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ERER

% & FERTEREN 3,391,419
B S REM 1,352,131
BEEHERITHRN 327,906
IR 102, 726
REEHA 71,167
fHRE 53,294
RiTiH= BN 47,722
BEE AN 46,010
BEERIREM 40, 200
FETHEN 30, 000
EEMEBRRITHRAN 21, 865
BEE Y —E RN 19, 779
FMmil % FA 16, 776
e 17, 491
EREREGE 5, 544, 486
B RE 2R
% HARE T R mARELE (%)
ZEst
ESI%

1,468, 953 Abbott Laboratories 65, 970, 679 6. 47

87,394 Allergan PLC 217,310, 625 2.68

116, 260 Alphabet Inc, Class A 90, 451, 443 8.87

634, 636 American Tower Corp 61,527, 960 6.04

893, 102 Apple Inc 94, 007, 917 9.22

104, 354 Biogen Inc 31,968, 848 3.14

603, 528 BorgWarner Inc 26,090, 515 2.56

354, 888 Costco Wholesale Corp 57,314,412 5.62

249, 821 Equinix Inc 75, 545, 870 71.41

168, 136 Intercontinental Exchange Inc 43,086, 531 4.23

273,735 Kansas City Southern 20, 439, 793 2.01

2,407,715 Kate Spade & Co 42,785, 096 4.20

210, 092 LinkedIn Corp, Class A 47, 287, 507 4.64

671, 640 MasterCard Inc, Class A 65, 390, 870 6. 42

44,239 Priceline Group Inc 56, 402, 513 5.53

3,948, 294 SLM Corp 25,742, 8717 2.53
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#% HARE T R A (%)
* KL
251,110 Vertex Pharmaceuticals Inc 31,597,171 3.10
729, 580 Walgreens Boots Alliance Inc 62,127, 385 6.10
1,542,418 Whole Foods Market Inc 51,671,003 5.07
Taglait 976, 719, 015 95. 84
o AT I AR (%)
REEFES
ESI%

44, 352,994 Goldman Sachs US$ Liquid Reserves Fund, Class X, 0.42% 44,352, 994 4.35
BEERIMSEEH 44,352,994 4.35
FTEEMONEAEFHEEI
A an k@ AE TRG) TR RERAX  ARELE
04/01/2016 JPY 110, 200,000  USD 916,424 Brown Brothers Harriman & Co (343) (0. 00)
FEAMDONEABEFHIMEIRERIBRES (343) (0.00)
9 S RABEERIAHEOANY PENTRET 2N EAB FHEE
A AN k@ B A (%) MEHEER et )
28/01/2016 JPY 239, 403,000 USD 1,950,028 Bank of America Securities NA 41,152 0.00
28/01/2016 JPY 255, 855, 264  USD 2,083,868 JP Morgan Chase & Co 44,150 0.01
28/01/2016 JPY 255, 855, 264  USD 2,087,285 State Street Bank & Trust Co 40, 732 0.00
S ABEERMFOANY PENTRET HNEABFHIEIRERAREEFH 126, 034 0.01
gl AN wk R B ARG MEEEH RERAL  HRELE
28/01/2016 IN)] 153,370  JPY 18,662,000 State Street Bank & Trust Co (1,847) (0.00)
28/01/2016 USD 321,802 JPY 38,777,851 JP Morgan Chase & Co (725) (0. 00)
IS ABERRIAFONY PENTRET ANEABEFHNGIRERBASH (2,572) (0.00)
BASH s SUATELLE (%)
TEkLEE 976, 719, 015 95.84
BEEAIESHSEH 44,352,994 4.35
S RABEERAHFEOANY PENTRET HNEAEFHIEIRERAHEEFH 126, 034 0.01
IS ABERRIAFONY PENTRET INEABFHNEIREREBREH (2,572) (0.00)
FEBAMONEABFHNIMEIRERIBREE (343) (0.00)
TOMEE - 88 (2,030, 598) (0.20)
AR 1,019, 164, 530 100. 00
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YHNEREEFEGREROWREIL, £ 1E (BFEIZHR) T, Lo T, AfEEEMRREA TAFR
AEZR20164F 12 3L AR E CORPLE ZTHEH L BT £, 2k, TNHONEIT, B EREEEE
FDRTDI T AEELTENETT,

BEFRHMEDERAMNR (2015F 1 A1 BANS20155F12A31BFT) (B : K FL)

ZH
% & RE R EREN 53,143,623
B HREN 3,035,574
BFEBHERITHRN 1,148, 008
REER 1,928, 901
BRSTEREN 6,399, 161
ARERBHRITHRN 368, 958
BEEHREN 13,100
HRH R SR 10, 933
FrE T EHRAN 50, 734
RI&E A 236, 037
FNRIE A 43, 669
ZDOithER 398, 101
ERA& 66, 776, 799
BERBEIRTHEMES L UEERORES (10, 831, 760)
EREREE 55, 945, 039
W {24 5 534
&E &7 MlE  @AEAR i
NROERBRNEIFIC LSS L CERMNHATHTHE Sh TV REAEETH
I—Yzri—1&
250, 000, 000 Federal Home Loan Banks 0. 400% 03/02/2016 249, 908, 333 0.71
900, 000, 000 Federal Home Loan Banks 0. 336% 05/02/2016 899, 662, 917 2.55
197, 000, 000 Federal Home Loan Banks 0. 300% 10/02/2016 196, 992, 681 0.56
100, 000, 000 Federal Home Loan Banks 0.423% 07/03/2016 99,997, 670 0.29
96, 000, 000 Federal Home Loan Banks 0. 486% 08/03/2016 95, 997, 652 0.27
194, 000, 000 Federal Home Loan Banks 0.478% 09/03/2016 193, 991, 598 0.55
116, 000, 000 Federal Home Loan Banks 0.485% 09/03/2016 115,997,128 0.33
I—Jx U—ERE 1,852, 547, 979 5.26
&
75, 000, 000 Australia and New Zealand Banking Group Ltd 0.611% 01/03/2016 75, 329, 912 0.21
118, 438, 000 GE Capital International Funding 0.599% 15/04/2016 118, 550, 592 0.34
#HEAE 193, 880, 504 0.55
EfE
425, 000, 000 Dexia Credit Local 0.423% 02/05/2016 425, 000, 000 1.21
100, 000, 000 Dexia Credit Local 0.473% 10/05/2016 100, 000, 000 0.28
100, 000, 000 Dexia Credit Local 0.672% 19/05/2016 99,992, 147 0.28
275, 000, 000 United States Treasury Bill 0.130% 14/01/2016 274,971,101 0.78
1, 148, 000, 000 United States Treasury Floating Rate Note 0.271% 30/04/2016 1,148, 221,676 3.26
243, 000, 000 United States Treasury Floating Rate Note 0.450% 30/06/2016 244, 254,967 0.69
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&E &7 ME  EEsAR i
EfE
305, 000, 000 United States Treasury Note 0.257% 31/01/2016 305, 012, 253 0.87
274, 500, 000 United States Treasury Note 0.610% 30/06/2016 2178, 076, 256 0.79
EfEE&E 2,875, 528, 400 8.16
EHFHE
75, 000, 000 Australia and New Zealand Banking Group Ltd 0.582% 26/02/2016 75, 000, 000 0.21
335, 000, 000 Australia and New Zealand Banking Group Ltd 0.485% 16/05/2016 335, 000, 000 0.95
75, 000, 000 Banco Del Estado De Chile 0.614% 29/01/2016 75, 000, 000 0.21
70, 000, 000 Banco Del Estado De Chile 0.763% 15/06/2016 70, 000, 000 0.20
500, 000, 000 Bank of Montreal 0.530% 17/05/2016 500, 000, 000 1.42
245, 000, 000 Bank of Nova Scotia (The) 0.548% 23/05/2016 245, 000, 000 0.70
350, 000, 000 Bank of Nova Scotia (The) 0.479% 06/06/2016 350, 000, 000 0.99
110, 000, 000 Commonwealth Bank of Australia 0.573% 22/02/2016 109, 999, 895 0.31
150, 000, 000 Commonwealth Bank of Australia 0.463% 10/03/2016 150, 000, 000 0.43
100, 000, 000 Commonwealth Bank of Australia 0.532% 24/03/2016 99, 998, 939 0.28
100, 000, 000 Commonwealth Bank of Australia 0.473% 10/06/2016 100, 000, 000 0.28
75, 000, 000 Commonwealth Bank of Australia 0.497% 14/06/2016 75, 000, 000 0.21
500, 000, 000 Cooperatieve Centrale Raiffeisen-Boerenleenbank BA 0.560% 18/04/2016 500, 000, 000 1.42
500, 000, 000 Cooperatieve Centrale Raiffeisen-Boerenleenbank BA 0.681% 17/06/2016 500, 000, 000 1.42
200, 000, 000 Credit Suisse AG 0. 454% 01/02/2016 200, 000, 000 0.57
450, 000, 000 DNB Bank ASA 0.491% 15/04/2016 450, 000, 000 1.28
100, 000, 000 Erste Abwicklungsanstalt 0.417% 04/03/2016 99, 998, 962 0.28
250, 000, 000 HSBC Bank Plc 0.591% 17/06/2016 250, 000, 000 0.71
500, 000, 000 JPMorgan Chase Bank NA 0.612% 07/04/2016 500, 000, 000 1.42
400, 000, 000 National Australia Bank Ltd 0.592% 26/02/2016 400, 000, 000 1.14
125, 000, 000 NV Bank Neder lands 0.393% 10/02/2016 125, 000, 000 0.35
200, 000, 000 NV Bank Neder lands 0.449% 09/05/2016 200, 000, 000 0.57
250, 000, 000 NV Bank Neder lands 0.511% 16/05/2016 250, 000, 000 0.7
200, 000, 000 Oversea—-Chinese Banking Corporation 0.652% 27/05/2016 200, 000, 000 0.57
42,812,000 Royal Bank of Canada 0.581% 08/03/2016 42,831, 963 0.12
300, 000, 000 Royal Bank of Canada 0.445% 31/03/2016 300, 000, 000 0.85
500, 000, 000 Royal Bank of Canada 0.431% 06/06/2016 500, 000, 000 1.42
350, 000, 000 State Street Bank 0.517% 14/03/2016 350, 000, 000 0.99
100, 000, 000 Sumitomo Mitsui Banking Corporation 0. 360% 04/01/2016 100, 000, 507 0.29
300, 000, 000 Sumitomo Mitsui Banking Corporation 0.413% 02/03/2016 300, 000, 000 0.85
100, 000, 000 Sumitomo Mitsui Trust Bank 0. 400% 05/01/2016 100, 000, 965 0.29
500, 000, 000 Svenska Handelsbanken AB 0.572% 21/01/2016 500, 000, 000 1.42
300, 000, 000 Svenska Handelsbanken AB 0.584% 04/05/2016 300, 000, 000 0.85
350, 000, 000 Wells Fargo Bank NA 0.551% 17/05/2016 350, 000, 000 0.99
170, 000, 000 Wells Fargo Bank NA 0.740% 19/05/2016 170, 000, 000 0.48
200, 000, 000 Wells Fargo Bank NA 0.647% 10/06/2016 200, 000, 000 0.57
350, 000, 000 Westpac Banking Corp 0.674% 31/05/2016 350, 000, 000 0.99
EHFHESEH 9,422, 831, 231 26. 74
AROESHMBERIEIFIS LIS L ERHHHTIHT]E Sh T2 REN A MAES S5 14,344,788, 114 40. 71
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62, 694, 000 Albion Capital 0. 450% 14/01/2016 62, 683, 812 0.18
50, 000, 000 Albion Capital 0.370% 20/01/2016 49,990, 236 0.14
96, 424, 000 Albion Capital 0. 390% 21/01/2016 96, 403, 108 0.27
75, 000, 000 Bedford Row Funding Corp 0.510% 05/02/2016 74,962, 813 0.21
22, 500, 000 Chariot Funding LLC 0.500% 09/02/2016 22,487,813 0.07
100, 000, 000 Chariot Funding LLC 0.500% 22/02/2016 99,927, 718 0.28
50, 000, 000 Chariot Funding LLC 0.500% 23/02/2016 49,963, 194 0.14
85, 000, 000 Chariot Funding LLC 0.500% 25/02/2016 84,935, 069 0.24
71,000, 000 Charta LLC 0. 480% 02/02/2016 76,967, 147 0.22
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200, 000, 000 Charta LLC 0. 460% 29/03/2016 199, 775, 111 0.57
75, 000, 000 Ciesco LLC 0.510% 01/03/2016 74,936, 250 0.21
100, 000, 000 Electricité de France 0. 750% 15/01/2016 99, 970, 833 0.28
100, 000, 000 Erste Abwicklungsanstalt 0.320% 13/01/2016 99, 989, 333 0.28
100, 000, 000 Erste Abwicklungsanstalt 0.370% 08/03/2016 99,931, 139 0.28
100, 000, 000 Gotham Funding Corporation 0. 300% 06/01/2016 99, 995, 833 0.29
49,962, 000 Gotham Funding Corporation 0.460% 20/01/2016 49,949, 870 0.14
28,270, 000 Gotham Funding Corporation 0.390% 22/01/2016 28, 263, 569 0.08
250, 000, 000 JPMorgan Chase Bank NA 0.419% 04/01/2016 250, 000, 237 0.71
25, 000, 000 Jupiter Securitization Company LLC 0.500% 10/02/2016 24,986, 111 0.07
100, 000, 000 Jupiter Securitization Company LLC 0.500% 22/02/2016 99,927,778 0.28
50, 000, 000 Jupiter Securitization Company LLC 0.500% 23/02/2016 49,963, 194 0.14
100, 000, 000 Jupiter Securitization Company LLC 0. 5009 25/02/2016 99,923, 611 0.28
100, 000, 000 Kells Funding LLC 0.341% 13/01/2016 100, 000, 000 0.28
240, 000, 000 Kells Funding LLC 0.577% 25/02/2016 239, 996, 352 0.68
125, 000, 000 Kells Funding LLC 0.320% 07/03/2016 124, 926, 667 0.36
40, 000, 000 Landesbank Hessen 0.410% 08/01/2016 39, 996, 811 0.11
45,000, 000 Liberty Street 0.650% 16/03/2016 44,939, 063 0.13
150, 000, 000 Liberty Street 0.460% 25/04/2016 149,779, 583 0.43
70, 000, 000 Lma-Americas LLC 0. 400% 11/01/2016 69,992, 222 0.20
32,800, 000 Matchpoint Finance Plc 0.500% 11/02/2016 32,781,322 0.09
60, 000, 000 Matchpoint Finance Plc 0.500% 02/03/2016 59, 949, 167 0.17
300, 000, 000 National Australia Bank Ltd 0.650% 21/03/2016 299, 566, 667 0.85
100, 000, 000 Nieuw Amsterdam 0.400% 04/01/2016 99, 996, 667 0.29
50, 000, 000 Nieuw Amsterdam 0.400% 14/01/2016 49,992, 778 0.14
100, 000, 000 Nieuw Amsterdam 0.300% 22/01/2016 99, 982, 500 0.28
80, 000, 000 Nieuw Amsterdam 0.450% 05/02/2016 79, 965, 000 0.23
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38, 000, 000 0ld Line Funding Corp 0.510% 16/02/2016 317,975, 237 1
50,000,000  0ld Line Funding Corp 0. 750% 11/04/2016 49, 894, 792 14
25, 000, 000 0ld Line Funding Corp 0.750% 18/04/2016 24,943, 750 07
90,000,000  Regency Assets Ltd 0.400%  04/01/2016 89,997, 000 26
65,278,000  Regency Assets Ltd 0.450%  07/01/2016 65,273, 104 19
200, 000, 000 Regency Assets Ltd 0.420% 15/01/2016 199, 967, 333 57
250,000,000  Standard Chartered Bank 0.510% 16/02/2016 249, 837, 083 n
50, 000, 000 Thunder Bay Funding Corp 0.750% 18/04/2016 49, 887, 500 14
35,000,000  Victory Receivable Corp 0.390%  05/01/2016 34,998, 483 10
75, 000, 000 Victory Receivable Corp 0. 300% 11/01/2016 74,993, 750 21
60, 000, 000 Victory Receivable Corp 0. 300% 13/01/2016 59, 994, 000 17
55, 000, 000 Victory Receivable Corp 0.370% 14/01/2016 54,992, 651 16
40, 000, 000 Victory Receivable Corp 0. 400% 19/01/2016 39,992, 000 11
av—S oyl - R——BEF 4,420, 545, 321 12.54
B Es|
160, 000, 000 BNP Paribas Repo 0.290% 04/01/2016 160, 000, 000 0.45
400, 000, 000 Credit Suisse Securities (Europe) Ltd Repo 0.773% 04/04/2016 400, 000, 000 1.13
1, 300, 000, 000 ING Bank NV Repo 0. 650% 04/01/2016 1,300, 000, 000 3.69
1,200,000,000  Societe Generale Repo 0.550%  04/01/2016 1, 200, 000, 000 3.41
450, 000, 000 Wells Fargo Bank NA Repo 0. 330% 04/01/2016 450, 000, 000 1.28
50,000,000  Wells Fargo Securities LLC Repo 0.3009%  04/01/2016 50, 000, 000 0.14
150, 000, 000 Wells Fargo Securities LLC Repo 0. 500% 07/01/2016 150, 000, 000 0.43
HEmEI &5 3, 710, 000, 000 10.53
YoX—REMESHE
350, 000, 000 Bank of Nova Scotia (The) 0.480% 06/04/2016 350, 000, 000 0.99
140, 000, 000 CitiBank NA 0.380% 05/01/2016 140, 000, 000 0.40
700, 000, 000 CitiBank NA 0. 380% 08/01/2016 700, 000, 000 1.99
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300,000,000  Credit Industriel 0.395% 04/01/2016 300, 000, 375 0.85
200,000,000  Credit Industriel 0.650% 16/03/2016 200, 000, 000 0.57
150,000,000  DZ Bank AG 0.350%  07/03/2016 150, 000, 000 0.43
100,000,000  Mitsubishi UFJ Trust and Bank Group 0. 400% 18/02/2016 100, 000, 000 0.28
300,000,000  Mitsubishi UFJ Trust and Bank Group 0.400% 22/02/2016 300, 000, 000 0.85
300,000,000  Mitsubishi UFJ Trust and Bank Group 0. 400% 03/03/2016 300, 000, 000 0.85
125,000,000  Mizuho Bank Ltd 0.370% 14/01/2016 125, 000, 000 0.35
250,000,000  Mizuho Bank Ltd 0.360%  25/01/2016 249, 940, 056 0.71
250,000,000  Mizuho Bank Ltd 0. 300% 29/01/2016 250, 000, 000 0.7
200, 000,000  Mizuho Bank Ltd 0.350%  16/02/2016 200, 000, 000 0.57
200,000,000  National Bank of Kuwait 0.420% 19/01/2016 200, 000, 000 0.57
50,000,000  National Bank of Kuwait 0.420% 25/01/2016 50, 000, 000 0.14
150,000,000  National Bank of Kuwait 0.430% 01/02/2016 150, 000, 000 0.43
100,000,000  National Bank of Kuwait 0.420% 16/02/2016 100, 000, 000 0.28
87,500,000  National Bank of Kuwait 0.800%  13/04/2016 87,500, 000 0.25
195,000,000  Standard Chartered Bank 0. 650% 23/03/2016 195, 000, 000 0.55
70,000,000  Sumitomo Mitsui Trust Bank 0. 360% 04/01/2016 69, 999, 998 0.19
200,000,000  Sumitomo Mitsui Trust Bank 0. 380% 29/01/2016 200, 000, 000 0.57
350,000,000  Sumitomo Mitsui Trust Bank 0.380%  11/02/2016 350, 000, 000 0.99
400,000,000  Sumitomo Mitsui Trust Bank 0.390%  22/02/2016 400, 000, 000 1.14
400, 000,000  Sumitomo Mitsui Trust Bank 0.500% 18/03/2016 400, 000, 000 1.14
200, 000,000  Sumitomo Mitsui Trust Bank 0.500%  21/03/2016 200, 000, 000 0.57
900, 000, 000 The Norinchukin Bank 0.380% 29/01/2016 900, 000, 000 2.55
200, 000,000  The Norinchukin Bank 0.350%  16/02/2016 200, 000, 000 0.57
250, 000, 000 Toronto-Dominion Bank/The 0.550% 15/04/2016 250, 000, 000 0.7
YR —REMESIEESH 7,117, 440, 429 20. 20
SROZMBELMIFI= LB L TR E CHE A TSI OREEATES AL 15,247,085, 750 43.27
@m £ kS e i
E
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400, 000, 000 BNY Mel lon 0.150% 04/01/2016 400, 000, 000 1.13
500, 000, 000 DBS Bank Ltd 0.320% 06/01/2016 500, 000, 000 1.42
370, 000, 000 HSBC Bank Plc 0. 300% 04/01/2016 370, 000, 000 1.05
1,000, 000,000  Nordea Bank 0.150% 04/01/2016 1,000, 000, 000 2.84
175,000,000  Royal Bank of Canada 0.120%  04/01/2016 175, 000, 000 0.50
700, 000, 000 United Overseas Bank Ltd 0. 350% 05/01/2016 700, 000, 000 1.99
EHEEEE 3, 145, 000, 000 8.93
BEAEH 3, 145, 000, 000 8.93
REZESH 32,731,713, 864 92.91
B A W cianis
I—JzUi—1EAR 1,852, 547,979 5.26
HEAFH 193, 880, 504 0.55
EfE & 2,875, 528, 400 8.16
EHF(HEEF 9,422,831, 231 26.74
Tv—w L - RSB E 4,420,545, 321 12.54
WEEEIAE 3, 710, 000, 000 10.53
Yo —REMESITEST 7,117, 440, 429 20.20
EYEEaE 3, 145, 000, 000 8.93
ZoEE - BiE 2,497, 215, 799 7.09

HEE

35, 234, 989, 663 100. 00






