B . 0000
% 6 BRI 20074E12H 8 H~200846 H 9 H . 0000
5 7 FHRII 20084F 6 A 10 H ~20084:12H 8 H . 0000
%5 8 FHEHIH 20084E12H 9 H~20094E6 H 8 A . 0000
5 9 BRI 20094E 6 A 9 H~20094F12H 7 H . 0000
H510F I 20094124 8 H~20104-6 A 7 H . 0000
EARRECE ] 201046 A 8 H~20104£12H 7 H . 0000
H 127 I 2010412 8 H~20114-6 A 7 H . 0000
H 137 I 201146 H 8 H~20114E12H 7 A . 0000
S 14FT R 2011412 8 H~20124£6 A 7 H . 0000
H167 M I 201246 H 8 H~20124E12H 7 A . 0000
165 R 20124E12 8 H~20134£6 A 7 H . 0000
HLTEIE I 2013456 H 8 H~20134E12H 9 A . 0000
5 18FH R 2013412 10 H ~20144£6 A 9 H . 0000
S 19FH R 20144 6 410 H ~20144£12H 8 H . 0000
F20FH R 20144F12H 9 H~2015456 A 8 A . 0000
F21F R 20154E 6 4 9 H~20154E12H 7 H . 0000
227 R 20154F12H 8 H~20164E6 A 7 A . 0000
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5 3 R

200646 H 8 A ~20064-12H 7 H

5 4 GHE I

20064-12H 8 H~20074-6 A 7 H

A2.

5 5 R

200746 H 8 H~20074E12H 7 H

5 6 LM

20074:12H 8 H~20084-6 H 9 A

A3.

557 R

200846 H10H ~20084-12H 8 H

5 8 LM

2008%:12H 9 H~20094-6 H 8 A

55 9 Rt

200946 H 9 H~20094F12H 7 H

1055401 20094E12H 8 H~20104:6 H 7 H 3.
FLFHE I 201046 A 8 A~20104£12H 7 A 0.
H 127 I 2010412 8 H~20114£6 A 7 A 0.
EARRECE ] 201146 4 8 H~20114£12H 7 H 2.
H 147 I 20114E12H 8 H~20124£6 A 7 A 4.
EALRECE ] 201246 4 8 H~20124£12H 7 H 2.
H167 I 20124E12H 8 H~20134£6 A 7 A 1.
TR R 201346 4 8 H~2013412H 9 H NO.
5 18FH R 2013412 10 ~20144£6 H 9 H 3.
H197 M I 201446 A10H~2014412 8 H 2.
205 R 20144E12H 9 H~20154£6 H 8 H Al.
215 201546 4 9 H~20154F12A 7 A 2.
227 R 20154E12 8 H~20164£6 H 7 H 4.
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55 3 RH A

200646 H 8 H~20064F12H 7 H

5 4 R

20064-12H 8 H~20074:6 A 7 H

5 5 R

200746 H 8 H~20074-12H 7 H

5 6 LM

20074:12H 8 H~20084-6 H 9 A

A2.

5 7 R

200846 H10H ~20084:12H 8 H

Al4.

55 8 Rt

2008%-12H 9 H~20094F-6 H 8 H

11.

55 9 R

200946 H 9 H~2009412H 7 A

H510F I 2009412H 8 H~20104-6 A 7 H A3.
EARRECE ] 201046 A 8 H~20104£12H 7 H N2.
H 127 I 2010412 8 H~20114£6 A 7 A 1.
H 137 I 201146 4 8 A~20114E12H 7 A A2.
4G 20114F12H 8 H~20124:6 H 7 H 4.
H167 M I 201246 A 8 A~20124£12H 7 A 6.
165 R 2012412 8 H~20134:6 H 7 H 13.
HLTEIE I 201346 A 8 AH~20134£12H 9 A 5.
5 18FH R 2013412 10 ~20144£6 H 9 H 3.
S 19FH R 20144 6 4100 ~20144£12H 8 H 12.
F20FH R 20144127 9 H~20154-6 H 8 A AN
F21F R 20154E 6 H 9 H~20154E12H 7 H 0.
227 R 2015412 8 H~20164-6 H 7 A N4
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TREET IR T DR E M UMK D FEfE 7 & NS HR%EHR YR ORITIH A A BTk 0@ ) T,

1 LUl BERE (1) fEFnE (1) | RITHEANE (1)
553 FIEMIM | 200646 H 8 H~20064E12/ 7 H 938, 762, 564 349, 642, 666 3, 880, 609, 462
5B AFHEUGIR | 20064E12H 8 H~20074:6 A 7 H 887, 099, 939 734,701, 601 4,033, 007, 800

5 5 R

200746 H 8 H~20074:12H 7 H

1, 757, 524, 501

1,021, 485, 757

4,769, 046, 544

55 6 R

20074-12H 8 H~20084-6 H 9 H

751, 265, 643

1, 141, 851, 743

4, 378, 460, 444

5 7 R

200846 H10H ~20084:12H 8 H

1,177,553, 611

2, 569, 830, 773

2,986, 183, 282

58 EEHIM | 20084E12H 9 H~20094E£ 6 7 8 H 126, 864, 201 529, 504, 601 2, 583, 542, 882
%9 R | 20094E6 H 9 H~20094F12H 7 H 520, 424, 077 490, 819, 189 2,613, 147, 770
H10FHEBAR | 20094127 8 H~20104£6 A 7 H 294, 128, 528 599, 329, 198 2,307, 947, 100
WE1IFHEEAR | 2010426 A 8 H~20104£12H 7 H 276, 316, 054 850, 735, 728 1,733,527, 426
FI2FHFEHIR | 2010412H 8 H~201146 H 7 H 706, 943, 350 784, 310, 916 1, 656, 159, 860
WI3EHEBAR | 20114E6 A 8 H~20114E12H 7 H 605, 993, 767 313, 463, 704 1, 948, 689, 923
FUFHHEMIR | 2011412H 8 H~20124:6 H 7 H 293, 038, 852 394, 631, 580 1, 847, 097, 195
W1EHEBAR | 20124E6 A 8 H~20124612H 7 H 182, 925, 866 179, 118, 898 1, 850, 904, 163
F16EHHEMI | 20124E12H 8 H~20134£6 H 7 H 6, 893, 450, 825 763, 328, 086 7,981, 026, 902
WITRHEMR | 2013466 A 8 H~2013412H 9 H 1, 151, 320, 434 2, 487, 694, 534 6, 644, 652, 802
HISFHEBAR | 2013412 10H ~20144£6 A 9 H 1, 895, 165, 973 3, 149, 297, 753 5, 390, 521, 022
HI19REIAM | 20144E 6 H10H ~20144£12H 8 H 3, 115, 637, 952 1, 036, 207, 985 7, 469, 950, 989
W20FHEMIR | 20144125 9 H~2015%£6 H 8 H 4,795, 021, 503 1,243, 468,594 | 11,021,503, 898
WA | 201546 H 9 H~2015412H 7 H 773, 879, 355 947, 377, 630 10, 848, 005, 623
W20FTEMIR | 20154120 8 H~20164E£6 H 7 H 4,670, 101, 093 2,116, 381, 421 13, 401, 725, 295
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T RCEMRIIH T ORRE K OMRK) 0O F2ig 7 & NS M54 RBIR O RATH A N EUT R OE ) T,

A Wi BOERE (1) g ng (1) EATH AN E (1)
5 3RHEMM | 2006456 H 8 H~20065121 7 H 3, 144, 801, 058 357, 846, 144 5,724, 562, 627
5 AFHEIIM | 20064E12H 8 A~20074:6 A 7 A 2, 678, 034, 692 544, 713, 928 7,857, 883, 391

55 5 RHEH

200746 H 8 H~20074E12H 7 H

3,277, 497, 408

1, 113, 801, 605

10, 021, 579, 194

5 6 LM

20074:12H 8 H~2008%-6 H 9 A

1, 152, 937, 286

1, 878, 855, 543

9, 295, 660, 937

57 RS

200846 H10H ~20084-12H 8 H

1, 253, 615, 764

3,333, 773,913

7,215,502, 788

%8 FHEMI | 20084124 9 H~200946 H 8 H 322, 257, 187 961, 766, 091 6, 575, 993, 884
WO E IR | 20094E 6 H 9 A~20094E£12/ 7 H 303, 782, 235 555, 940, 272 6, 323, 835, 847
FI0FHFHHIR | 2009412H 8 H~20104:6 H 7 H 310, 730, 292 877,561, 812 5, 757, 004, 327
WE1IFHESAR | 2010426 A 8 H~20104£12H 7 H 217, 634, 260 776, 694, 466 5,197, 944, 121
W12FHEBAR | 20104E12H 8 H~20114£6 A 7 H 1, 114, 621, 052 868, 317, 162 5, 444, 248, 011
HISHHEMIM | 2011466 A 8 H~20114£12H 7 H 303, 577, 898 1, 522, 014, 525 4,225, 811, 384
W1AFHEBAR | 201148127 8 H~2012466 A 7 H 151, 640, 932 861, 619, 349 3, 515, 832, 967
FIGFHHEMIR | 2012426 H 8 H~2012412H 7 H 47, 384, 572 519, 532, 875 3, 043, 684, 664
H16EHEAR | 201248127 8 H~201346 A 7 H 3, 380, 411, 822 1, 038, 817, 930 5, 385, 278, 556
WITAHEMIR | 2013466 A 8 H~2013412H 9 H 2,103, 047, 251 662, 658, 207 6, 825, 667, 600
SISFHHEMIN | 20134E12H10H ~20144£6 H 9 H 1, 423, 598, 612 1, 301, 036, 332 6, 948, 229, 880
H19FHEBAR | 2014426 H10H ~20144£12H 8 H 2, 099, 643, 489 726, 483, 817 8, 321, 389, 552
203 AR | 20144E12H 9 H~20154£6 H 8 H 2, 231, 431, 649 1, 250, 211, 324 9, 302, 609, 877
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HAH EfEES | S10EFIFERE (54) 1, 776, 000, 000 1, 793, 760, 000
o5 5 IR EE (404F) 188, 700, 000 294, 726, 756
% 8 IR EE (4048) 76, 200, 000 105, 499, 662
FE3L0MEIFIFERE (104) 1, 604, 000, 000 1, 690, 054, 600
H330EIFIFEME (104) 293, 150, 000 315, 746, 002
FE340MIFIFERE (104F) 92, 350, 000 97, 268, 561
F2TRFEE (304F) 316, 200, 000 463, 710, 462
55 34[EIFAHEE  (304F) 340, 700, 000 498, 035, 260
FEO6EIFIFEE (2048) 392, 100, 000 487, 764, 558
F18EIFIFERE (204) 841, 100, 000 1, 078, 626, 640
FL21EFEE (204) 60, 100, 000 76, 408, 736
F1EFMSEE (i) - 1048) 9, 500, 000 10, 065, 544
FE20[EFIMSEME (i) - 1048) 466, 000, 000 494, 967, 725
/it 7, 406, 634, 506
KR [Ef#3F% | AID-ISRAEL 5. 5% 300, 000. 00 373, 391. 99
TSY INFL IX N/B 0.125% 780, 000. 00 785, 969. 00
TSY INFL IX N/B 0.375% 780, 000. 00 821, 302. 44
TSY INFL IX N/B 0.375% 760, 000. 00 780, 735. 97
TSY INFL IX N/B 0.625% 5, 770, 000. 00 6, 134, 082. 88
TSY INFL IX N/B 1.375% 1, 160, 000. 00 1, 326, 375. 95
US TREASURY N/B 0. 75% 15, 000, 000. 00 14, 991, 750. 00
US TREASURY N/B 1% 2, 800, 000. 00 2, 810, 052. 02
US TREASURY N/B 3. 625% 5, 210, 000. 00 6,417, 677. 63
HeppfE%% | ELECTRICITE DE F 3. 625% 800, 000. 00 824, 554. 40
ENGIE 2. 875% 1, 400, 000. 00 1,427, 018. 60
FHMS K029 A2 1, 800, 000. 00 1,953, 924. 30
FHMS K030 Al 923, 107. 58 960, 517. 89
FHMS K714 A2 700, 000. 00 739, 227. 02
FN AL2293 1, 075, 433. 32 1, 195, 993. 80
FN FN0003 1,137, 522. 85 1, 255, 818. 06
KFW 1. 125% 5, 600, 000. 00 5,615, 175. 77
SLCLT 2006-1 A4 173, 814. 52 173, 301. 28
AR ABBVIE INC 3.2% 50, 000. 00 51, 260. 72
ABBVIE INC 3. 6% 200, 000. 00 206, 738. 58
ACTAVIS FUNDING 2. 45% 50, 000. 00 50, 421. 43
ACTAVIS FUNDING 3. 45% 150, 000. 00 153, 007. 29
ACTAVIS FUNDING 3% 250, 000. 00 254, 031. 81
ACTAVIS FUNDING 4. 75% 100, 000. 00 100, 326. 77
ACTAVIS FUNDING 4. 85% 150, 000. 00 151, 178. 00
AIREM 2006-1A 1A 963, 020. 97 941, 352. 99
AIREM 2006-1X 1A 131, 321. 04 128, 366. 31
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AIREM 2007-1A 2A1 523, 839. 53 512, 397. 82
ANHEUSER-BUSCH I 2. 65% 600, 000. 00 614, 085. 11
ANHEUSER-BUSCH T 3. 3% 200, 000. 00 207, 260. 75
ANHEUSER-BUSCH T 3. 65% 1, 300, 000. 00 1, 362, 924. 20
BAT INTL FINANCE 2. 75% 400, 000. 00 413, 480. 40
BAT INTL FINANCE 3. 5% 100, 000. 00 106, 643. 40
BAT INTL FINANCE 3.95% 500, 000. 00 546, 742. 00
BAYER US FINANCE 3% 2, 150, 000. 00 2,208, 447. 75
BK TOKYO-MITSUBI 3. 25% 950, 000. 00 981, 211. 30
BPCE SA 2. 65% 1, 500, 000. 00 1,533, 842. 35
BRNL 2007-1X A4C 468, 469. 68 464, 415. 54
CEDLT 2007-A A3 233, 645. 55 228, 982. 98
CISCO SYSTEMS 1IN 2. 2% 1, 150, 000. 00 1, 169, 793. 88
CREDIT SUISSE NE 3.625% 900, 000. 00 939, 247. 48
CVS HEALTH CORP 2. 8% 250, 000. 00 257,639. 14
CVS HEALTH CORP 3. 5% 150, 000. 00 159, 548. 44
CVS HEALTH CORP 3. 875% 133, 000. 00 143, 903. 44
DEXTA CREDIT LOC 1.875% 3, 000, 000. 00 3, 015, 000. 00
DISCOVER BANK 3. 1% 400, 000. 00 407, 571. 59
EDUSA 2015-2 A 1, 366, 883. 33 1, 353, 757. 01
GE CAPITAL INTL 2.342% 1, 100, 000. 00 1, 126, 364. 34
HFCHC 2007-3 APT 399, 642. 55 398, 585. 21
HJ HEINZ CO 2. 8% 350, 000. 00 360, 026. 47
HJ HEINZ CO 3. 5% 250, 000. 00 262, 197. 22
HJ HEINZ CO 3. 95% 300, 000. 00 322,174. 18
HJ HEINZ CO 5. 2% 50, 000. 00 56, 926. 86
HJ HEINZ CO 5% 100, 000. 00 111, 510. 67
HOME DEPOT INC 3. 35% 1, 000, 000. 00 1, 075, 500. 64
LEEK 18X A2B 538, 772. 00 572, 542. 12
LLOYDS TSB BANK 3. 5% 900, 000. 00 944, 134. 55
LOWE’S COS INC 3.375% 1, 000, 000. 00 1, 070, 807. 50
MEDTRONIC INC 3. 5% 900, 000. 00 965, 068. 38
MORGAN STANLEY 3. 95% 1, 000, 000. 00 1, 000, 519. 87
NEF 2004-2 A3 166, 827. 50 166, 163. 74
NSLT 2006-1 A5 1,178, 062. 16 1, 155, 071. 57
NSLT 2013-5A A 1, 390, 769. 10 1, 355, 200. 45
ORACLE CORP 3. 4% 1, 350, 000. 00 1, 440, 579. 93
ROCHE HOLDING IN 2.625% 1, 700, 000. 00 1,721, 919. 80
SANTANDER HOLDIN 2. 65% 800, 000. 00 798, 879. 69
SCENTRE GROUP TR 3. 5% 750, 000. 00 770, 637. 00
SCHOL 2010-A A 537, 346. 16 521, 739. 96
SEMT 2004-10 A3A 143, 182. 97 137, 226. 68
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SLCLT 2006-1 A5 1, 250, 000. 00 1, 198, 297. 62
SLMA 2005-3 A5 648, 529. 83 638, 510. 62
SLMA 2006-2 A5 890, 606. 45 878, 816. 51
SYNCHRONY FINANC 2. 6% 900, 000. 00 906, 563. 98
UNITEDHEALTH GRO 2. 75% 1, 200, 000. 00 1,221, 776. 08
VISA INC 2.8% 400, 000. 00 415, 899. 59
VISA INC 3. 15% 1, 100, 000. 00 1, 149, 228. 50
/INGE 89, 993, 317. 21
(9, 663, 482, 400)
& Fov | EfEFES | CANADA-GOV' T 0. 75% 62, 680, 000. 00 62,974, 596. 00
CANADA-GOV’ T 3. 25% 630, 000. 00 709, 550. 10
CANADA-GOV’ T 3. 5% 700, 000. 00 955, 850. 00
CANADA-GOV’ T 8% 1, 020, 000. 00 1,711, 906. 80
K& | CANADA HOUSING T 2. 35% 1, 100, 000. 00 1, 142, 460. 00
/NG 67, 494, 362. 90
(5, 652, 652, 892)
a—n [EffiF% | BELGIAN 2. 6% 1, 860, 000. 00 2, 221, 156. 20
BELGIAN 3% 330, 000. 00 367, 398. 90
BELGIAN 4% 2, 200, 000. 00 3,210, 613. 91
BTPS 0. 65% 500, 000. 00 507, 215. 04
BTPS 2. 35% 3, 940, 000. 00 4, 536, 307. 69
BTPS 4. 25% 2, 950, 000. 00 3, 345, 595. 32
BTPS 5% 1, 190, 000. 00 1, 747, 800. 51
BTPS 5% 1, 550, 000. 00 2, 275, 291. 47
BUNDESOBL 1% 8, 100, 000. 00 8, 445, 788. 19
FRANCE 0.A.T. 1.75% 6, 390, 000. 00 7, 210, 283. 65
FRANCE 0.A.T. 1.75% 430, 000. 00 434, 166. 70
FRANCE 0.A.T. 1% 900, 000. 00 931, 959. 09
FRANCE 0.A.T. 3.5% 3, 970, 000. 00 5, 169, 455. 98
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F1EFMSEE (i) - 1048) 18, 300, 000 19, 389, 417
FE20[EIFIMSEME (i) - 1048) 906, 900, 000 963, 275, 171
/NG 10, 823, 108, 781
KR [Ef#iF% | AID-ISRAEL 5. 5% 1, 200, 000. 00 1, 493, 567. 96
TSY INFL IX N/B 0.375% 1, 420, 000. 00 1, 495, 191. 62
TSY INFL IX N/B 0.375% 630, 000. 00 647, 189. 03
TSY INFL IX N/B 0.625% 9, 310, 000. 00 9, 897, 454. 36
TSY INFL IX N/B 1.375% 2, 000, 000. 00 2, 286, 855. 09
US TREASURY N/B 3. 625% 7, 320, 000. 00 9,016, 775. 48
¥epkfE% | ELECTRICITE DE F 3. 625% 1, 700, 000. 00 1,752,178. 10
ENGIE 2. 875% 3, 950, 000. 00 4,026, 231. 05
FHMS K029 A2 6, 200, 000. 00 6, 730, 183. 70
FHMS K714 A2 2, 000, 000. 00 2,112, 077. 20
FN AL2293 2, 688, 583. 32 2, 989, 984. 53
FN FN0003 3,791, 742. 85 4, 186, 060. 21
INTERAMER DEV BK 7% 5, 010, 000. 00 6, 698, 770. 44
KFW 1. 125% 12, 600, 000. 00 12, 634, 145. 49
NGN 2010-A1 A 689, 391. 96 688, 302. 16
NGN 2010-R2 1A 676, 178. 46 675, 755. 84
SLCLT 2006-1 A4 521, 443. 56 519, 903. 84
FHAE S ACTAVIS FUNDING 2. 45% 150, 000. 00 151, 264. 30
ACTAVIS FUNDING 3. 45% 500, 000. 00 510, 024. 30
ACTAVIS FUNDING 3. 8% 200, 000. 00 204, 035. 99
ACTAVIS FUNDING 3% 850, 000. 00 863, 708. 15
ACTAVIS FUNDING 4. 55% 150, 000. 00 149, 079. 18
ACTAVIS FUNDING 4. 75% 150, 000. 00 150, 490. 16
AIREM 2006-1A 1A 2,101, 136. 66 2, 053, 861. 08
AIREM 2006-1X 1A 350, 189. 44 342, 310. 17
AIREM 2007-1A 2A1 1,244, 118.88 1,216, 944. 83




A i JF IR AR AR {iiEed
ANHEUSER-BUSCH T 2. 65% 1, 200, 000. 00 1,228, 170. 22
ANHEUSER-BUSCH T 3. 3% 350, 000. 00 362, 706. 32
ANHEUSER-BUSCH I 3. 65% 1, 950, 000. 00 2, 044, 386. 31
BAT INTL FINANCE 2. 75% 950, 000. 00 982, 015. 95
BAT INTL FINANCE 3. 5% 250, 000. 00 266, 608. 50
BAT INTL FINANCE 3. 95% 1, 050, 000. 00 1, 148, 158. 20
BAYER US FINANCE 3% 3, 200, 000. 00 3, 286, 992. 00
BK TOKYO-MITSUBI 3. 25% 1, 950, 000. 00 2,014, 065. 30
BPCE SA 2. 65% 3, 100, 000. 00 3, 169, 940. 86
BRNL 2007-1X A4C 1,214, 551. 03 1, 204, 040. 30
CEDLT 2007-A A3 545, 172. 96 534, 293. 65
CVS HEALTH CORP 2. 8% 600, 000. 00 618, 333. 93
CVS HEALTH CORP 3. 5% 300, 000. 00 319, 096. 89
CVS HEALTH CORP 3. 875% 266, 000. 00 287, 806. 89
DEXIA CREDIT LOC 1.875% 6, 100, 000. 00 6, 130, 500. 00
DISCOVER BANK 3. 1% 900, 000. 00 917, 036. 09
EDUSA 2015-2 A 2,982, 290. 90 2,953, 651. 66
GE CAPITAL INTL 2.342% 900, 000. 00 921, 570. 83
HFCHC 2007-3 APT 1, 065, 713. 46 1, 062, 893. 90
HJ HEINZ CO 2. 8% 800, 000. 00 822, 917. 66
HJ HEINZ CO 3.95% 650, 000. 00 698, 044. 07
HJ HEINZ CO 5. 2% 250, 000. 00 284, 634. 32
HJ HEINZ CO 5% 200, 000. 00 223,021. 34
HOME DEPOT INC 3% 1, 250, 000. 00 1, 301, 363. 08
LEEK 18X A2B 1, 409, 096. 00 1,497, 417. 85
LOWE’S COS INC 3.375% 2,000, 000. 00 2,141,615. 00
MEDTRONIC INC 3. 5% 1, 800, 000. 00 1, 930, 136. 76
MORGAN STANLEY 3. 95% 2, 300, 000. 00 2,301, 195. 70
NAVSL 2016-2 A2 2, 550, 000. 00 2, 565, 425. 97
NEF 2004-2 A3 357, 487. 50 356, 065. 16
NSLT 2006-2 A5 2, 334, 140. 08 2,296, 580. 03
ORACLE CORP 3. 4% 3, 750, 000. 00 4,001, 610. 93
ROCHE HOLDING IN 2.625% 3, 300, 000. 00 3, 342, 550. 20
SCENTRE GROUP TR 3. 5% 2, 150, 000. 00 2,209, 159. 40
SCHOL 2010-A A 1, 189, 837. 93 1, 155, 281. 34
SEMT 2004-10 A3A 213, 323. 27 204, 449. 21
SLCLT 2006-1 A5 2,650, 000. 00 2, 540, 390. 96
SLMA 2005-3 A5 1,449, 654. 91 1,427, 259. 04
SSGN 2010-S1 1A 47,978. 63 47, 945. 66
UNITEDHEALTH GRO 3. 1% 1, 250, 000. 00 1, 284, 658. 33
VISA INC 2. 8% 850, 000. 00 883, 786. 64




Wi FaE $EAR IR AR R fifi %
VISA INC 3. 15% 1, 350, 000. 00 1, 410, 416. 80
WSLT 2006-1 A5 1,733, 657. 56 1,707, 459. 22
/INGE 139, 577, 996. 73
(14, 987, 885, 288)
AFH R | EMERES: | CANADA-GOV' T 0. 75% 93, 430, 000. 00 93, 869, 121. 00
CANADA-GOV’ T 3. 5% 1, 680, 000. 00 2, 294, 040. 00
CANADA-GOV’ T 8% 570, 000. 00 956, 653. 80
HrkfE%% | CANADA HOUSING T 2.35% 2, 400, 000. 00 2, 492, 640. 00
/NG 99, 612, 454. 80
(8, 342, 543, 089)
a—n [Ef&RF% | BELGIAN 2. 15% 290, 000. 00 317, 442. 69
BELGIAN 2. 6% 4, 600, 000. 00 5,493, 182. 00
BTPS 2. 35% 5, 680, 000. 00 6, 539, 651. 68
BTPS 5. 75% 921, 000. 00 1, 402, 268. 59
BTPS 5% 410, 000. 00 586, 226. 17
BTPS 5% 1, 060, 000. 00 1, 556, 864. 32
BUNDESOBL 1% 27, 800, 000. 00 28, 986, 779. 22
FRANCE 0.A.T. 1.75% 7, 800, 000. 00 8, 801, 285. 22
FRANCE 0.A.T. 1.75% 680, 000. 00 686, 589. 21
FRANCE 0.A.T. 3% 1, 080, 000. 00 1,278, 493. 17
FRANCE 0.A.T. 4.5% 5, 170, 000. 00 8, 788, 379. 96
NETHERLANDS GOVT 0. 25% 3, 780, 000. 00 3, 803, 700. 25
SPANISH GOV’ T 2. 75% 3, 740, 000. 00 4,183, 377. 11
SPANISH GOV’ T 3. 8% 6, 200, 000. 00 7,429, 831. 93
SPANISH GOV’ T 4. 7% 2, 300, 000. 00 3, 224, 507. 97
HrpkfE % | EFSF 0. 4% 6, 500, 000. 00 6, 493, 305. 20
EFSF 1. 2% 1, 210, 000. 00 1, 194, 499. 92
ELECTRICITE DE F 2. 75% 1, 500, 000. 00 1, 685, 775. 03
ELECTRICITE DE F 3.875% 2, 500, 000. 00 2, 943, 375. 02
EURO STABILITY M 1.75% 160, 000. 00 179, 743. 99
EUROPEAN INVT BK 1% 6, 780, 000. 00 6, 865, 835. 19
KFW 0% 10, 000, 000. 00 10, 136, 300. 70
FEAE SR AIREM 2005-1X 2A2 915, 009. 88 899, 143. 60
AIREM 2007-1X 2A2 1,113, 158.99 1, 088, 760. 77
ALLIANDER NV VAR 4, 400, 000. 00 4, 607, 020. 08
ANHEUSER-BUSCH T 1. 5% 850, 000. 00 885, 147. 51
ANHEUSER-BUSCH I 2. 75% 200, 000. 00 223, 210. 00
ANHEUSER-BUSCH I 2% 1, 300, 000. 00 1,381, 770. 11
APT PIPELINES LT 1.375% 650, 000. 00 629, 817. 47
APT PIPELINES LT 2% 1, 850, 000. 00 1, 734, 005. 06




Wi FaE $EAR IR AR R fifi %
ASSICURAZIONI GE 4. 125% 400, 000. 00 432, 499. 96
BRITISH TELECOMM 0. 625% 200, 000. 00 200, 496. 00
BRITISH TELECOMM 1. 75% 700, 000. 00 723, 394. 07
CDP RETI SRL 1.875% 250, 000. 00 258, 875. 00
DEXIA CREDIT LOC 0.04% 2, 500, 000. 00 2, 502, 949. 90
DH EUROPE FINANC 2. 5% 1, 800, 000. 00 2, 014, 559. 96
HEATHROW FUNDING 1. 5% 1, 600, 000. 00 1, 563, 359. 98
ING BANK NV VAR 1, 200, 000. 00 1, 290, 539. 97
KLEPIERRE 1. 75% 3, 100, 000. 00 3, 306, 460. 34
LEEK 17X A2C 260, 810. 00 281, 748. 73
LEEK 18X A2C 165, 776. 00 176, 323. 91
PHILIP MORRIS IN 2.875% 1, 800, 000. 00 2, 075, 039. 98
TOTAL SA VAR 600, 000. 00 552, 300. 01
TOTAL SA VAR 800, 000. 00 773, 080. 01
/NG 140, 177, 916. 96
(17, 096, 098, 751)
VA [EfEFF% | UK TREASURY 3.5% 3, 420, 000. 00 4, 428, 900. 00
UK TREASURY 4. 25% 2, 200, 000. 00 3,004, 342. 11
UK TREASURY 4. 25% 550, 000. 00 816, 788. 52
UK TREASURY 4. 5% 3, 270, 000. 00 4, 551, 970. 63
HrpkfEd%% | ENEL FINANCE INT 5. 75% 250, 000. 00 321, 927. 49
EUROPEAN INVT BK 1.5% 4, 400, 000. 00 4, 485, 667. 95
FHAE S CELES 2015-1 A 886, 388. 61 869, 093. 39
DEXIA CREDIT LOC 1.125% 2, 400, 000. 00 2, 393, 952. 02
DEXIA CREDIT LOC 1.875% 1, 200, 000. 00 1, 210, 356. 08
EHMU 2007-2 A2 985, 268. 46 945, 212. 37
LEEK 17X A2A 156, 486. 00 169, 046. 44
MAN AIR GRP FND 4. 125% 1, 550, 000. 00 1,726, 932. 63
/INGE 24,924, 189. 63
(3, 869, 231, 197)
igi:i Ef&FES | SWEDISH GOVT 3. 75% 105, 290, 000. 00 | 110, 733, 490. 88
SWEDISH GOVT 4. 25% 78, 040, 000. 00 88, 330, 358. 30
K& | EUROPEAN INVT BK 1.75% 7, 500, 000. 00 7, 700, 250. 00
EUROPEAN INVT BK 5% 5, 350, 000. 00 6, 456, 380. 00
KFW 5% 9, 000, 000. 00 10, 869, 570. 00
AN 224, 090, 049. 18
(2, 960, 229, 549)
jg’jj [Ef&FE% | KINGDOM OF DENMA 4. 5% 4, 300, 000. 00 7,639, 895. 87
KINGDOM OF DENMARK 4% 24, 000, 000. 00 25, 558, 079. 28




WmE FiEH 22} FTARER PR iy
/NG 33,197, 975. 15
(544, 446, 792)

7‘}—‘_‘}]\5 Ik S 0
SN Rk | KFW 6% 1, 700, 000. 00 1, 952, 756. 00
A FMACB 2014-1AX Al 478, 223. 01 476, 108. 30
/NEE 2, 428, 864. 30
(192, 268, 897)
58, 815, 812, 344
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151 2o 2
CER274: 3 A 31 H BITE) CER274512 A 31 H BIFE)
&G REDH
#H o T o | M| AR G| M
M M % TH TH %
RENVEE
B A K 6, 748, 612 8, 541, 657
A AliFES 13, 297, 906 12, 097, 990
HZE R 39 26
N 255 il 4 39 26
I &t 18 157
RINZEFEE i 1,842, 228 1,527,034
ARIOE 2 TN 1,578, 480 1, 885, 724
ENE 368, 604 11, 848
MRAEFL 2 PE 826, 971 1,079, 356
TRENE PERT 24,662,860 | 88.5 25,143,796 | 90.7
EE&E
FE 2 OO PE 3, 193, 568 2, 580, 738
FE A MRES: 1,596,511 573, 290
RN RGES 10, 000 10, 000
MR A PE 1, 587, 056 1,997, 448
[ 1 PE T 3, 193, 568 11.5 2, 580, 738 9.3
EREAFE 27,856,428 | 100.0 27,724,534 | 100.0

— 102 —
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Ffhd 585, 816 538, 691
RN E ey A 229 242
RALME T 72 72
ARALFHE 585, 514 538, 376
FSIY &t 3, 406, 376 4,518, 812
RAILTENFLE 957, 171 888, 102
ARALTHEBIE 470, 936 205, 603
DB A AL E 5,420,899 | 19.5 6,151,789 | 22.2
EEaE
RIIRILE N 6, 285, 478 7,097, 924
I E B AR 6,285,478 | 22.6 7,097,924 | 25.6
AEEFT 11,706,378 |  42.0 13,249,714 | 47.8
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AU 4 390, 000 390, 000
FIEET 24 14, 867, 795 13, 545, 174
Z DS RIS 14, 867, 795 13, 545, 174
HRE 2R & 14, 867, 795 13, 545, 174
HEBEARGE 15,747,795 | 56.5 14,425,174 | 52.0
il - MEEREE
Z O AT RS 2= AR 4 402, 254 49, 646
A - R ERESE AR 402, 254 1.4 49, 646 0.2
T PER T 16,150, 050 |  58.0 14,474,820 | 52.2
A - WS PES R 27,856,428 | 100.0 27,724,534 | 100.0
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A o) T G | ML | A b |
Ve T T % M M %
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