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@
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< 20144E 1 H 1 HUI#£20374E12 31 H £ T 1 20. 315% (FTf5Hi15. 315%. Hi5Hi 5 %)
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WZIRD E£97, ) BRORRERGES 2 0 NCREAES (AEAEREETEE2E T, ) OFT
P ds L URRIEFTRS & ORIBER S ATRE T,

EYNOLEE A et o)

sl L OMEERE OB AABBEIC SV TiE, FHIE LT15% (FreBi15%) O TR
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5 [ERKR]
(1) [#Eikiel

(2016%F 7 H 29 H BiAE)

& pE O FEEE ESp:icx s i & (F) BgHR (%)
BBLE R A RESS HA 7,449, 109, 540 100. 01
Bl - e - 2 OO G PE (AMEHERRE) - A951, 033 A0. 01
ARt (g PERER) — 7,448, 158, 507 100. 00

() \ELRLIL, 77 2 FOMEERBICKT 2 ME EO RG22V E T,




ZE G

<EFVY TN Rvr By s AERER~ -7 7 R>

(20164 7 A 29 A BILE)
& O TR (5], Hitisk Refili & 5+ (F9) & (%)
E RS SN 1, 425, 884, 098 16. 86
TAY 430, 463, 954 5.09
HFE 33, 769, 102 0. 40
A 161, 671, 681 1.91
A H2YT 366, 216, 971 4.33
7T A 233, 812, 036 2. 77
AFXY A 247, 160, 334 2.92
AL v 199, 789, 678 2.36
AL — 79, 121, 009 0. 94
AT z—F 187, 675, 043 2.22
F—Z YT 103, 413, 901 1.22
T4rTUR 54, 343, 487 0. 64
Fow—7 29, 238, 726 0.35
A RxR¥T 39, 374, 068 0. 47
AF¥L o 109, 825, 061 1. 30
IV 53, 386, 943 0. 63
HE[E 18, 098, 676 0.21
TANTG R 36,217, 687 0. 43
Fxa 11, 834,974 0. 14
AL 19, 972, 936 0. 24
R—F K 33,412,716 0. 40
M7 75 42,828, 792 0.51
= 3,197, 207 0. 04
/NG 3, 920, 709, 080 46. 37
RIS TAUND 53, 878, 472 0. 64
HFE 163, 463, 102 1.93
/N 217, 341, 574 2.57
FRRRAE S TAUH 826, 370, 404 9.77
A 41,717,597 0. 49
7T A 33,943, 939 0. 40
AF¥y o 12, 709, 241 0.15
[l B B 210, 555, 173 2. 49
/NEE 1, 125, 296, 354 13.31




& PE DO =,/ Hitdsk REl & & (F9) B (%)
AR TAUH 1, 750, 203, 343 20. 70
RA 30, 653, 128 0.36
A5V T 79,317, 815 0.94
TTUA 178, 083, 170 2.11
F—=A T VT 61,728,773 0.73
AXY A 188, 542, 960 2.23
AA A 31,096, 723 0. 37
Fo B 83, 622, 945 0.99
AL X — 28, 456, 338 0. 34
NI TNY 27, 505, 080 0.33
AF o 10, 914, 292 0.13
TANLT YR 28, 341, 284 0. 34
B H = 2,831,714 0.03
Ty—T— 36, 636, 622 0.43
777 E R EER 5, 204, 972 0. 06
NG 2, 543, 139, 159 30. 08
Bid - e - ZTOMOERE (ABEERE) — 649, 178, 373 7.67
Bt (Wi PERER) - 8, 455, 664, 540 100. 00

(1)

BELRET, 77 v FOMBEERTEICT 2 Y% E EORMii bR 2 VW E T,




(2) [E&EEE]

O [HEAMFES DT EE]
(20164F 7 A 29 H BI{E)
i i I 8 A W 95 {4t BT BT e
oy | /i TEYH % %ﬁg%\gﬁ B, &4 B, &% e
PHHITERR (1) (M) (M) (1) (%)
s = e o | ETVY =L R
IRERN ﬁgg{”ﬁy‘ﬁ Vo Wy 7 A RYE SR 4,677,032, 423 1.5910 7,441, 171,503 | 1.5927 7,449, 109, 540 | 100. 01
" ~#—77 K
FEAE R B ORI BE FE R (20164F 7 H 29 H BI/E)
FE¥E BELE (%)
BB R AR SR 100. 01
&t 100. 01

() \ELRLIL, 77 2 FOMEERBICKT 2 ME EO RG22V E T,



ZE G

<EFVY TN Rvr By s AERER~ -7 7 R>

(2016 4 7 H 29 A BITE)

N R . ) BB 1 AT AR M il T AT A Fls . &’5

JERE | L sk ikl fr2iEd e HLAT KX HLAM G kE (%) FEIIR s

(F) (F9) (F) (F) (%)
L |AEAR EfERES: |5 110 [EIFIFELE (5 4F) 430, 200, 000 101. 04 434, 686, 986 100. 90 434, 106, 216 0.3 2018/3/20 5.13
2 |BA EMFES |45 311 IR ELE (10 4F) 294, 000, 000 104. 80 308, 127, 650 104. 38 306, 894, 840 0.8] 2020/9/20 3.63
3 |BA [ERFES |45 304 [EIFIAFELE (10 4F) 206, 000, 000 105. 22 216, 753, 200 104. 91 216, 120, 780 1.3 2019/9/20 2.56
1 (AR EfERES ;?; .2?0 ‘:g” 11 (P fl 167, 000, 000 106. 73 178, 249, 287 106. 38 177, 665, 956 0.1| 2025/3/10 2.10
5 |7 AUA RS |62 MA1601 1,513,010.3 11, 200. 26 169, 461, 220 11,191. 29 169, 325, 445 4| 2044/1/20 2.00
6 |FAY [EM&7E#  |DEUTSCHLAND REP 5. 5% 780,000  20,502. 15 159,916,846 20, 727. 13 161, 671, 681 5.5 2031/1/4 1.91
T \T AV RS |G2 MA2149 1,428, 725. 57 11,177.42 159, 694, 756 11, 168. 45 159, 566, 544 4| 2044/8/20 1.89
8 [7AVUH | BSCMS 2007-PW18 AlA 1,448,799.96|  10,891.72 157,799, 314 10, 888. 12 157, 747, 212 5.602| 2050/6/11 1.87
9 |77 A |EfEEES  |FRANCE 0.A.T. 1.75% 1,170,000  13,245. 14 154, 968, 156 13,318.93 155, 831, 577 1.75| 2024/11/25 1.84
10 |4 *¥YU A |EMERES  |UK TREASURY 4. 5% 700,000 20, 294. 20 142, 059, 408| 20, 632. 80 144, 429, 606 4.5 2034/9/7 1.71
11 |42 Y7 |EffEES  [BIPS 2. 15% 1,160,000 11, 895. 10 137, 983, 258 11, 893. 89 137, 969, 125 2. 15| 2017/11/12 1.63
12 |7 AVU%  |EfERES  |US TREASURY N/B 3.125% 1,100,000 12, 300.77 135, 308, 578 12, 455. 00 137, 005, 096 3.125| 2044/8/15 1.62
13 i7 ==7 [EMERES  |SWEDISH GOVT 3. 75% 10, 300, 000 1, 265. 81 130, 378, 511 1, 265. 09 130, 305, 042 3.75| 2017/8/12 1.54
14 |7 AY%  |[EfifGE%  |US TREASURY N/B 3% 970,000  12,017. 38 116, 568, 628 12, 164. 30 117, 993, 746 3| 2044/11/15 1.40
15 |42 U7 |[EffFEEH  [BIPS 2. 35% 840,000  13,427.86 112, 794, 074 13,512.93 113, 508, 664 2.35| 2024/9/15 1.34
16 |HA EfERES |55 90 [RIFIAFIE (20 4F) 91, 000, 000 125. 06 113, 804, 600 124. 18 113, 006, 530 2.2] 2026/9/20 1.34
17 |[EIBSHER |42k % |EUROPEAN INVT BK 1.5% 700,000  14,115.66 98, 809, 674 14, 125. 70 98, 879, 942 1.5| 2019/2/1 1.17
18 |7 AU At LBCMT 2007-C3 A1A 888, 541. 23 10, 768. 26 95, 680, 516 10, 762. 16 95,626,275 5.87336| 2044/7/15 1.13
19 |75 |#AfEHk DEXIA CREDIT LOC 0.04% 800,000  11,619.97 92,959, 815 11, 629. 80 93, 038, 469 0.04| 2019/12/11 1.10
20 |AAR [EfFFES |45 340 [EIFIAFELE (10 4F) 87, 900, 000 106. 38 93, 513, 294 105. 73 92, 936, 670 0.4[ 2025/9/20 1.10
21 ZTLHX Y [Ef&RE#4  |REP OF AUSTRIA 4.35% 690, 000| 13, 056. 25 90, 088, 133 13, 057. 98 90, 100, 110 4.35 2019/3/15 1.07
22 |7 AV S |HHES CGOMT 2008-C7 A1A 824,597. 25| 10, 844. 74 89, 425, 442 10, 839. 98 89, 386, 186| 6.053728| 2049/12/10 1.06
23 |[EIBSGER | FEBRMEEZ%  |EFSF 0. 4% 700,000  11,832.69 82, 828, 854 11, 909. 49 83, 366, 496 0.4 2026/5/31 0.99
24 |7 A VB |EfEEES |TSY INFL IX N/B 0. 625% 720,000  11,179. 32 80, 491, 167 11, 232. 06 80, 870, 851 0.625 2024/1/15 0.96
25 |7 A VA |FEERGES |FG C03713 648, 055. 92 11, 569. 41 74,976, 247 11, 555. 13 74, 883, 728 5| 2041/8/1 0. 89
26 | V7 |EffEES  |BTPS 2.35% 530,000 13, 888. 34 73, 608, 238 13, 887. 72 73, 604, 940 2.35 2019/9/15 0. 87
27 |7 AU A RS |FHMS KPO1 A2 700,000 10, 504. 70 73, 532, 966 10, 511. 05 73, 577, 400 1.72| 2019/1/25 0. 87
28 |75 FRANCE 0.A.T. 4.5% 340,000 20, 905. 84 71,079,886  21,314.28 72, 468, 552 4.5| 2041/4/25 0. 86
29 |7 AV |FEEEGES |FIMS K012 A2 625,000 11, 550.92 72, 193, 253 11,572.95 72, 330,957| 4.184068| 2020/12/25 0. 86
30 | RS SPAIN T/L BOND 0.55% 590,000 11, 984. 07 70, 706, 063 11, 963. 30 70, 583, 470 0.55( 2019/11/30 0.83




FRIER R OSEFE R P& b3 (20164F 7 H 29 H BITE)

TR BEEE (%)
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ZE G

<EFVY TN Rvr By s AERER~ -7 7 R>
AALRES SIS | 45

(2016 4£ 7 A 29 HHILE)

— B o S A e
HEO | ek | wol | woss | |m | sk | weme | ST ey | TEEEE ) g
% S (%)
Ja
et . .
g;ziéj ;;f J éééié?%?j CBT 10U 1609 | 7¢&E 37|k kv 5,355,750 |  559,247,413| 5,382,343.75| 562,024,333 | A6.65
7Y ifjb :Iﬁﬁ CBT 10Y 1609 | 72&k 12|k Fv | 1,587,834.55| 165,801,679 1,590,750 166,106,113 A1.96
7 i 5 | I
TAY ifjj:jfﬁ CBT 2V 1609 | 76&E 2| KR 437, 409. 82 45,674, 333 437,531. 24 45,687,012 A0.54
7 s G [ FT
TAY \jﬁ:ﬁ CBT 30Y 1609 | BE{#k 2| kv 373,437.5 38, 994, 344 378,187.5 39,490,338  0.47
7 s G [ FT
Z% J jj? :‘ﬁ CBT 5Y 1609 | BE#: 8| K R 971,937.52| 101,489,716 973,625.04|  101,665,926| 1.20
GGG
T b Py
HFH | A — V| MON 10Y 1609 61] s, 9,004,210 715,024,315 9,024,950 716,671,278  8.48
Gl
a— L
ESE
RA > | AV & | BOBL 1609 13| 2—nm 1,734,070 200,579, 878 1,736,150  200,820,469|  2.37
71 Gl
5
a—Lb v
J A K
KA | A &l | BTP 1609 5| 1—mn 719, 250 83, 195, 648 722, 300 83,548,441  0.99
S s
5
a— L
ESE
RA > | A &l | BUNDIOY 1609 25| =—n 4,159,250 481, 100, 447 4,185,250 484,107,866 5.73
71 Gl
5
Z—Ll
ERE
KA | A &l | BUXL 1609 1|z2—no 190, 900 22, 081, 402 195, 880 22,657,439 | A0.27
VLGl
it
F—A | F=— F—A
b7 U | SRS | SFE10Y 1609 6| kU 821, 769. 78 64, 558, 234 824, 725. 38 64,790,425  0.77
7 Bt 7 R
=V NV
Ly | E B e
;\)ﬂ? U e+ 7 | GILT 1609 6 ﬁﬁ*‘/ 777,960 | 106, 992, 840 784,140| 107,842,774 1.28
va U
1At
(E1) BELRLT, 77 FOMBEREIZRT 2 UM ORI LR 2 VD ET,
(FE2)  FHEEZ. FHEAICHY 5 2EEOR O, E£22WBIFTORET 5 IEFME F 72 3RS CREE L TR

DET, 25U EDOISIFNC EH ST T, 2o Yk IG AT AL CROG7E E 25 ATRE 22 Se IS [ 1T S W
Tl WEIEZ#ER L TR 217 5 eI T2 iiE L Tk Y £,




(3) [EAEH]
O [MEEOHB]
20164F 7 H29H R ONE H BT 1 AR LANIZ R T 24 A K72 & N TREFHEBIROME EOHER TR DB Y T,

fli PEARAR i PERRAH 1 %70 H 1 A7 0

151 (H7M) (&5 M) HRERR (M) ERER (M)

(Bl ) (53 EAT) () (53 EAT)
H16FHEMIMIAR (200741 H25H) 7,813 7,821 0. 9524 0. 9534
BITFEMIMAR (200747 H25H) 7,634 7, 642 0. 9389 0. 9399
FISFHEMIMIR (200841 H25H) 7,943 7,951 0. 9680 0. 9690
0GR IR (200847 H25H) 7, 398 7, 407 0.8917 0. 8927
F20FHEMIIR (200941 H26H) 7, 263 7,313 0. 8684 0. 8744
F21FHEMIMIR (200947 H27H) 7,787 7, 837 0. 9228 0. 9288
2R H IR (20104F 1 H25H) 8, 263 8,315 0. 9664 0.9724
H23FHEMIMIR (2010457 H26H) 8, 596 8, 648 0. 9886 0. 9946
F2AFHHEMIMIR (2011451 H25H) 8,570 8, 622 0. 9765 0.9825
F25FHEMIMIR (2011457 H25H) 8, 583 8, 635 0. 9812 0. 9872
H26FH R MR (2012451 H25H) 8, 686 8, 739 0.9915 0.9975
FTEAEMIMIR (2012457 H25H) 9,075 9,128 1. 0336 1. 0396
H28FHEMIMIR (2013451 H25H) 9,135 9, 187 1. 0488 1. 0548
2R R IR (2013457 H25H) 9, 028 9, 081 1. 0349 1. 0409
HI0FHEMIMIR (201441 H27H) 9, 244 9,297 1.0511 1. 0571
EIFHEMIMIAR (2014457 H25H) 9, 787 9, 841 1. 0780 1. 0840
HI2FHHMIMIR (20154 1 H26H) 10, 443 10, 499 1. 1056 1.1116
HIBFHHRMIMIAK (201647 H27H) 10, 522 10, 580 1. 0840 1. 0900
EIMFHRMIMIAR (201641 H25H) 10, 924 10, 984 1. 0860 1. 0920
HISFHRMIMIAR (201647 H25H) 7, 398 7, 438 1. 1230 1. 1290
201547 ARA 10, 543 — 1. 0844 —
8 HRH 10, 580 — 1. 0826 —
9 HRH 10, 660 — 1. 0847 —
10H kA 10, 763 — 1. 0899 —
11HRA 10, 885 — 1. 0963 —
12H KA 10, 858 — 1. 0871 —
201641 HRA 11, 000 — 1. 0908 —
2 HRH 11, 094 — 1. 0939 —
3 HRH 6, 834 — 1.1055 —
4 ARA 6, 983 — 1. 1040 —
5 HRH 7, 109 — 1.1101 —
6 HRH 7,311 — 1.1235 —
7HXKA 7, 448 — 1. 1240 —

(E)  KRPORALIZZOHORKEFRAZIHRLES,




@ [mBLoHER]

] i 1 A%7%2 0 osEl4 (M)
B 165 IH 20064 7 A 26 H~20074 1 A25H 0.0010
TR I 20074 1 A26 H~20074 7 A25H 0.0010
B 18RI 20074 7 H26 H~20084 1 A25H 0. 0010
S 195 I 20084 1 A26 H~20084 7 A25H 0.0010
B 205 I 20084 7 A26 H~20094 1 A26H 0. 0060
21 FH R IR 20094F 1 H27H~20094E 7 H27H 0. 0060
225 I 20094 7 A28 H~20104 1 A25H 0. 0060
F23FH R 20104 1 A26 H~201047 A26H 0. 0060
SB247 R 20104F 7 H2TH ~20114 1 H25H 0. 0060
2R LM 201141 A26H~201147 A25H 0. 0060
267 EHM 201147 A26 H~201241 A25H 0. 0060
F2TE I 20124F 1 260 ~20124F 7 A25H 0. 0060
F28FHELHH 201247 A26 H~20134 1 A25H 0. 0060
F29FHELHIH 20134 1 A26H~201347 A25H 0. 0060
307 R 20134F 7 H 26 H ~20144 1 H2TH 0. 0060
FE1FH M 20144 1 A28 H~20144 7 A25H 0. 0060
FE32F LM 201447 A26 H~2015% 1 A26H 0. 0060
335 RN 20154F 1 H27TH~20154E 7 H27H 0. 0060
FE4FH M 20154 7 A28 H~20164 1 A25H 0. 0060
F35EH LI 20164E 1 A26 H~201647 A25H 0. 0060




© [EEFROHERZ]

# I Ias (%)
B 165 IH 20064 7 A 26 H~20074 1 A25H AO.
TR I 20074 1 A26 H~20074 7 A25H Al
B 18RI 20074 7 H26 H~20084 1 A25H 3.
S 195 I 20084 1 A26 H~20084 7 A25H AT.
B 205 I 20084 7 A26 H~20094 1 A26H Al
21 FH R IR 20094F 1 H27H~20094E 7 H27H 7.
225 I 20094 7 A28 H~20104 1 A25H 5.
F23FH R 20104 1 A26 H~201047 A26H 2.
SB247 R 20104F 7 H2TH ~20114 1 H25H A0,
2R LM 201141 A26H~201147 A25H 1.
267 EHM 201147 A26 H~201241 A25H 1.
F2TE I 20124F 1 260 ~20124F 7 A25H 4.
F28FHELHH 201247 A26 H~20134 1 A25H 2.
F29FHELHIH 20134 1 A26H~201347 A25H AO.
307 R 20134F 7 H 26 H ~20144 1 H2TH 2.
FE1FH M 20144 1 A28 H~20144 7 A25H 3.
FE32F LM 201447 A26 H~2015% 1 A26H 3.
335 RN 20154F 1 H27TH~20154E 7 H27H Al.
FE4FH M 20154 7 A28 H~20164 1 A25H 0.
F35EH LI 20164E 1 A26 H~201647 A25H 4.




(4)  [RRE R ORI DERL]

TRCE LI T DR AE M UMK D FE AR BN Y

AR MR OFATE A N HIIROE Y TT,

# B RERE (1) e R % (1) iR ()
16T R | 20064F 7 H 26 H~20074-1 H25H 399, 853, 743 473, 027, 744 8, 203, 900, 515
FEITEHE MM | 20074 1 A 26 H~20074 7 H25H 353, 083, 112 425, 688, 161 8, 131, 295, 466
F18FH MR | 20074 7 A 26 H ~20084-1 H25H 393, 942, 200 318, 929, 262 8, 206, 308, 404
195 R | 20084F 1 H 26 H ~20084- 7 H25H 375, 159, 466 284, 324, 707 8,297, 143, 163
207 F IR | 20084 7 A 26 H~20094= 1 H26H 295, 705, 346 228,702, 324 8, 364, 146, 185
F21FHFE IR | 20094 1 A 27H ~20094= 7 H27H 278, 659, 832 204, 343, 966 8, 438, 462, 051
227 FHHI | 20094 7 A28 H~20104%1 A25H 321, 678, 728 208, 970, 612 8, 551, 170, 167
Fo3FF IR | 20104 1 A26H ~20104=7 H26 H 397, 392, 132 253, 405, 271 8,695, 157, 028
F2AFHFE IR | 20104 7 A27TH~20114-1 H25H 324, 664, 535 243, 028, 641 8,776, 792, 922
HEo5FHFEHIM | 20114 1 A26H ~20114%7 A25H 283, 009, 178 311, 958, 501 8, 747, 843, 599
Fo6FHFH IR | 20114 7 H26H ~20124-1 H25H 267,519, 130 254, 333, 681 8, 761, 029, 048
FTE IR | 2012451 A26H ~20124=7 A25H 299, 321, 756 279, 679, 810 8, 780, 670, 994
Ho8FH MM | 20124 7 A26H ~20134-1 A25H 367, 329, 481 438, 139, 546 8, 709, 860, 929
F2OFHH IR | 20134F 1 H26H ~20134=7 H25H 439, 224, 555 424, 443, 705 8,724, 641,779
FI0FH AR | 201345 7 A26H ~20144=1 A27H 449, 656, 314 379, 140, 768 8, 795, 157, 325
FEIFHHEHI | 201442 1 A28 H ~20144- 7 A25H 558, 142, 150 274, 276, 360 9,079, 023, 115
F2FH MR | 20144 7 A 26 H ~20154=1 A 26 H 774, 903, 060 408, 253, 880 9, 445, 672, 295
HFI3F IR | 201545 1 A27H ~20154=7 AH27H 726, 929, 506 466, 100, 638 9, 706, 501, 163
EIAFTEIM | 20154 7 H28H ~20164- 1 A25H 653, 267, 672 300, 332, 817 10, 059, 436, 018
HE35FHHE IR | 20164 1 A 26 H ~20164=7 A25H 860, 950, 056 4,331, 894, 217 6, 588, 491, 857




(%) EMEE

B OEAEMEERRHOF—LAR—VEBRFTEH TREBVETEY,

TERIBENDEMTH FXORRERFRILETIHOTEHERA. 2016F7H2981E
B -G EOHE B - F LR
200658R18~201657A298 (BEB : 1998%12A48) | EEHE 11,2408 |
(m) (/@)
14,000 200 | WAESE | 74588 |
L B—— |
12000 - 1 ARBEE 00 R ?ﬁi&ﬁé
10,000 | 120 Ll ZrR
118 0.58%
8,000 |80 38 2.36%
608 3.59%
6,000 40 1 4.78%
3 12.41%
4,000 0 56 21.03%
06/8 08/8 10/8 12/8 14/8 (#/8) RER 30.09%

oSS BRGNS L UBMAREE (SRSENR) &3 F T ROREE RSOSSN B BSIC. FOSES (B F) TX
FrRENA (BEE) LSS0 RRHRS LUEEETT. s R iR L USRS BEEME S 1 ADSLUOBETT .

SECOIETE (1 FO2. BB I0)

3 12| 14/7/25 15/1/26 15/7/27 16/1/25 16/7/25 RERRH
~ 77F | 60M | 60 | 6O0M | 60 607 14703
SHRRRIC ST SESOEMIEDSES, 5BV BHESNTDNEVBE N BHET,
TELEBEORR
A _EATEEH
il = A R &g - HE
1 JPY | 11 0ERHIEE ) 2018/3/20 1] A+/A1 0300% @ 5.1%
2 | JPY | E3I11OFHIEE (105F) 2020/ 9 /20 BH A+/A1 0.800% 3.6%
3 | JPY | 3040 ¥ NI (105F) 2019/ 9 /20 Eis A+/A1 1.300% 2.6%
4 | JPY | H#E200F) R (0% 105E) 2025/ 3 /10 =l A+/A1 0.100% 2.1%
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(3) M@ BAmER
©  AAHFESR AR
(7) #RA

HUEHITIH Y A,

(1) BRLIS DA MRES

mE e 22 IR AR Pt ffi
A A E RS F110MEIFIFEME (5 4) 430, 200, 000 434, 686, 986
5% 8 MR ENE (404) 7, 500, 000 10,411,125
FE3LIMEFITEE (105) 125, 000, 000 130, 998, 750
F 340 FIFEE (104) 87, 900, 000 93,513, 294
FEITEIFIAEE (304) 19, 400, 000 27,527, 242
FEH0EIFIAHEME  (304F) 41, 000, 000 47, 158, 610
FEO0RIFIAHENE (2047) 91, 000, 000 113, 804, 600
F1EFSEE (205) 74, 000, 000 93, 413, 160
FE20EIFIAHEE (W fiEE) - 1048) 167, 000, 000 178, 249, 287
/it 1,129, 763, 054
KR [ E R REP OF PERU 6. 55% SINK 140, 000. 00 192, 325. 00
REPUBLIC OF CHIL 3.125% 333, 000. 00 355, 893. 75
REPUBLIC OF CHIL 3.625% 150, 000. 00 158, 812. 50
REPUBLIC OF KORE 7.125% 150, 000. 00 173, 484. 36
TSY INFL IX N/B 0.375% 450, 000. 00 476, 631. 22
TSY INFL IX N/B 0. 625% 720, 000. 00 770, 840. 52
TSY INFL IX N/B 1.375% 350, 000. 00 418,773. 15
UNITED MEXICAN 3. 6% 230, 000. 00 242, 362. 50
UNITED MEXICAN 4. 125% 420, 000. 00 459, 375. 00
US TREASURY N/B 3. 125% 1, 100, 000. 00 1, 295, 810. 94
US TREASURY N/B 3. 625% 1, 020, 000. 00 1, 314, 800. 32
US TREASURY N/B 3% 970, 000. 00 1,116, 343. 88
17 FES: | CALIFORNIA ST 7. 625% 250, 000. 00 402, 394. 98
ILLINOIS ST 6. 725% SINK 100, 000. 00 107, 466. 00
Rk 5 ACCSS 2006-1 A2 139, 497. 85 138,913, 52
FG €03713 648, 055. 92 718, 025. 74
FG G07505 83, 754. 03 98, 711. 36
FG G14757 133, 349. 48 143, 606. 28
FHMS K012 A2 625, 000. 00 691, 373. 81
FHMS KPO1 A2 700, 000. 00 704, 203. 85




iz ZR IR BRI
FN AB8700 31,892.73 33,317.93
FN AE4446 160, 731. 74 173, 012. 64
FN AH5646 185, 149. 70 198, 131. 87
FN AL4316 40, 279. 10 47, 491. 35
FNA 2012-M8 ASQ2 70, 740. 16 70, 853. 40
FNA 2012-M8 ASQ3 100, 000. 00 100, 761. 32
FNCI 889728 347, 718. 55 366, 046. 58
FNR 2012-111 B 25,812.32 29, 567. 55
FNR 2012-153 B 98, 869. 92 115, 997. 13
G2 MA1601 1,513, 010. 30 1, 622, 880. 87
G2 MA2149 1,428, 725. 57 1, 529, 350. 28
G2 MA2304 47, 453. 57 50, 795. 71
G2 MA3106 348, 684. 48 372, 261. 54
G2 MA3598 61, 889. 67 66, 383. 92
G2 MA3664 95, 754. 32 102, 707. 73
SLC 2010-1 A 421, 375. 96 420, 672. 51
SLCLT 2006-1 A4 120, 465. 21 120, 207. 79
ACTAVIS FUNDING 3. 8% 150, 000. 00 158, 403. 11
ACTAVIS FUNDING 3. 85% 50, 000. 00 53, 063. 89
ACTAVIS FUNDING 3% 50, 000. 00 51, 844. 35
AIREM 2006-1X 1A 165, 824. 98 159, 476. 53
ANADARKO PETROLE 4. 5% 100, 000. 00 93, 307. 31
ANHEUSER-BUSCH T 2. 65% 300, 000. 00 311, 343. 88
ANHEUSER-BUSCH T 3. 3% 50, 000. 00 52, 836. 65
ANHEUSER-BUSCH 1 3. 65% 500, 000. 00 536, 243. 67
APACHE CORP 2. 625% 150, 000. 00 147, 851. 05
AT&T INC 3% 50, 000. 00 51,605. 58
BACM 2007-1 A4 155, 022. 90 156, 981. 11
BACM 2007-2 AM 150, 000. 00 153, 977. 82
BACM 2007-4 AlA 498, 924. 02 511, 350. 22
BANK OF AMERICA 2. 6% 250, 000. 00 255, 404. 51
BANK OF AMERICA 5. 65% 200, 000. 00 213,771. 08
BANK OF AMERICA 5. 75% 350, 000. 00 370, 033. 32
BSCMS 2007-PW18 AlA 1, 448, 799. 96 1,511, 198. 18




iz ZR IR BRI
BUCKEYE PARTNERS 4. 15% 150, 000. 00 151, 784. 25
CAPITAL ONE FINA 4. 2% 100, 000. 00 104, 106. 50
CEDLT 2007-A A3 71,331.91 70, 094. 06
CGCMT 2008-C7 AlA 824, 597. 25 856, 401. 47
CSMC 2007-C1 AlIA 147, 815. 24 149, 046. 30
CVS HEALTH CORP 4% 100, 000. 00 110, 763. 25
CWALT 2005-24 1A1 124, 512. 22 92, 503. 68
DANAHER CORP 3. 35% 150, 000. 00 164, 898. 96
DEVON ENERGY COR 3.25% 100, 000. 00 98, 809. 99
DEVON ENERGY COR 4. 75% 50, 000. 00 46, 457. 13
DEXTA CREDIT LOC 1.875% 500, 000. 00 502, 350. 00
DISCOVER BANK 3. 1% 250, 000. 00 255, 188. 73
DOLPHIN ENERGY 5. 888% SI 46, 640. 00 49, 788. 20
ENTERPRISE PRODU 2. 85% 50, 000. 00 51,604. 08
ENTERPRISE PRODU 3. 75% 100, 000. 00 105, 868. 35
EXELON CORP 100, 000. 00 108, 945. 25
FIDELITY NATIONA 4. 5% 100, 000. 00 109, 119. 72
FIDELITY NATIONA 5% 150, 000. 00 171, 945. 54
FOREST LABORATOR 4. 375% 100, 000. 00 105, 725. 30
FOREST LABORATOR 5% 150, 000. 00 168, 837. 75
GE CAPITAL INTL 3.373% 250, 000. 00 269, 774. 43
GENERAL ELEC CAP 4.65% 100, 000. 00 114, 059. 11
GSMS 2007-GG10 AlA 133, 138. 13 136, 707. 31
HCP INC 5. 375% 200, 000. 00 224, 311.49
INTESA SANPAOLO 2. 375% 250, 000. 00 250, 631. 50
INTESA SANPAOLO 3. 875% 200, 000. 00 204, 358. 15
JPMCC 2007-CB19 AlA 517, 580. 73 529, 260. 45
JPMORGAN CHASE & 3. 3% 100, 000. 00 103, 123. 81
JPMORGAN CHASE & 3. 9% 50, 000. 00 53, 876.70
KBC BANK NV VAR 200, 000. 00 214, 240. 00
KINDER MORGAN IN 3.05% 100, 000. 00 102, 238. 77
LBCMT 2007-C3 AlA 888, 541. 23 916, 304. 50
LEEK 18X A2B 158, 576. 00 169, 463. 66
MARRIOTT INTERNA 2. 3% 150, 000. 00 149, 989. 86




iz AR BRI
MARRIOTT INTERNA 3. 125% 50, 000. 00 49, 897. 97
MEAD JOHNSON NUT 4. 125% 150, 000. 00 163, 315. 13
MIDAMERICAN ENER 5. 95% 100, 000. 00 131, 512. 83
MLCFC 2006-4 AlA 346, 073. 68 347, 049. 08
MORGAN STANLEY 3. 7% 200, 000. 00 209, 429. 04
MORGAN STANLEY 5. 625% 200, 000. 00 221, 904. 46
MORGAN STANLEY 5. 95% 100, 000. 00 106, 276. 13
MSBAM 2013-C9 A4 100, 000. 00 105, 803. 82
MSC 2007-HQ11 AM 50, 000. 00 50, 496. 27
MSC 2007-HQ13 AM 50, 000. 00 48, 658. 00
NEF 2004-2 A3 47, 665. 00 47, 525. 28
NEWCREST FINANCE 4. 2% 100, 000. 00 102, 374. 10
NSLT 2006-1 A5 471, 224. 86 462, 596. 54
ORACLE CORP 2. 95% 100, 000. 00 103, 457. 46
ORANGE SA 5. 5% 50, 000. 00 63, 056. 92
PENSKE TRUCK LEA 4.25% 100, 000. 00 105, 266. 40
PHILTP MORRIS IN 1.875% 100, 000. 00 101, 187. 32
PHILTP MORRIS IN 2. 75% 200, 000. 00 206, 523. 51
RAS LAFFAN 5.832% (SINK) 26, 850. 00 27,097. 42
REGIONS FINANCTA 2% 200, 000. 00 200, 106. 30
REYNOLDS AMERICA 3. 25% 27,000. 00 28,441.09
REYNOLDS AMERICA 4. 45% 100, 000. 00 112, 671. 31
REYNOLDS AMERICA 4% 50, 000. 00 54,593. 47
REYNOLDS AMERICA 5. 7% 50, 000. 00 62, 383.72
REYNOLDS AMERICA 5. 85% 100, 000. 00 131, 859. 16
SAMI 2007-AR7 1Al 231, 475. 05 176, 409. 24
SANTANDER UK PLC 5% 250, 000. 00 256, 450. 00
SEMT 2004-10 A3A 53, 940. 15 52,000. 02
SLCLT 2006-1 A5 500, 000. 00 480, 049. 65
SLMA 2005-3 Ab 228, 892. 88 225, 362. 09
SLMA 2006-2 A5 356, 242. 58 353, 986. 10
SYNCHRONY FINANC 3% 50, 000. 00 50, 633. 96
TEVA PHARMACEUTT 2. 8% 50, 000. 00 50, 557. 24
TEVA PHARMACEUTI 3. 15% 50, 000. 00 50, 700. 05




Wi FE%E k) A diif ot FEATAE ik
TIME WARNER CABL 4. 125% 50, 000. 00 53, 258. 05
TIME WARNER CABL 5. 875% 50, 000. 00 55, 568. 42
TIME WARNER CABL 5% 50, 000. 00 54, 416. 90
TIME WARNER CABL 6. 75% 50, 000. 00 54, 736. 41
UNITEDHEALTH GRO 2. 875% 150, 000. 00 157, 299. 64
VENTAS REALTY LP 3. 25% 50, 000. 00 51,413.97
VERIZON COMMUNIC 2. 625% 250, 000. 00 259, 044. 26
VERIZON COMMUNIC 3. 5% 250, 000. 00 267, 902. 89
VERIZON COMMUNIC 4. 5% 100, 000. 00 111,111.65
WALGREENS BOOTS 2. 6% 100, 000. 00 102, 163. 54
WALGREENS BOOTS 3. 3% 50, 000. 00 52, 763. 32
WALGREENS BOOTS 3. 45% 50, 000. 00 52, 040. 13
WILLIAMS PARTNER 3. 9% 50, 000. 00 48, 228. 05
WMALT 2007-0A3 2A 383, 444. 17 293, 382. 75
/it 33, 654, 820. 37
(3,584, 238, 368)
AT H R E RS CANADA-GOV’ T 3. 5% 300, 000. 00 422, 100. 00
7 {EZES% | BRITISH COLUMBIA 3. 25% 200, 000. 00 220, 612. 00
ONTARIO PROVINCE 4. 4% 400, 000. 00 438, 676. 00
ONTARIO PROVINCE 4. 65% 100, 000. 00 134, 658. 00
ONTARIO PROVINCE 4% 700, 000. 00 790, 489. 00
QUEBEC PROVINCE 4. 25% 300, 000. 00 344, 985. 00
QUEBEC PROVINCE 4. 25% 100, 000. 00 128, 300. 00
/NEE 2, 479, 820. 00
(200, 964, 612)
AFaty EsfeiiS MEX BONOS DESARR 10% 2, 887, 800. 00 4,071, 130. 62
MEX BONOS DESARR 8. 5% 573, 400. 00 714, 063. 96
MEXICAN BONOS 10% 225, 400. 00 286, 692. 77
[axe AMERICA MOVIL SA 6% 2, 010, 000. 00 1,976, 020. 95
/NGE 7, 047, 908. 30
(40, 525, 472)
a—n ESHEEIR S BELGIAN 2. 15% 40, 000. 00 49, 444. 80
BELGIAN 2. 6% 130, 000. 00 157, 389. 70
BELGIAN 3% 80, 000. 00 89, 011. 20




A k) A diif ot FEATAE
BELGIAN 4% 250, 000. 00 380, 115. 01
BTPS 2. 15% 1, 160, 000. 00 1,192, 904. 45
BTPS 2. 35% 530, 000. 00 636, 364. 12
BTPS 2. 35% 840, 000. 00 975, 136. 80
BTPS 4. 25% 10, 000. 00 11,304. 79
BTPS 5% 230, 000. 00 341, 439. 59
DEUTSCHLAND REP 5. 5% 780, 000. 00 382, 526. 55
FINNISH GOV’ T 4. 375% 410, 000. 00 470, 085. 46
FRANCE 0.A.T. 1.75% 170, 000. 00 , 339, 743. 72
FRANCE 0.A.T. 1.75% 40, 000. 00 45, 920. 80
FRANCE 0.A.T. 4.5% 340, 000. 00 614, 505. 80
INDONESIA REP 3. 375% 320, 000. 00 339, 200. 00
IRISH GOVT 3. 4% 100, 000. 00 123, 868. 00
IRISH GOVT 4. 5% 160, 000. 00 189, 108. 81
REP OF AUSTRIA 0. 75% 50, 000. 00 52, 815. 49
REP OF AUSTRIA 3. 65% 50, 000. 00 61,543. 49
REP OF AUSTRIA 4. 35% 690, 000. 00 778, 837. 50
SPAIN 1/L BOND 0. 55% 680, 000. 00 704, 519. 17
SPANISH GOV’ T 3. 45% 320, 000. 00 379, 465. 60
SPANISH GOV’ T 3. 8% 310, 000. 00 379, 130. 00
SPANISH GOV’ T 4. 85% 290, 000. 00 348, 933. 79

RERRAE S EFSF 0. 4% 700, 000. 00 716, 078. 97
ELECTRICITE DE F VAR 200, 000. 00 188, 479. 99
PETROLEOS MEXICA 5. 125% 100, 000. 00 110, 250. 00
RTE RESEAU DE TR 1% 100, 000. 00 105, 860. 00
A S ABN AMRO BANK NV VAR 100, 000. 00 104, 094. 00
ATREM 2005-1X 2A2 48, 142. 67 46, 967. 07
AIREM 2007-1X 2A2 372, 080. 10 361, 763. 80
ANHEUSER-BUSCH T 1. 5% 50, 000. 00 53, 855. 00
APT PIPELINES LT 2% 100, 000. 00 102, 699. 99
BRITISH TELECOMM 1.75% 100, 000. 00 106, 980. 00
CREDIT SUISSE VAR 150, 000. 00 161, 115. 00
DAIMLER AG 1.375% 150, 000. 00 160, 109. 99
DEUTSCHE TELEKOM 0. 625% 100, 000. 00 103, 434. 99




Wi FE%E k) FRFER FEATAE ik
DEXIA CREDIT LOC 0.04% 800, 000. 00 803, 664. 00
ENEL FINANCE INT 1.375% 100, 000. 00 107, 640. 00
ENGIE 2. 375% 100, 000. 00 118, 639. 99
ING BANK NV FLOAT 200, 000. 00 200, 220. 00
INTESA SANPAOLO 4% 100, 000. 00 118, 466. 99
LEEK 18X A2C 39, 644. 00 42, 400. 12
LLOYDS BANK PLC VAR 200, 000. 00 208, 680. 00
MERCK KGAA VAR 100, 000. 00 104, 205. 00
MORGAN STANLEY 2. 375% 200, 000. 00 217, 637. 98
ORANGE SA 1% 100, 000. 00 104, 690. 00
RABOBANK 3. 875% 100, 000. 00 115, 114. 99
SCENTRE MGMT LTD 1.5% 100, 000. 00 105, 419. 99
SCENTRE MGMT LTD 2. 25% 150, 000. 00 167, 992. 50
TERNA SPA 0. 875% 150, 000. 00 155, 970. 00
UBS AG VAR 100, 000. 00 106, 790. 00
UBS GROUP FUNDIN 1. 75% 300, 000. 00 315, 632. 99
/it 16, 358, 167. 99
(1,909, 979, 693)
PR R [E & RES UK TREASURY 3. 5% 160, 000. 00 224, 892. 79
UK TREASURY 4. 25% 50, 000. 00 80, 508. 00
UK TREASURY 4. 5% 700, 000. 00 1,032, 933. 97
UK TREASURY 6% 160, 000. 00 252, 246. 41
kA& 5 EUROPEAN INVT BK 1.5% 700, 000. 00 718, 459. 06
A S CELES 2015-1 A 128, 830. 32 125, 092. 56
EHMU 2007-2 A2 107, 148. 34 102, 320. 34
STANDARD LIFE PL VAR 50, 000. 00 52, 437. 50
/NG 2, 588, 890. 63
(361, 978, 686)
Ay x—Frra—F | EFHE SWEDISH GOVT 3. 75% 10, 300, 000. 00 10, 783, 995. 97
SWEDISH GOVT 4. 25% 4, 200, 000. 00 4,745, 579. 91
kA EUROPEAN INVT BK 1. 75% 600, 000. 00 636, 960. 00
EUROPEAN INVT BK 5% 1, 400, 000. 00 1, 695, 987. 87
KFW 5% 1, 000, 000. 00 1, 210, 780. 00

et

19,073, 303. 75




Wi FE%E k) A diif ot FEATAE ik
(234, 601, 635)
Frow—r s un—% EAERES KINGDOM OF DENMA 3% 1, 600, 000. 00 1, 880, 063. 96
/NGE 1, 880, 063. 96
(29, 498, 203)
F oL sl CZECH REPUBLIC 1. 5% 2, 640, 000. 00 2, 771, 049. 60
/INGE 2, 771, 049. 60
(11, 970, 934)
A—7 v RXmF [E RS POLAND GOVT BOND 1. 75% 950, 000. 00 926, 497. 00
POLAND GOVT BOND 3. 25% 240, 000. 00 249, 902. 40
POLAND GOVT BOND 4% 80, 000. 00 87, 400. 80
/NEE 1, 263, 800. 20
(33, 819, 293)
o7 L—T E RS RUSSTIA GOVT BOND 7. 05% 2, 270, 000. 00 2, 035, 917. 60
/NG 2,035, 917. 60
(3, 359, 264)
F—=ANZ VT KV FrERE SR KEW 6% 300, 000. 00 344, 817. 00
A S FMACB 2014-1AX Al 99, 099. 80 98, 154. 88
/NG 442,971. 88
(35, 216, 263)
77U HhT R [ A2 REPUBLIC OF SOUT 10. 5% 1, 760, 000. 00 1, 959, 760. 00
REPUBLIC OF SOUT 7. 75% 3, 960, 000. 00 3, 807, 223. 20
/NG 5, 766, 983. 20
(42, 964, 024)
At 7,618, 879, 501

(6,489, 116, 447)
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