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1| 7AUA | B ALTRIA GROUP INC ffﬁizjﬁk++ 5, 500 7,196.62 | 39,581, 445 7,007. 62 38,541,944 | 5.02
2 | T AU | #RK EXXON MOBIL CORP | =% /L% — 3,942 9,914.67 | 39,083, 664 9,418. 68 37,128,452 | 4.84
g - A
3| T AU [ PFIZER INC i;?:? §/$_7 9, 404 3,855.18 | 36,254, 172 3, 829. 08 36,008, 681 | 4.69
A
EHESL - A
. JOHNSON & /=
4| T AU | B JOHNSON o545 2, 447 12,862.45 | 31,474,429 | 12,996. 11 31,801,489 | 4.14
A TR
VERIZON IS —
5|7 AUH | # COMMUNICATIONS i?i}*— A 5, 390 5,830.81 | 31,428,081 5,728. 48 30,876,514 | 4.02
INC
EHESL - A
. X7/ nm
6 | 7 AU | #K MERCK & CO. INC. | 527 5 4,720 6,228.65 | 29,399, 242 6,101. 26 28,797,950 | 3.75
YA TR
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S B FTUnm
7| AAR TR NOVARTIS AG-REG | 5,7 7 5 3,035 8,578.38 | 26,035,394 8, 562. 38 25,986,851 | 3.39
A TR
. ; ROYAL DUTCH s e
8 |4 ¥V | SHELL PLC-A SHS | =FVF 8,915 2,864.74 | 25,539, 246 2,729. 28 24,331,556 | 3.17
RECKITT FRER -
9 | AXV 2 [ #HK BENCKISER GROUP | /$— /L JH 2,261 10,217.10 | 23,100,871 | 10, 229. 48 23,128,857 | 3.01
PLC A
10| 7AUH | B %?MAWWS %ﬁ;ﬁﬂ' 4,093 5, 022. 60 20, 557, 510 4,846. 13 19,835,219 | 2.58
EHESL - A
. ROCHE HOLDING /=
11| AL A ek AG-GENUSSCHEIN | & - 54 = 655 27, 094. 68 17,747,017 | 26, 177.66 17,146,370 | 2.23
A TR
B A —
124XV % |k g?gAFONE GROUP :?i}lﬁ{ﬂi} 53, 641 310. 81 16, 672, 577 315.97 16,949, 223 | 2. 21
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] e FR= BANKING GROUP $RAT 8,334 1,944.35| 16,204, 295 2,024. 49 16,872,109 | 2.20
. N L )
1 b5 - -
4| 7200 | INTEL CORP e 4,537 3,675.58 | 16,676,125 3, 630. 68 16,472,411 | 2.15
TSHARES CORE
5|7 AU HIGH DIVIDEND — 1,873 8,752.48 | 16,393,403 8,619. 87 16, 145,018 | 2.10
ETF
16| 772 | #t TOTAL SA TRLE— 3,210 5,112.61 | 16,411,491 4,914.23 15,774,710 | 2.06
17 Z;;; b e SYDNEY AIRPORT | i 25, 755 557.77| 14, 365,521 589. 98 15,195,079 | 1.98
18| 7 AU | R ”CTEMORGAN CHASE & AT 2, 260 6,695. 41 15, 131, 628 6, 693. 32 15,126,908 | 1.97
19| 752 | BER SAFRAN SA [ZN) 1,785 7, 295. 30 13,022, 122 7,431.79 13,265,758 | 1.73
20| 27 =7 | st HENNES & MAURITZ | )\ 4,223 3,120.42| 13,177,571| 3,091.41|  13,055,037| 1.70
7 AB-B
20| 7 AU | KR P G & E CORP TR HE 1,946 6,703.76 | 13,045,524 6, 656. 77 12,954,084 | 1.69
22| 7 AU H | kR T%TERA ENERGY 1\ s 949 13,286.40 | 12,608,794 | 13,305.19 12,626,631 | 1.64
23 | A~ig v | B IBERDROLA SA N FEE 17, 521 702.63| 12,310,791 705. 35 12, 358,536 | 1.61
Pz e DBS GROUP P
24| 700 | #at HOLDINGS LTD 1T 9,721 1,233.41 11, 990, 012 1, 228. 00 11,937,391 | 1.56
HONEYWELL
25| 7 A VA | BERK INTERNATIONAL AR 975 12,435.37 | 12,124,494 | 12,087.65 11,785,468 | 1.54
INC
26| 7 AV | B ggNhRAL ELECTRIC | we et 3, 608 3,407.22 | 12,293, 266 3,263. 12 11,773,355 | 1.53
27| 75 v % | BER VINCI SA [ZN) 1, 499 7,670.07 | 11,497,446 7,759. 14 11,630,956 | 1.52
+ | E{EEE | ISHARES S&P/TSX |
28 | B A % osat% | 60 INDEX ETR 6, 857 1,688.25| 11,576,375 1, 694. 60 11,619,936 | 1.51
29 | 7 AU H | kR MICROSOFT CORP ;74;2;; 1,946 5,611.53 | 10,920, 039 5, 869. 44 11,421,946 | 1.49
. J
30 | A A A Kzt éggégHAéNSLRANCE PRBR 454 | 25,281.97| 11,478,016 | 24,759.48 11,240,807 | 1.46
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VAV A=At NV E SSRGS 2 1. 40
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INIE S 7. 11
IR - R A 3.74
§§§%§ F4NES| - 3.61
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i ] ) SR T R A M AR AR AP At EE Eitais
i [, gk %A EaII % AR AR HAT S AT SHH g o
s (M) (M) (M) (M) (%)
1 |7 AVUA | #&5F% | NATIONAL RETAIL PROPERTIES 146,663 | 4,924.44 | 722,234,199 | 5,475.78 | 803,095,026 | 8.02
2 | 7AVH | $EGESs | EPR PROPERTIES 67,274 | 7,360.56 | 495,174,704 | 8,698.18| 585,161,765 5.85
3|7 AYUH | B¥&EFS | LIBERTY PROPERTY TRUST 114,457 | 3,773.73| 431,930,821 | 4,196.63 | 480, 334,801 | 4.80
4 | AT | e | stoc . - 287, 0¢
)7 WEFS: | STOCKLAND 977, 483 355.87 | 347,863,522 | 395.94 | 387,026,965 | 3.87
5 | T-ANT HEEEES | VICINITY CENTRES 1, 284, 627 255.32 | 327,990,966 | 274.17| 352,211,837 | 3.52
U -7 =i 3 3 . £} ) . y ’ .
6 | 77 A | EGES: | KLEPIERRE 63,213 | 4,755.19 | 300,590,059 | 4,887.05| 308,925,566 | 3.09
7T BAR PERAES: | 72T 4 7 AfEE Y — MEBIEA 1,086 | 294,500 | 319,827,000 | 280,100 | 304,188,600 | 3.04
8 | 7% | #EEES | FONCIERE DES REGIONS 30,242 | 9,313.74| 281,666,379 | 9,754.45 | 294,994,110 | 2.95
9 | 7 AVS | BEZES | NATL HEALTH INVESTORS INC 35,067 | 7,295.82| 255,842,709 | 8,156.24 | 286,015,085 | 2.86
o | A=A HEEEES | MIRVAC GROUP 1, 642, 604 152.40 | 250,343,362 | 173.61| 285,184,964 | 2.85
U 7) L7 , 3’ . ’ ] . ] ] .
11| AU | 4#%&7E% | BRITISH LAND CO PLC 307,927 | 1,002.59 | 308,725,670 | 911.13| 280,563,451 | 2.80
Dk el (SR
12| 7 B FES | FORTUNE REIT 2, 047, 000 114.41| 234,197,270 | 134.06 | 274,424,095 | 2.74
13| 75 >% | #&GFHES | UNIBAIL—RODAMCO SE 9,716 | 27,217.15 | 264, 441, 839 [28,003.70 | 272,084,017 | 2.72
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K kv EXXON MOBIL CORP 4,015 94. 95 381, 224. 25

DU PONT (E.I.) DE NEMOURS 1,302 66. 86 87, 051. 72

GENERAL ELECTRIC CO 3,675 32.63 119, 915. 25

HONEYWELL INTERNATIONAL INC 993 119. 09 118, 256. 37

MCDONALD’ S CORP 841 123. 93 104, 225. 13

ALTRIA GROUP INC 5,601 68. 92 386, 020. 92

CONAGRA FOODS INC 4,169 48.10 200, 528. 90

PEPSICO INC 801 109. 96 88, 077. 96

REYNOLDS AMERICAN INC 1,779 52. 37 93, 166. 23

ABBOTT LABORATORIES 1, 608 42,28 67, 986. 24

JOHNSON & JOHNSON 2, 810 123. 18 346, 135. 80

MERCK & CO. INC. 4, 807 59. 65 286, 737. 55

PFIZER INC 9,578 36. 92 353, 619. 76

JPMORGAN CHASE & CO 2, 302 64. 12 147, 604. 24

WELLS FARGO & CO 1,398 48. 94 68, 418. 12

INVESCO LTD 2, 863 27.16 77, 759. 08

MICROSOFT CORP 1,982 53. 74 106, 512. 68

CISCO SYSTEMS INC 3, 425 29.76 101, 928. 00

VERIZON COMMUNICATIONS INC 5, 489 55. 84 306, 505. 76

AVANGRID INC 1, 200 45.95 55, 140. 00

NEXTERA ENERGY INC 967 127. 24 123, 041. 08

P G & E CORP 1,982 64. 20 127, 244. 40

INTEL CORP 4,621 35.20 162, 659. 20

QUALCOMM INC 918 54. 88 50, 379. 84

N 3, 960, 138. 48

(418, 349, 029)

AF I =z~ | BOLSA MEXICANA DE VALORES SA 35, 400 28. 74 1,017, 396. 00

INEF 1,017, 396. 00

(5, 850, 027)

a—n TOTAL SA 3, 269 44.20 144, 489. 80

SAFRAN SA 1,818 63.07 114, 661. 26

VINCI SA 1,527 66. 31 101, 255. 37
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CREDIT SUISSE GROUP 4,988 11.08 55, 267. 04
ZURICH INSURANCE GROUP AG 463 237. 10 109, 777. 30
/NG 662, 264. 69
(71, 272, 925)
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/NG 2, 108, 255. 60
(26, 184, 534)
7§;;;K M7 YT SYDNEY ATRPORT 26, 230 7.10 186, 233. 00
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/NiEE 483, 851. 75
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(3) M/mAHmR

O  AAhFEESR A0

(7) #k
HUEEIH D A,
(1) AL DO FFES
mE ¥ kza) i) Y| FEALAE fii %
H A< WEALR: | 7 RT AT A - LUT Uy VEREBEAN 702 204, 211, 800
ar7x VT - LUT U VEREREAN 930 227, 385, 000
AF ) — FEEIEAN 1,612 194, 568, 400
TART 47 AEEY — MREIEA 1, 086 299, 193, 000
ARY 7 —n7 7 FEBIEA 687 175, 528, 500
FV w7 AREEREEN 156 27, 768, 000
7T 4 T AR EREIEAN 379 203, 523, 000
Ky 7Y — MEEEA 577 250, 995, 000
/NEE 1, 583, 172, 700
KR PG FES | CARE CAPITAL PROPERTIES INC 35, 622 982, 098. 54
DIGITAL REALTY TRUST INC 17, 391 471, 296. 10
EPR PROPERTIES 67, 274 5, 439, 775. 64
GENL GROWTH PROPERTIES 52,941 1, 380, 701. 28
HCP INC 43,503 1, 607, 435. 85
HOSPITALITY PROPERTIES TRUST 51,412 1, 579, 890. 76
LIBERTY PROPERTY TRUST 114, 457 4, 681, 291. 30
NATIONAL RETAIL PROPERTIES 146, 663 7, 547, 277. 98
NATL HEALTH INVESTORS INC 35, 067 2,679, 820. 14
OMEGA HEALTHCARE INVESTORS 44, 853 1, 474, 766. 64
SENIOR HOUSING PROP TRUST 95, 956 2,100, 476. 84
SL GREEN REALTY CORP 50, 637 1, 325, 676. 66
TAUBMAN CENTERS INC 35, 084 911, 131. 48
WP GLIMCHER INC 147,709 1, 828, 637. 42
/N 34,010, 276. 63
(3,592, 845, 623)
AT H RV | BEFES | COMINAR REAL ESTATE INV-TR U 48, 500 845, 840. 00
DREAM OFFICE REAL ESTATE INV 38, 574 729, 048. 60
H&R REAL ESTATE INV-REIT UTS 70, 399 1, 636, 776. 75
RIOCAN REAL ESTATE INVESTMENT TRUST 41, 043 1,197, 224. 31
/NG 4, 408, 889. 66




Wi (i k) IR AR FEATAE i %
(360, 955, 796)
a—n P FES: | FONCIERE DES REGIONS 30, 242 2, 508, 876. 32
KLEPIERRE 63,213 2, 470, 364. 04
MERLIN PROPERTIES SOCIMI SA 71, 361 695, 841. 11
UNIBAIL-RODAMCO SE 9,716 2, 258, 970. 00
WERELDHAVE NV 32, 634 1, 389, 392. 55
/N 9, 323, 444. 02
(1, 094, 945, 265)
PR R P FES: | BIG YELLOW GROUP PLC 153, 920 1, 134, 390. 40
BRITISH LAND CO PLC 307, 927 1,923, 004. 11
HAMMERSON PLC 222, 204 1, 184, 347. 32
N 4,241, 741. 83
(599, 909, 547)
?T;;ii;;f} BG5S | AUSTRALIAN UNITY OFFICE FUND 624, 544 1, 330, 278. 72
CHARTER HALL GROUP 698, 210 3, 791, 280. 30
DEXUS PROPERTY GROUP 146, 225 1, 370, 128. 25
GPT GROUP 329, 697 1,833, 115. 32
MIRVAC GROUP 1, 642, 604 3, 465, 894. 44
STOCKLAND 977, 483 4,799, 441. 53
VICINITY CENTRES 1,284, 627 4, 483, 348. 23
WESTFIELD CORP 58, 043 637, 892. 57
/NG 21,711, 379. 36
(1, 747, 548, 924)
Fik v BEGRES: | FORTUNE REIT 2, 047, 000 19, 835, 430. 00
/NG 19, 835, 430. 00
(270, 158, 556)
;:ﬁ;iiﬂfb_ P& FFS%: | ASCENDAS REAL ESTATE INV TRT 639, 300 1, 553, 499. 00
CAMBRIDGE INDUSTRIAL TRUST 2, 258, 300 1, 253, 356. 50
CAPITALAND COMMERCIAL TRUST 898, 300 1, 383, 382. 00
FIRST REAL ESTATE INVESTMENT TRUST 1, 044, 000 1, 357, 200. 00
MAPLETREE GREATER CHINA COMM 1, 379, 700 1, 441, 786. 50
/NG 6, 989, 224. 00
(549, 702, 467)
At 9,799, 238, 878

(8,216, 066, 178)
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b aZ Pe&aT S 1487000 100. 0% 43. 7%
AFH R GRS A SR 100. 0% 4. 4%
=1 Pe&aT S 58 100. 0% 13.3%
HAR R GRS 3 ERI 100. 0% 7.3%
F—=A T VT R Pe&aT S S 80 100. 0% 21. 3%
B R GRS 18RI 100. 0% 3.3%
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52, 347,764

207,510

643, 126
7,210, 098
1, 162
200, 000
550, 994

61, 160, 654

276, 063

41,114
3,811, 054
2,246
79, 143
7,500
63, 187
1,428
20, 802
4,924
5,425
4,476
342

4,317,704
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HHiE i Rl EEREAR CE ) (%)
(23
*EAE
K R
100, 000 Bank of Montreal 2.85% 09/06/2015 100, 447 0.17
100, 000 Bank of Nova Scotia 1.65% 29/10/2015 100, 666 0.18
100, 000 Canadian Imperial Bank of Commerce 2.60% 02/07/2015 100, 523 0.18
400, 000 SpareBank 1 Boligkreditt AS 2.63% 27/05/2016 408, 810 0.72
710, 446 1.25
/AL R/NEil
Federal Farm Credit Bank
Kk kv
2, 400, 000 Federal Farm Credit Bank 4. 25% 16/04/2018 2, 626, 407 4. 62
2, 626, 407 4. 62
Federal Government Loan Mortgage Corporation
K R
1,075 Freddie Mac Gold Pool 5.00% 01/11/2016 1,130 0. 00
175 Freddie Mac Gold Pool 5.00% 01/01/2017 184 0. 00
799 Freddie Mac Gold Pool 5.00% 01/01/2017 839 0. 00
88, 481 Freddie Mac Gold Pool 5.50% 01/01/2020 94, 672 0.17
354, 303 Freddie Mac Gold Pool 5.00% 01/07/2035 394, 459 0.69
562, 496 Freddie Mac Gold Pool 5.00% 01/03/2038 623, 093 1. 10
242,713 Freddie Mac Gold Pool 7.00% 01/02/2039 283, 786 0. 50
1,398, 163 2.46
Federal Home Loan Bank
K Rv
1, 100, 000 Federal Home Loan Bank 0. 38% 10/06/2016 1,099, 529 1.93
1,099, 529 1.93
Federal Home Loan Mortgage Corporation
K Rv
5, 486 Freddie Mac Non Gold Pool 2.25% 01/09/2015 5, 829 0.01
32, 295 Freddie Mac Non Gold Pool 2.36% 01/09/2015 34, 460 0. 06
16, 502 Freddie Mac Non Gold Pool 2.23% 01/10/2015 17, 659 0.03
8, 645 Freddie Mac Non Gold Pool 2.40% 01/10/2015 9,232 0. 02
14,714 Freddie Mac Non Gold Pool 2. 41% 01/11/2015 15,713 0.03
26, 948 Freddie Mac Non Gold Pool 2. 38% 01/12/2015 28, 810 0. 05
10, 419 Freddie Mac Non Gold Pool 2.49% 01/12/2015 11,149 0. 02
19, 248 Freddie Mac Non Gold Pool 2. 49% 01/02/2016 20, 566 0. 04
28, 559 Freddie Mac Non Gold Pool 2. 46% 01/03/2016 30, 554 0. 05
173,972 0.31
Federal National Mortgage Association
K Rv
659 Fannie Mae Pool 2.20% 01/04/2015 687 0.00
11, 541 Fannie Mae Pool 1.79% 01/07/2015 11,983 0. 02
612, 865 Fannie Mae Pool 1.96% 01/07/2015 641, 601 1.13
7,985 Fannie Mae Pool 2.35% 01/08/2015 8,515 0. 02
18, 396 Fannie Mae Pool 2.21% 01/09/2015 19, 522 0. 04
2,814 Fannie Mae Pool 2.43% 01/09/2015 3,011 0.01
603 Fannie Mae Pool 2.63% 01/09/2015 645 0.00
1,139 Fannie Mae Pool 2.00% 01/10/2015 1,210 0. 00
5,633 Fannie Mae Pool 2.12% 01/10/2015 6,015 0.01
32,311 Fannie Mae Pool 2.30% 01/10/2015 34, 294 0. 06
16, 360 Fannie Mae Pool 2.14% 01/11/2015 17, 306 0.03
19, 313 Fannie Mae Pool 2.12% 01/12/2015 20, 625 0. 04
18,272 Fannie Mae Pool 2.15% 01/12/2015 19, 331 0.03
6, 439 Fannie Mae Pool 2.18% 01/12/2015 6, 821 0.01
44, 892 Fannie Mae Pool 2.32% 01/12/2015 47,913 0.09
22,891 Fannie Mae Pool 2.19% 01/01/2016 24,201 0. 04
11, 860 Fannie Mae Pool 2.22% 01/01/2016 12,677 0.02
14,102 Fannie Mae Pool 1.98% 01/02/2016 14, 884 0.03
948 Fannie Mae Pool 2.22% 01/03/2016 1,001 0. 00
35,819 Fannie Mae Pool 2. 44% 01/03/2016 38, 327 0.07
129, 081 Fannie Mae Pool 6.00% 01/04/2033 149, 994 0.26
229, 637 Fannie Mae Pool 6.00% 01/12/2036 262, 042 0.46
536, 553 Fannie Mae Pool 6. 00% 01/01/2037 611,417 1.08
726, 364 Fannie Mae Pool 6. 00% 01/02/2037 830, 800 1. 46
225, 836 Fannie Mae Pool 6. 00% 01/04/2037 257,795 0. 46
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270, 404 Fannie Mae Pool 6.00% 01/04/2037 308, 662 0. 54
289, 873 Fannie Mae Pool 6. 00% 01/07/2037 330, 664 0. 58
94, 248 Fannie Mae Pool 6. 00% 01/10/2037 108, 666 0.19
63, 392 Fannie Mae Pool 6.00% 01/11/2038 72, 389 0.13
533, 818 Fannie Mae Pool 6.00% 01/12/2038 608, 041 1.07
182, 075 Fannie Mae Pool 7.00% 01/03/2039 210, 882 0. 37
44,943 Fannie Mae Pool 6. 00% 01/09/2039 51, 268 0.09
96, 764 Fannie Mae Pool 6. 00% 01/09/2039 110, 218 0.19
48, 549 Fannie Mae Pool 6. 00% 01/10/2039 55,471 0. 10
36, 167 Fannie Mae Pool 6.00% 01/10/2040 41, 285 0.07
51, 860 Fannie Mae Pool 6.00% 01/05/2041 59, 186 0.10
192, 951 Fannie Mae REMICS 7.00% 25/07/2042 223, 658 0.39
81, 925 Fannie Mae REMICS 7.00% 25/10/2042 95,018 0.17
3, 400, 000 Federal National Mortgage Association 2.38% 11/04/2016 3, 468, 724 6. 10
8, 786, 749 15. 46
Government National Mortgage Association
Kk kv
96, 173 Ginnie Mae I pool 5.50% 15/07/2020 102, 376 0.18
102, 376 0.18
=
K Rv
1, 000, 000 United States Treasury Bill 0.04% 30/07/2015 999, 883 1.76
5, 000, 000 United States Treasury Bill 0.07% 20/08/2015 4,998, 875 8.79
100, 000 United States Treasury Bond 3.13% 15/11/2041 111, 797 0.20
200, 000 United States Treasury Bond 3.00% 15/05/2042 218,219 0.38
100, 000 United States Treasury Bond 2. 75% 15/11/2042 103, 945 0.18
1, 500, 000 United States Treasury Bond 3.63% 15/08/2043 1, 833, 282 3.23
400, 000 United States Treasury Bond 3.75% 15/11/2043 499, 750 0. 88
300, 000 United States Treasury Bond 3.38% 15/05/2044 351, 492 0. 62
200, 000 United States Treasury Bond 2.50% 15/02/2045 198, 188 0.35
1, 500, 000 United States Treasury Note 2.13% 31/12/2015 1,521,212 2.68
5, 800, 000 United States Treasury Note 0.50% 30/06/2016 5,809, 970 10. 22
100, 000 United States Treasury Note 1.63% 30/04/2019 101, 664 0.18
400, 000 United States Treasury Note 1.63% 30/06/2019 406, 250 0.71
900, 000 United States Treasury Note 1.63% 31/08/2019 913, 219 1.61
400, 000 United States Treasury Note 1.50% 31/10/2019 403, 188 0.71
600, 000 United States Treasury Note 1.50% 30/11/2019 604, 640 1. 06
400, 000 United States Treasury Note 1.63% 31/12/2019 405, 125 0.71
200, 000 United States Treasury Note 1.25% 31/01/2020 198, 984 0.35
500, 000 United States Treasury Note 1.38% 29/02/2020 500, 156 0. 88
400, 000 United States Treasury Note 1.38% 31/03/2020 400, 094 0.70
500, 000 United States Treasury Note 2.13% 31/01/2021 515,937 0.91
900, 000 United States Treasury Note 2.25% 30/04/2021 934, 242 1.64
600, 000 United States Treasury Note 2.13% 30/06/2021 617, 765 1.09
700, 000 United States Treasury Note 2.00% 31/08/2021 714, 875 1.26
400, 000 United States Treasury Note 2.00% 31/10/2021 408, 281 0.72
300, 000 United States Treasury Note 2.13% 31/12/2021 308, 883 0. 54
300, 000 United States Treasury Note 1.50% 31/01/2022 296, 156 0.52
200, 000 United States Treasury Note 1.75% 28/02/2022 200, 578 0.35
300, 000 United States Treasury Note 1.75% 31/03/2022 300, 797 0.53
100, 000 United States Treasury Note 2.50% 15/05/2024 105, 055 0.19
500, 000 United States Treasury Note 2.38% 15/08/2024 519, 805 0.91
25, 502, 307 44. 86
S — VR
K R
FHLMC Multifamily Structured Pass Through
500, 000 Certificates, Series K011, Class A2 4.08% 25/11/2020 556,920 0.98
FHLMC Multifamily Structured Pass Through
1,900, 000 Certificates, Series K714, Class A2 3.03% 25/10/2020 2,023,209 3.96
180, 176 NCUA Guaranteed Notes, Series 2010-Al, Class A 0.53% 09/04/2015 180, 510 0.32
228, 969 NCUA Guaranteed Notes, Series 2010-Rl, Class 1A 0.62% 06/04/2015 230, 270 0. 40
23,054 NCUA Guaranteed Notes, Series 2010-Rl, Class 2A 1.84% 07/10/2020 23, 117 0.04
324, 668 NCUA Guaranteed Notes, Series 2010-R2, Class 1A 0.55% 06/04/2015 325, 467 0. 57
757,011 NCUA Guaranteed Notes, Series 2011-R2, Class 1A 0.57% 06/04/2015 760, 087 1.34
385, 226 NCUA Guaranteed Notes, Series 2011-R3, Class 1A 0.58% 09/04/2015 386, 753 0. 68
227,829 NCUA Guaranteed Notes, Series 2011-R4, Class 1A 0.55% 06/04/2015 228, 336 0. 40
157, 230 NCUA Guaranteed Notes, Series 2011-R5, Class 1A 0.56% 06/04/2015 157,372 0.28
48, 428 NCUA Guaranteed Notes, Series 2011-R6, Class 1A 0.56% 06/04/2015 48, 441 0.09
4,920, 482 8. 66
EHEAEF 45, 320, 431 79.73

— 81
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Wi A (5 () ) (Gp)  EEES Ck R L) (%)
20/04/2015 JPY 105, 653, 162 USD 883,501  State Street Bank & Trust Co (2, 348) (0. 00)
20/04/2015 JPY 105, 653, 163 USD 884,259  Barclays Bank PLC (3,016) (0. 01)
20/04/2015 JPY 114,824, 553 USD 960,163  Royal Bank of Canada (2, 422) (0. 01)
20/04/2015 USD 101, 968 JPY 12,353,598  Barclays Bank PLC (1, 072) (0. 00)
20/04/2015 USD 119, 096 JPY 14,450,297  State Street Bank & Trust Co (1, 432) (0. 00)
v ¥ HINOIMNE BB TR R EBHR LA F (10, 290) (0. 02)
Sewis|
" ) e X RFHFZE UL PELL SR
e Ei =Y Y @ia = Ok k) (%)
29 US 5 Year Note June 2015 EGS 27, 333 0.05
e | AR TR AR & 5 27, 333 0.05
. : e REBR | WAELE
e Eai Bk Tt Gk FA) (%)
(29) 90 Day Euro Dollar June 2017 Seat (52, 096) (0. 09)
5 S&P GSCI April 2015 R (18, 800) (0. 03)
(96) US 2 Year Note June 2015 Seat (55,974) (0. 10)
(38) US 10 Year Note June 2015 Seat (28,212) (0. 05)
(10) US Long Bond June 2015 FEik (12, 075) (0.02)
(14) US Ultra Bond June 2015 Seat (18,513) (0. 03)
SEMIG | AR FEBHE ARG G (185, 670) (0. 32)
ST e =
%A 7N 1|2 3 n;ﬁﬁ%ﬂ ﬁ@gﬁgttﬁ
‘i 2 Fisk wmE o
BlLAEHS |
* Rov
7,000,000  Merrill Lynch & Co 0.15%  01/04/2015 7,000, 000 12.31
BUEG &5 7,000, 000 12.31
AUy TEHIRFZBIR K
PRIERBIEFIA Y v 7
ot . : : REBUEK ML
A8 = pi= 3 H
AHTE TEAKH BEN = B s T A Ok k) (%)
2,012,313 Fixed, L 25% Floating (USD 3 Month LIBOR) USD  17/06/2017 (9, 092) (0.02)
1,030,341  Fixed, 2.25% Floating (USD 3 Month LIBOR) USD  17/06/2020 (13, 674) (0.02)
1,250,633  Fixed, 2.50% Floating (USD 3 Month LIBOR) USD  17/06/2022 (15, 251) (0.03)
318,405  Fixed, 2.75% Floating (USD 3 Month LIBOR) USD  17/06/2025 (6, 142) (0.01)
1,096,622  Fixed, 2.25% Floating (USD 3 Month LIBOR) USD  17/06/2030 (23, 041) (0. 04)
FE R 2 U v R FEHIAK (67, 200) (0.12)
h—=&n s Va—2 e 2T T
e . . e FRESETE =S WE PELLR
THIE | SR Gl Jiti % Do
Merrill Lynch Commodity
1,373,410  0.25% Index Extra GB6 Excess USD  21/05/2015 (201) (0. 00)
Return Index
Merrill Lynch Commodity
1,793,798  0.25% Index Extra GB6 Excess USD  21/05/2015 (433) (0. 00)
Return Index
Merrill Lynch Commodity
9,493,631 0. 25% Index Extra GB6 Excess USD  21/05/2015 (2, 290) (0.01)
Return Index
S&P GSCT 6 Month Forward
4,488,424  0.17% I onth Forvar USD  28/08/2015 (736) (0. 00)
naex
S&P GSCI 6 Month Forward
1,905,308  0.24% e onth Forvar USD  28/08/2015 (448) (0. 00)
S&P GSCT 6 Month Forward
2,358,852 0.24% I onth Forvar USD  28/08/2015 (546) (0. 00)
naex
800,340  0.25% SEP GSCI 6 Month Forvard USD  02/09/2015 (193) (0. 00)
Index
S&P GSCI 6 Month Forward
1,190,112 0.25% Id onth Forwar USD  02/09/2015 (287) (0. 00)
ex
S&P GSCT 6 Month Forward
2,165,655  0.25% I Vonth Forwar USD  02/09/2015 (506) (0. 00)
naex
S&P GSCT 6 Month Forward
20, 906, 455 0. 25% i Vonth Forvar USD  02/09/2015 (5, 043) (0.01)
naex
S&P GSCI 6 Month Forward
9,587,899  0.24% Ind onth Forwar USD  24/11/2015 (2, 220) (0. 00)
ex
=% - Y H— - 2T o TREBELK (12, 903) (0.02)
A o TRIRFEBHR KA F (80, 103) (0.14)




B At FEATIAE WG PEL R
[C D) (%)
EHAF 45,320, 431 79.73
~v ¥ HIONE R THEE  REBHHREAFE (10, 290) (0.02)
eS| AR TR & 5 27, 333 0.05
SeM BRI R FEBRIEF (185, 670) (0.32)
B CIEE 7,000, 000 12. 31
ATy TR EH B A (80, 103) (0. 14)
T OMEFE - AfF 4,771, 249 8.39
M PE 56, 842, 950 100. 00




2 [772 FDOE/R]

[l PERG T ]
(k284 7 A 29 A BITE)
I EPERH 1,562, 641, 732}
o A 12, 276, 900
M fEEREE (L — 1) 1, 550, 364, 8321
IV FATH R 2,653, 781, 386 1
V1A% #iE pERE (ILIV) 0. 584211
ZE R
<GS Zm—rILEil Y~ —7 7 K>
CERE284E 7 A 29 A BILE)
I EPERER 776, 602, 2371
0 AffwEE 9, 000, 006
I AiEPEMRAEH (T — 1) 767, 602, 2311
IV AT R 724, 166, 0871
Vo1 0%72 0 M ERE (L IV) 1. 0600

<GS — NAREITR— 73 VA4 =77 K>
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