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36,344,677 1.32

22,293,208 0.81

59,019,792 2.15

34,204,876 1.24

48,543,758 1.77

153,664,705 5.60

155,608,088 5.67

73,407,459 2.67

56,426,910 2.05

2,712,121,282 98.93

— 29,102,968 1.06
2,741,224,250 100.00
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()
1,001,563,602 2.4702 2,474,062,410] 2.4568] 2,460,641,457/10.32
1,023,276, 259 2.3945 2,450,235,003] 2.3884 2,443,993,016/10. 25
2,015,263,053 1.1897] 2,397,558,455) 1.1968] 2,411,866,821)10.12
1,214,204,722 2.0089 2,439,215,867] 1.9853 2,410,560,634/10.11
1,218,994,007 1.9531 2,380,817,196| 1.9509 2,378,135,408 9.97|
1,672,367,148] 1.4301 2,391,652,259 1.4174 2,370,413,195 9.94
1,039,734,271 2.3414 2,434,433,823 2.2747) 2,365,083,546 9.92
1,562,829,867| 1.5437| 2,412,540,466] 1.5126| 2,363,936,456] 9.91

944,055,004 2.5237] 2,382,511,614 2.46014 2,322,469,715 9.74
953,483,162 2.4534 2,339,275,590| 2.4002 2,288,550,285 9.60f
99.93
99.93
()
412,800] 6,216.00 2,565,964,800] 7,230.00 2,984,544,000( 4.74
472,500 5,049.00 2,385,652,500] 5,237.00 2,474,482,500] 3.93
63,900f 46,348.60 2,961,675,598] 36,970.00] 2,362,383,000] 3.75
222,500] 8,795.68 1,957,039,591f 10,300.00] 2,291,750,000( 3.64
312,900 5,567.96 1,742,215,46]] 6,348.00 1,986,289,200] 3.16
420,700] 4,424.50) 1,861,387,37]] 4,699.00| 1,976,869,300( 3.14
177,200 11,473.93 2,033,181,240] 10,425.00f 1,847,310,000] 2.93
327,200 5,927.01 1,939,319, 884 5,140.00 1,681,808,000] 2.67
1,041,600] 1,727.50 1,799,364,000f 1,607.00] 1,673,851,200( 2.66f
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10 302, 900f 5,790.50 1,753,945,129 5,400.00 1,635,660,000] 2.60
11 788, 100] 2,090.50 1,647,523,050] 1,943.50 1,531,672,350( 2.43
12 858,200 1,596.81] 1,370,384, 255 1,636.00] 1,404,015,200( 2.23]
13 438,600] 3,045.63 1,335,814,710] 3,160.00 1,385,976,000] 2.20
14 459,900] 3,270.89 1,504,284,516] 2,874.00 1,321,752,600( 2.10
15 697, 200] 1,629.60] 1,136,161,343 1,882.00] 1,312,130,400] 2.08
16 68,100f 15,162.93 1,032,595,533 19,185.00f 1,306,498,500( 2.07]
17 2,029,000 567.80) 1,152,081,185| 623.00f 1,264,067,000( 2.01f
18 851,200 1,562.61] 1,330,100,015 1,440.00] 1,225,728,000] 1.95
19 242 ,400] 5,586.00 1,354,046,400] 5,019.00 1,216,605,600( 1.93]
20 388,600 2,676.07 1,039,924, 366 3,060.00 1,189,116,000] 1.89
21 325, 100) 3,051.80 992,140, 180| 3,632.00 1,180,763,200( 1.87]
22 226,800) 5,037.37 1,142,475,516] 4,950.00f 1,122,660,000( 1.78f
23 897,500 1,218.16 1,093,298,600] 1,246.00] 1,118,285,000] 1.77
24 520,700f 2,196.01 1,143,465, 247| 2,117.00 1,102,321,900( 1.75
25 17,500f 60,268.88 1,054,705,519] 62,890.00] 1,100,575,000] 1.75
26 806, 400) 1,380.94  1,113,590,438 1,345.00] 1,084,608,000 1.72
27 384,700] 2,896.74  1,114,376,393 2,687.00 1,033,688,900] 1.64
28 122,500 7,726.60 946,508,941 7,900.00 967,750,000( 1.54
29 226,400] 4,341.16) 982,840,113 4,025.00f 911,260,000 1.45
30 443,900 2,236.68 992,862,577| 2,052.00 910,882,800( 1.44

)

4.21

3.47

14.49

2.08

3.55

1.03

0.69

6.26

10.19

12.72

0.97

1.77

3.57

10.31

3.60
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4.32
2.01
1.26
5.69
1.32
3.01
1.71
98.34
)
1 BANK OF AMERICA CORP 324,857 3,083.021 1,001,542,447] 3,443.97 1,118,797,957 2.60
2 NESTLE SA-REG 115,525 9,302.98  1,074,727,638 9,315.93 1,076,223,275 2.50
3 JALPHABET INC-CL C 7,616 117,068.34 891,592,523 137,616.66 1,048,088,537| 2.44]
4 CSX CORP 114,623 7,347.68 842,213,731 8,241.76 944,695,554 2.20|
5 UNITEDHEALTH GROUP 29,369 23,869.01 701,009,108 29,807.39 875,413,337 2.04
INC
6 DANAHER CORP 75,472 10,497.39 792,259,108 11,440.29 863,421,612 2.01]
7 JAMAZON.COM INC 3,863 133,401.29 515,329,197 222,384.32 859,070,639 2.00]
8 PUBLIC STORAGE 33,802 23,336.56) 788,822,725 23,505.84] 794,544,707 1.85
9 EOG RESOURCES INC 57,915 11,689.06f 676,972,200 13,206.14] 764,833,865 1.78
10 BRITISH AMERICAN 133,158 6,611.06 880,316, 747| 5,462.19 727,335,574 1.69
[TOBACCO PLC
11 NIKE INC-B 79,722 6,712.46 535,131, 246 9,040.28 720,709,521 1.68
12 INTERCONT INENTAL 85,397 7,482.08 638,947,684 8,412.79 718,427,455 1.67]
EXCHANGE INC
13 SAFRAN SA 46,759 11,394.04 532,773,962 14,627.32 683,959,043 1.59
14 JAIRBUS SE 46,347 11,046.28 511,962,198 14,119.44] 654,394,093 1.52
15 UBS GROUP AG 369, 020 1,893.69 698,812,067 1,753.76 647,173,622 1.50
16 BROADCOM INC 26,467 29,608.59 783,650,711 24,061.14] 636,826,431 1.48]
17 JABBOTT LABORATORIES 85,168, 6,374.10 542,869,517 7,443 .24 633,925,967 1.47]
18 BLACKROCK INC 11,815 54,087.45 639,043,253 52,783.48 623,636,889 1.45
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19

ITAPESTRY INC

110,054

5,364.

590,425,070

5,620.

74

618,585, 646f

1.

44

20

ITHERMO FISHER
SCIENTIFIC INC

22,799

21,485.

66

489,851,735

26,564.

44

605,642,699

1.

41

21

DOMINOS PIZZA INC

17,951

30,569.

13

548,746,477

33,392.

4]

599,427,156

1.

39

22

FLEX LTD

385, 030]

2,036.

784,127,038

1,528.

588,397,302

1.

37

23

[M\ICROSOFT CORP

46,593

11,248.

41

524,097,555

12,433.

16

579,298,550

1.

39

24

NORTHERN TRUST CORP

48,017

10,819.

00j

519,496,359

11,903.

41

571,566,076

1.

33

25

ITOTAL SA

79,428

6,664.

529,353,180

7,080.

562,386,300

1.

31

26

BRISTOL MYERS SQUIBB

81,891

7,067.

578,793,993

6,740.

551,964,290

1.

28

27

JAERCAP HOLDINGS NV

79,562

5,628.

447,816,372

6,328.

503,484,153

1.

17

28

IHS MARKIT LTD

79,877,

4,956.

395,918,961

6,084.

486,049,740

1.

13

29

SALESFORCE.COM INC

28,619

12,495.

357,607,813

16,896.

483,565,753

1.

12

30

[T-MOBILE US INC

65,682

7,275.

477,897,698

7,331.

481,519,379

1.

12

~
o

.52

.05

.85

.61

.08

11

.90

.05

.76

.63

NN O|IDN]JTO|I S|P |IO| B>, ]|O

.40

[EEY

.82

4.08

N

.50

.84

.95

.57

.39

.69

A, |lw|lolo]| »

.27
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/ 3.05
0.49
2.24
4.86
0.47
3.01
4.48
9.03
0.71
1.37
5.82
1.12
1.86
7.08
/ 2.12
1.42
— — 1.85
96.21]
)
1 [SAMSUNG ELECTRONICS 148,902 5,483.60) 816,519,991 4,760.23 708,808,512 6.07
2 CHINA CONSTRUCTION 3,717,000 95.28 354,161,138 99.05 368,168,850/ 3.15
BANK-H
3 IND & COMM BK OF 3,544,000 86.22 305,594,346 82.07 290,856,080| 2.49
CHINA-H
4 BANK OF CHINA LTD-H 4,999,000 54.07 270,333,800 50.51 252,526,984] 2.16
5 [TENCENT HOLDINGS LTD 45,800 6,377.35 292,082,845 5,057.21 231,620,218 1.98
6 SK HYNIX INC 27,327 8,150.32 222,723,829 8,261.73 225,768,296] 1.93
7 BAIDU INC - SPON ADR 8,818 30,577.48 269,632,235 24,905.20) 219,614,098 1.88
8 ALE SA 141,371 1,124.22 158,933,006, 1,459.20) 206,288,818 1.76
9 AGRICULTURAL BANK OF 3,707,000 51.09 189,422,739 53.34 197,751,768 1.69
CHINA-H
10 TATA CONSULTANCY SVS 54,974 2,689.36 147,845,234 3,290.19 180,875,015 1.54
LTD
11 UNITED 2,828,000 56.94 161,038,791 62.80 177,618,196 1.52
MICROELECTRONICS CORP
12 CD PROJEKT RED SA 27,587 3,314.29 91,431,594 6,339.35 174,883,703 1.49
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13 [SOUTHERN COPPER CORP 32,152 4,715.60] 151,616,216 4,854.43 156,079,717 1.33]
14 PTT PCL-NVDR 885,000) 140.23) 124,109,546 176.28] 156,007,800] 1.33
15 ENEL AMERICAS S.A-ADR 184,355 1,118.16 206,138,462 815.18] 150,282,583 1.28|
16 ECOPETROL SA- 57,730) 1,303.74 75,265,121 2,517.73 145,348,564 1.24
[SPONSORED ADR
17 STANDARD BANK GROUP 102,418 1,244.49 127,454,116 1,396.74 143,052,341 1.22
LTD
18 MALAYAN BANKING 511, 200] 248.85 127,214,267 269.114 137,573,735 1.17
19 SHIN KONG FINANCIAL 3,119,000 34.53 107,714,041 43.25 134,924,821 1.15
HOLDINGS
20 ISBERBANK PAO- 112,517 1,817.49 204,499,298 1,187.23 133,583,715 1.14]
ISPONSORED ADR
21 LG ELECTRONICS INC 16,186 8,870.80 143,582,829 7,632.36 123,537,379 1.05
22 MONDI LTD 38,210 2,467.18 94,271,291 3,103.04 118,567,540 1.01
23 QATAR NATIONAL BANK 21,787 3,647.19 79,461,430 5,439.67| 118,514,308 1.01f
24 58.COM INC-ADR 14,128 8,537.76 120,621,497 8,388.36) 118,510,776/ 1.01]
25 JANHUI' CONCH CEMENT 168,000 523.74 87,989,646 689.81f 115,888,500] 0.99
CO.LTD-H
26 JAU OPTRONICS CORP 2,417,000 44.88 108,494,296 47.78 115,493,928) 0.98
27 JAUTOHOME INC-ADR 12,683 6,764.21 85,790,505 9,042.50] 114,686,093 0.98]
28 INFOSYS LTD 50,784 1,704.60] 86,566,511 2,237.59 113,634,075( 0.97|
29 FIRSTRAND LTD 207,983 528.09) 109,834,058 523.97| 108,976,853) 0.93
30 CIMB GROUP HOLDINGS 622,300 159.95 99,542,112 164 .55 102,400,585 0.87]
BERHAD
3.10
11.32
1.85
1.48
0.20
5.56
2.07
0.47
1.02
1.64
0.11
0.07
0.45
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)

)
1 13,900,000,000 119.10[ 16,555,227,000) 118.87 16,522,930,000) 1.7] 2032/9/2011.23
2 11,400,000,000 100.43( 11,449,476,000) 100.17( 11,419,722,000) 0.6(2037/12/20| 7.76f
3 8,200,000,000 102. 25 8,385,168,000 102. 15 8,376,382,000 0.3(2025/12/20| 5.69
4 4,000,000,000 112.07|  4,482,980,000) 111.89  4,475,640,000) 1.2 2035/3/20 3.04
5 3,400,000,000 116.57| 3,963,542,000] 116.31 3,954,744,000 1.5 2033/3/20( 2.68
6 3,800,000,000] 98.42) 3,739,991,000f 98.16 3,730,232,000f 0.5 2038/3/20| 2.53]
7 3,000,000,000] 100.26 3,007,967,688] 100.26 3,007,967,688] 0.51f 2019/8/7| 2.04
8 2,700,000,000 105.03] 2,835,999,000 105.114 2,837,997,000] 1.62| 2022/3/22 1.92
9 2,800,000,000 100.40f 2,811,340,000 100. 40f 2,811,256,000 0.1 2020/7/1) 1.91
10 2,600,000,000 100. 23} 2,606,058,000 99.76 2,593,968,000] 0.8 2047/3/20| 1.76f
11 2,500,000,000 103. 36} 2,584,225,000 103. 36} 2,584,200,000] 1.56| 2021/1/20 1.75
12 2,500,000,000 100.32] 2,508,075,000] 100. 18] 2,504,600,000] 0.1 2027/12/20 1.70f
13 1,800,000,000] 130.31 2,345,580,000] 129.77| 2,335,860,000] 1.9 2053/3/20 1.58
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14 2,000,000,000 100.09 2,001,880,000] 100.08 2,001,740,000] 0.28 2021/8/9| 1.36
15 2,200,000,000 83.50] 1,837,066,000f 83.05 1,827,232,000f 0.4 2056/3/20| 1.24
16 1,600,000,000] 104.07] 1,665,184,000f 104.07] 1,665,152,000f 1.62) 2021/6/9| 1.13
17 1,700,000,000] 94.78 1,611,311,000f 94.55 1,607,469,000f 0.2[ 2036/6/20| 1.09|
18 1,500,000, 000] 100. 19| 1,502,883,975| 100. 19| 1,502,883,975( 0.406] 2019/8/5 1.02
19 1,500,000,000 100.09 1,501,455,000 100.00 1,500,000,000 0.1 2028/6/20| 1.01f
20 1,400,000,000 100.85 1,411,928,000 100.59 1,408,316,000 0.6[ 2037/6/20| 0.95
21 1,300,000,000 102.87 1,337,388,000 102.82 1,336,699, 000 0.95( 2024/7/16| 0.90|
22 1,264,410,000] 103.02 1,302,645, 758 102.95 1,301,823,891 0.86] 2050/12/10| 0.88
23 1,200,000,000] 100.42 1,205,076,000f 100.40 1,204,824,000f 0.48 2022/8/31| 0.81]
24 1,300,000,000] 88.02 1,144,312,000f 87.63 1,139,242,000f 0.3 2046/6/20| 0.77|
25 1,000,000,000] 102. 66} 1,026,660,000f 102.64 1,026,480,000f 1.431 2020/9/28| 0.69
26 1,000,000,000] 100.114 1,001,110,000f 100.114 1,001,140,000f 0.29 2022/6/15| 0.68
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27 1,000,000,000] 100.12 1,001,280,000f 100.09 1,000,950, 000f 0.65 2023/5/30| 0.68
28 1,000,000,000] 99.97 999,710,000 99.95 999,510,000 0.36] 2021/7/2| 0.67]
29 1,000,000,000] 99.94 999,460, 000) 99.94 999,460, 000) 0.11f 2020/6/15( 0.67|
30 1,000,000,000] 99.91 999,100, 000) 99.91 999,110,000 0.22| 2023/2/24{ 0.67|
(

45.91

2.15

4.40

42.71

0.92

96.12
) )
1 US TREASURY N/H 2,420,000 11,116.41] 269,017,163} 11,113.80f 268,954,164 2.875 2028/5/15| 3.70]
2 US TREASURY N/B 1,635, 000f 11,119.88 181,810,079 11,106.00f 181,583,100 2.75 2023/5/31f 2.50]
3 G2SF 4.5 9/18 1,300,000] 11,540.73 150,029,562 11,539.71] 150,016, 250f 4.5 2048/9/20| 2.06]

TBA

4 FN AL6389 1,297,594.07| 11,425.63 148,258,392 11,419.19 148,174,232 4 2045/1/1 2.04
5 FG G08784 1,121,680.3] 11,065.63 124,121,087 11,046.12 123,902,249 3.5 2047/10/1f 1.70]
6 US TREASURY N/H 1,125,000f 10,555.03 118,744,177 10,560. 24 118,802,738 2.25/2027/11/15( 1.63
7 US TREASURY N/H 1,000,000} 11,093.04] 110,930,455 11,079.53] 110,795,356 2.625 2021/7/15( 1.52
8 US TREASURY N/B 1,004,500f 10,831.82 108,805,637 10,820.54 108,692,326 2.1252022/12/31] 1.49
9 FG Q15884 980,444 .96 10,854.56 106,423,009 10,832.89 106,210,568 3] 2043/2/1] 1.46
10 US TREASURY N/H 940, 000f 10,986. 26 103,270,870 10,982.79 103,238,246 2.625 2025/3/31f 1.42]
11 FN AV0634 702,764.24 11,109.34 78,072,481 11,074.48 77,827,547 3 2028/11/1) 1.07
12 FN MA2920 704,809.72 10,780.19 75,979,850 10,746.89 75,745,170) 3] 2047/3/1] 1.04
13 FN AL4452 624,401.19 11,414.90] 71,274,807 11,402.84 71,199,489 4 2043/11/1] 0.98]
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14 US TREASURY 565,000 12,552.38] 70,920,958 12,568. 00| 71,009,202 3.75(2043/11/15| 0.97
BOND
15 US TREASURY N/B 630,000 11,066.08| 69,716,349 11,094.71f 69,896,733 3| 2047/5/15| 0.96)
16 G2 MA3802 622,217 .14 10,920.71 67,950,549 10,872.114 67,648,159 3 2046/7/20] 0.93
17 FN AV9187 564,316.14 11,417 .20] 64,429,140 11,405.14 64,361,046 4 2044/3/1] 0.88
18 FN MA3149 556,194.07| 11,334.08] 63,039,514 11,308.52] 62,897,343 4 2047/10/1] 0.86
19 US TREASURY N/H 535, 000) 11,087.77, 59,319,614 11,106 .86} 59,421,740 312044/11/15] 0.81
20 FG GO7784 515,877.27 11,421.14] 58,919,073 11,406.53] 58,843,698 4 2044/7/1] 0.81
21 FN MA3276 525,276.18] 11,078.64] 58,193,465 11,042.10f 58,001,553 3.5 2048/2/1f 0.79
22 US TREASURY N/H 520, 000) 11,096 .47| 57,701, 667] 11,099.49) 57,717,358  2.625( 2020/8/31| 0.79
23 FN AS5104 498,115.93] 11,116.05) 55,370,820 11,094.81] 55,265,030 3.5 2045/6/1f 0.76]
24 FREDDIE MAC 370, 000f 14,840.48 54,909,781 14,832.78] 54,881,304 6.25( 2032/7/15( 0.75)
25 CDP FINANCIAL 483,000] 11,340.28] 54,773,568 11,326.56] 54,707,310 4.402019/11/25] 0.75
26 FN AT7277 463,276.11f 11,402.99 52,827,344 11,377.55 52,709,509 4 2043/9/1] 0.72
27 FN AR2627 481,759.14] 10,867. 25 52,353,991 10,840.97 52,227,368 3 2043/2/1) 0.7
28 G2 MA1090 441,160.94] 11,244.17, 49,604,889 11,228.00) 49,533, 566) 3.5 2043/6/20] 0.68
29 G2 MA1448 427,853.23] 11,244.17, 48,108, 547] 11,228.01 48,039,428 3.52043/11/20] 0.66
30 Chesapeake 430,000] 11,104.71] 47,750,279 11,104.71f 47,750,279 3.23| 2030/8/15| 0.65
Funding 11 LL
(
22.25
0.53
32.52
44.06
99.38
) )
1 BUNDESREPUB. 26,200,000 14,379.96] 3,767,550, 386} 14,351.36( 3,760,056,635 3.25 2021/7/4 3.53
DEUTSCHLAND
2 BUONI 32,390,000 10,934.96 3,541,836,330] 10,656.31 3,451,578,809 1.65 2032/3/1 3.24]
POLIENNALI DEL
ITES
3 BUONI 27,900,000 12,239.53]  3,414,829,762 12,113.86(  3,379,766,940 0.95 2023/3/1 3.17]
POLIENNALI DEL
ITES
4 UK TREASURY 23,200,000 14,200.12] 3,294,429,882 14,428.53] 3,347,419,795 1.75( 2037/9/7| 3.14]
5 BONOS Y OBLIG 18,900,000 14,595.06| 2,758,467,012 14,542 _46(  2,748,525,355 2.75/2024/10/31 2.58]
DEL ESTADO
6 FRANCE (GOVT 19,600,000 13,313.37]  2,609,421,319 13,522.92( 2,650,494,015 1) 2027/5/25( 2.49
0F)
7 BONOS Y OBLIG 20,200,000 12,963.77|  2,618,682,267] 12,903.31]  2,606,470,561 0.35| 2023/7/30| 2.45
DEL ESTADO
8 REPUBLIC OF 19,700,000 12,915.18 2,544,292,154 13,011.06 2,563,179,411 0] 2023/7/15| 2.41]
JAUSTRIA
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9 BUONI 19,300,000 13,033.73  2,515,511,048 12,511.76|  2,414,770,582]  1.45 2022/9/15 2.27]
POLIENNALI DEL
ITES
10 BELGIUM KINGDOM 13,700,000 13,261.76 1,816,861,340 13,419.82]  1,838,515,998] 0.8 2025/6/22] 1.72)
11 UK TREASURY 8,880,000 19,313.01  1,714,995,453 19,560.41 1,736,964,728] 3.5 2045/1/22] 1.63
12 BONOS Y OBLIG 13,000,000 13,371.61)  1,738,310,185 13,195.27]  1,715,385,618]  2.7|2048/10/31 1.61]
DEL ESTADO
13 FRANCE (GOVT 11,000,000 13,891.42  1,565,016,129 14,062.70|  1,593,737,213]  0.1] 2028/3/1 1.49
OF) 1/L
14 IRISH TSY 2022 11,800,000 12,930.08 1,525,750,384 12,979.06|  1,531,529,278 0/2022/10/18] 1.44
15 KFw 11,700,000 12,063.33  1,411,409,797 12,300.42]  1,439,149,889 0.375| 2030/4/23| 1.35|
16 UK TREASURY 10,400,000 13,261.93  1,379,241,177 13,517.80|  1,405,851,782] 1.5 2047/7/22| 1.32)
17 DEUTSCHLAND 1/L 8,800,000 15,058.75  1,375,023,698 15,247.91]  1,404,009,844] 0.5 2030/4/15| 1.32)
BOND
18 BELGIUM KINGDOM 7,300,000 18,805.63  1,372,811,282 19,075.66| 1,392,523,305|  3.75 2045/6/22| 1.31]
19 FRANCE (GOVT 9,900,000 13,623.23  1,348,700,166 13,955.74  1,381,619,224]  1.75 2039/6/25| 1.29)
OF)
20 [EUROPEAN 9,900,000 12,933.58  1,280,425,026 12,952.37|  1,282,284,860| 0.375 2025/7/16| 1.20)
INVESTMENT BANK
21 FRANCE 5,720,000 21,400.72 1,224,121,696 21,762.81)  1,244,833,023 4 206074725 1.17]
(GOVERNMENT
0.A.T
22 HSBC HOLDINGS 8,904,000 13,031.72|  1,160,345,160 13,040.30| 1,161,109,190| 0.376 2022/9/27| 1.09)
pLC
23 NETHERLANDS 8,000,000 14,515.25 1,161,220,368 14,510.39  1,160,831,481 2| 2024/7/15) 1.09
(GOVERNVENT
24 EUROPEAN 8,900,000 12,760.36 1,135,672,432 12,991.62]  1,156,254,981 1.125 2033/4/13| 1.08
INVESTMENT BANK
25 EUROPEAN 8,650,000 12,838.35 1,110,518,098 13,024.92]  1,126,656,002 1| 2031/3/14) 1.0§
INVESTMENT BANK
26 IASB FINANCE LTD 7,630,000 14,327.58  1,093,194,694 14,342.45  1,094,329,121 1| 2020/9/7] 1.02
27 FINNISH 7,500,000 12,886.81 966,511,317 13,017.62 976,321,989 0| 2023/9/15 0.91]
(GOVERNVENT
28 CCTS EU 7,200,000 12,930.08 930,966,336 12,945.37 932,067,078|  0.929|2019/11/15| 0.87
29 KFw 6,800,000 13,156.81 894,663,624 13,427.59 913,076,691 1.375 2035/7/31| 0.85
30 BELGIUM KINGDOM 4,550,000 19,987.22 909,418,564 19,878.97 004,493,249|  4.25 2041/3728| 0.85
55.59
0.62
10.14
28.00
94 .36
) )
1 AUSTRAL IAN 17,300,000 8,198.41  1,418,325,693 8,259.26 1,428,853,044  2.75 2024/4/21| 6.05
(GOVERNMENT
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2 JAUSTRALIAN 13,850,000 8,947.64  1,239,248,629 8,846.57]  1,225,250,923 5.75 2021/5/15| 5.19
GOVERNMENT

3 JAUSTRALIAN 9,880,000 8,060.70] 796,397,633 8,183.99 808,578,873 2.752027/11/21 3.42
GOVERNMENT

4 JAUSTRALIAN 8,375,000 9,472 .54 793,325,946 9,447.20 791,203,255 4.75 2027/4/21 3.35
GOVERNMENT

5 JAUSTRALIAN 8,400,000 9,112.31 765,434,149 9,076.04 762,387,847 4.25 2026/4/21 3.23}
GOVERNMENT

6 JAUSTRALIAN 7,600,000 8,413.78 639,447,561 8,561.32 650,660,557 3.250 2029/4/21 2.75
GOVERNMENT

7 JAUSTRALIAN 7,700,000 7,730.87 595,277,714 7,859.13 605,153,534 2.250 2028/5/21 2.56)
GOVERNMENT

8 JAUSTRALIAN 6,179,000] 9,210.70f 569,129,465 9,234.83 570,620,335 5.5 2023/4/21 2.41
GOVERNMENT

9 JAUSTRALIAN 6,200,000] 8,049.67| 499,080,009 8,184.20| 507,420, 987| 2.75(2028/11/21 2.15
GOVERNMENT

10 JAUSTRALIAN 4,750,000 9,583.31 455,207,618 9,760.33 463,615, 706] 4.5 2033/4/21) 1.96]
GOVERNMENT

11 QUEENSLAND 5,000,000] 8,739.92 436,996,052 8,704.52 435,226,215 4.25 2023/7/21 1.84
[TREASURY CORP

12 QUEENSLAND 5,200,000 8,179.26| 425,321,784 8,258.05) 429,418,980 3.5 2030/8/21 1.81
[TREASURY CORP

13 JAUSTRALIAN 5,051,000 8,405.114 424,542,292 8,482.65) 428,458,912 3.25 2025/4/21 1.81]
GOVERNMENT

14 TOYOTA FINANCE 5,000,000 8,049.16| 402,458,400 8,068.75] 403,437,569 2.7 2020/8/14) 1.70
JAUSTRALIA

15 JAUSTRALIAN 4,330,000 8,782.69 380,290,832 9,035.98 391,258,338 3.75 2037/4/21f 1.65
GOVERNMENT

16 QUEENSLAND 4,200,000 9,142.71] 383,994,152 9,071.20 380,990, 600f 4.75 2025/7/21 1.61
[TREASURY CORP

17 JAUST & NZ 4,300,000 8,057.30] 346,464,227 8,097.69 348,200,759 2.95 2021/7/16| 1.47
BANKING GROUP

18 IASIAN 4,000,000 8,094.13 323,765,489 8,146.94 325,877,850 2.75 2022/1/19| 1.38
DEVELOPMENT
BANK

19 JAUSTRALIAN 3,890,000 7,525.23 292,731,649 7,970.35 310,046,653 3 2047/3/21 1.31]
GOVERNMENT

20 JAUSTRAL IAN 3,600,000 7,976.79 287,164,736 8,044.68 289,608,624 202021/12/21) 1.224
GOVERNMENT

21 EUROPEAN 3,000,000 8,896.33] 266,889,903 8,624.58] 258,737,419 6 2020/8/6] 1.09
INVESTMENT BANK

22 JAUST & NZ 3,000,000 8,250.40] 247,512,038 8,148.05) 244,441,559 3.75 2019/7/25( 1.03
BANKING GROUP

23 NAT IONAL 3,000,000 8,094.21] 242,826,535 8,110.57] 243,317,328 3 2021/5/12] 1.03}
JAUSTRALIA BANK

24 NAT IONAL 3,000,000 8,077.20] 242,316,158 8,074.53 242,236,084 2.7 2020/8/4{ 1.02
JAUSTRALIA BANK

25 NEW S WALES 2,870,000 8,085.71] 232,059,936 8,146.99 233,818,675 3 2027/5/20] 0.99
TREASURY CRP

26 QUEENSLAND 2,500,000 9,124.96) 228,124,098 9,143.40 228,585,033 6| 2022/7/21] 0.96f
[TREASURY CORP

27 INTL FINANCE 2,500,000 8,689.11] 217,227,928 8,672.18 216,804,709 4.25 2023/8/21f 0.91f
CORP

28 JAUSTRALIAN 2,600,000 8,133.45| 211,469,772 8,128.70] 211,346,218 2.75(2019/10/21f 0.89)
GOVERNMENT

29 KFW 2,500,000 8,112.99 202,824,883 8,193.58] 204,839,633 3.2 2026/9/11] 0. 86|

30 KFW 2,500,000 8,162.15] 204,053,880 8,129.11] 203,227,833 2.75 2020/4/16| 0.86
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)
42.63
0.71
31.18
22.68
97.22
(G )
1 REPUBLIC OF 5,532,000 11,895.71 658,070, 967| 11,910. 46| 658,886,819 6.375 2021/3/29| 3.03
HUNGARY
2 PETROLEOS 4,997,000 10,267.08] 513,046,478 10,328.57| 516,119,142 6.75 2047/9/21 2.37|
MEX1CANOS
3 HUNGARY 4,228,000 11,803.40f 499,047,806] 11,844.34 500,779,079 5.375 2023/2/21) 2.30]
4 CROATIA 4,085,000 11,975.02 489,179,946 12,045.90f 492,075, 047| 6] 2024/1/26] 2.26
5 REPUBLIC OF 3,770,000 10,986. 28] 414,182,948 11,116.62 419,096, 890) 4.75 2024/3/18] 1.93
IAZERBAIJAN
6 RUSSIAN 3,600,000 10,487.71 377,557,888 10,581.17| 380,922,295 5.25( 2047/6/23( 1.75
FEDERATION
7 JABU DHABI GOVT 3,330,000 10,638.13 354,250,020 10,703.96] 356,441,961 2.5(2022/10/11 1.64
INT"L
8 REPUBLIC OF 3,945,000 10,596.21] 418,020,716 8,684.89 342,618,989 6.875 2027/1/26] 1.57]
JARGENTINA
9 IVORY COAST 3,230,000 10,005. 26 323,170,163 9,665.55 312,197,324 6.125) 2033/6/15| 1.43
10 REPUBLIC OF 1,996, 000f 14,479.53 289,011,545 14,867.00f 296,745,369 7.75 2038/1/17( 1.36)
INDONESIA
11 UNITED MEXICAN 2,736,000 10,166.32 278,150, 660) 10,706. 18] 292,921,195 4.75( 2044/3/8] 1.34
STATES
12 QATARI DIAR 2,525,000 11,433.40) 288,693,473 11,425.40f 288,491,566 5 2020/7/21] 1.32
FINANCE QSC
13 ITURKEY GLOBAL 2,520,000 10,747.37| 270,833,879 9,674.88] 243,806, 997| 5.75 2024/3/22( 1.12
14 PETROLEOS 2,085,000] 11,133.76f 232,139,000 11,331.45 236,260, 770] 6.5 2027/3/13( 1.08]
MEX1CANOS
15 INDONESIA 1,395, 000f 15,155.24 211,415,704 15,493.98 216,141,029 8.5/ 2035/10/12] 0.99
GLOBAL
16 STATE OF QATAR 1,865, 000f 10,993.01 205,019,759 11,411.41 212,822,890 5.103] 2048/4/23) 0.98
17 DOMINICAN 1,745,000f 11,771.69 205,416,054 11,773.80f 205,452,876 6.6 2024/1/28) 0.94
REPUBLIC
18 REPUBLIC OF 1,810, 000f 11,040.52 199,833,431 11,082.61f 200,595, 255 3.7 2022/1/8) 0.92
INDONESIA
19 CNAC SYNBRIDGE 1,730, 000f 11,244.82 194,535,472 11,190.84 193,601,702 5 2020/5/5] 0.89
[COMP
20 CROATIA 1,570, 000f 11,681.40) 183,398,010 11,776.80f 184,895,798 5.5 2023/4/4) 0.85
21 REPUBLIC OF SRI 1,750,000] 10,535.19 184,365,153 10,520.45) 184,108,021 6.2 2027/5/11f 0.84
LANKA
22 SINOPEC GRP 1,715,000] 10,664.32 182,893,181 10,705.61] 183,601,341 3.625 2027/4/12] 0.84]
OVERSEAS DEV
23 REPUBLIC OF 2,260,000 8,869.42 200,448,913 7,906. 69 178,691,297 5.75 2047/5/11 0.82
[TURKEY
24 PETROLEOS 1,540, 000f 11,618.38 178,923,085 11,589.11 178,472,309 6.875 2026/8/4] 0.82]
MEX1CANOS
25 REPUBLIC OF 1,465, 000f 12,144.41 177,915,712 12,100.32 177,269,691 7.25 2021/9/28( 0.81]
SERBIA
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26 REPUBLIC OF 1,485,000 11,330.03 168,250,949 11,412.44 169,474 ,850f 4.75 2026/1/8] 0.78
INDONESIA
27 KAZMUNAYGAS 1,470,000 11,043.13 162,334,044 11,228.47 165,058,612] 5.375 2030/4/24| 0.76|
INATIONAL CO
28 REPUBLIC OF SRI 1,450,000] 11,062.68 160,408, 956 11,127.90] 161,354,565 6.85 2025/11/3( 0.74
LANKA
29 REPUBLIC OF 1,640,000] 9,227.86 151,336,975 9,231.32 151,393,802 3.5 2032/9/1) 0.69
IAZERBAIJAN
30 REPUBLIC OF 1,615,000] 10,420.49 168,291,057 9,298.49 150,170,751 6] 2027/3/25| 0.69
ITURKEY
69.09
1.08
2.26
18.58
91.02
)
)
1 SPRINT CAPITAL 1,050,000 12,676.94 133,107,909 12,325.43 129,417,108 8.75 2032/3/15{ 0.71
CORP
2 BAUSCH HEALTH 1,075,000] 9,787.71 105,217,967 10,370.22 111,479,946 6.125 2025/4/15 0.61]
COS INC
3 LTF MERGER SUB 875,000 11,786.24 103,129,622 11,633.53 101,793,431 8.5 2023/6/15( 0.56
INC
4 BAUSCH HEALTH 825,000 11,172.44 92,172,859 11,794.01] 97,300,638 92025/12/15| 0.54
COS INC
5 BOYD GAMING 750, 000f 11,841.21 88,809,129 11,716.83 87,876,225 6.875( 2023/5/15| 0.48
CORP
6 BWAY HOLDING CO 800,000 11,508.59 92,068, 740] 10,894.31 87,154,557 7.25 2025/4/15) 0.48
7 FRONTIER 850, 000) 9,136.69 77,661,897 9,842.69 83,662,886 10.5| 2022/9/15| 0.46
COMMUNICATIONS
8 SCIENTIFIC 700,000 12,257.69 85,803,846 11,787.35 82,511,472 10] 2022/12/1] 0.45
GAMES INTERNA
9 EMC CORP 725,000 10,972.72 79,552,278 10,861.48 78,745,740 2.65 2020/6/1| 0.43
10 HARLAND ESCROW 775,000 11,248.15 87,173,215 10,078.69 78,109,886 9.25 2021/3/1f 0.43
CORP
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11 CCO HLDGS 700, 000f 11,060. 46| 77,423,258 10,647.87| 74,535,143  5.125( 2027/5/1) 0.41
LLC/CAP CORP
12 ICAHN 650, 000f 11,364.76] 73,871,003 11,311.57| 73,525,218 6| 2020/8/1) 0.40
ENTERPRISES/FIN
13 ALTOS ESCROW 4,010,000 1,832.49 73,482,848 1,832.48 73,482,848 11.875 2004/4/30| 0.40)
DEBT
14 DIGICEL GROUP 925, 000f 10,771.70) 99,638,312 7,885.26 72,938,655 8.25| 2020/9/30( 0.40f
LTD
15 CALIFORNIA 725,000 9,347.70 67,770,893 10,023.16 72,667,945 8]2022/12/15| 0.40
RESOURCES CRP
16 BOYD GAMING 600, 000f 12,098.59 72,591,592 11,411.41 68,468,490 6.375( 2026/4/1) 0.38
CORP
17 KIRS MIDCO 3 600, 000f 11,761.25 70,567,524 11,328.12 67,968,720 8.625 2023/7/15( 0.37|
PLC
18 INFOR US INC 600, 000f 11,470.27] 68,821,661 11,305.57| 67,833,449 6.5 2022/5/15| 0.37
19 ARD FINANCE SA 600,000 11,716.83 70,300,980 11,286.47 67,718,835  7.125 2023/9/15( 0.37|
20 BOMBARDIER INC 550,000 12,306.83] 67,687,600 12,299.89 67,649,423 8.75| 2021/12/1 0.37}
21 [JPMORGAN CHASE 575, 000] 12,259.35 70,491,309 11,597.44] 66,685,283  6.125(2049/12/29) 0.37
8 CO
22 SLM CORP 600, 000] 11,355.88 68,135,310 11,078.23 66,469,410 6.125( 2024/3/25| 0.36
23 VERTIV INT HOLD 575, 000f 12,022.24 69,127,908 11,342.00] 65,216,514 12| 2022/2/15] 0.36]
CORP
24 1011778 BC / 600, 000f 11,439.18 68,635, 080) 10,800.58 64,803,510 5(2025/10/15[ 0.35
INEW RED FIN
25 BANK OF AMERICA 550,000 12,286.01 67,573,068 11,758.47| 64,671,626 6.25 2049/9/29| 0.35
CORP
26 ALTICE SA 600,000 10,745.09 64,470,330 10,772.82 64,636,920 7.75 2022/5/15| 0.35
27 FIRST QUANTUM 600, 000f 10,981.05 65,886,345 10,509.05] 63,054,315 6.5 2024/3/1f 0.35
MINERALS L
28 SPRINT CORP 525, 000f 11,931.17| 62,638,673 11,938.95 62,679,488 7.875 2023/9/15( 0.34
29 CCO HLDGS 550, 000f 11,466.94 63,068,197 11,328.12 62,304,660 5.75 2023/9/1f 0.34
LLC/CAP CORP
30 MURRAY ENERGY 777,000) 8,398.53 65,256,634 7,996.31 62,131,406 9| 2024/4/15] 0.34
CORP
)
0.03
0.11
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- 90.89

- 0.20

92.26
)
1 SIMON PROPERTY GROUP INC 7,405 18,299.35 135,506,733 20,151.83 149,224,353 5.44
2 PROLOGIS INC 15,377 7,317.74] 112,524,940 7,427.69 114,215,632( 4.16
3 ALEXANDRIA REAL ESTATE EQUIT 6,246 13,871.39 86,640,727, 14,143.49 88,340,245 3.22
4 EQUITY RESIDENTIAL 11,618 6,842.24] 79,493,232 7,514.31] 87,301,365 3.18]
5 WELLTOWER INC 10,724 7,027.87 75,366,950 7,394 .37, 79,297,275 2.89
6 LINK REIT 66,553 1,011.26) 67,302,574 1,102.99 73,407,459| 2.67
7 REGENCY CENTERS CORP 9,467 7,308.85 69,192,964 7,305.52 69,161,422 2.52|
8 ESSEX PROPERTY TRUST INC 2,522 27,274.1]] 68,785,317, 27,241.90 68,704,090 2.50]
9 HEALTHCARE TRUST OF AMERICA 21,079 3,255.16 68,615,699 3,184.09 67,117,437 2.44]
10 CUBESMART 19,561 3,213.45 62,858,302 3,379.55 66,107,491 2.41]
11 EXTRA SPACE STORAGE INC 6,474 9,850.95 63,775,092 10,199.75] 66,033,184 2.40]
12 CYRUSONE INC 8,817 6,433.70 56,725,984 7,451.01 65,695,603| 2.39
13 DOUGLAS EMMETT INC 14,037 4,238.04f 59,489,502, 4,319.12 60,627,535 2.21]
14 EQUINIX INC 1,261 47,575.88 59,993,188 47,832.43 60,316,696[ 2.20]
15 SUN COMMUNITIES INC 5,203 10,612.25 55,215,564 11,459.17| 59,622,066 2.17]
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16 BRIXMOR PROPERTY GROUP INC 29,337 1,902.45 55,812,405 2,023.51 59,363,807| 2.16|
17 284 159,222 45,219,306 173,400 49,245,600 1.79
18 SEGRO PLC 48,580 818.06) 39,741,358 956.98, 46,490,438( 1.69|
19 STORE CAPITAL CORP 14,246 2,872.01 40,914,678 3,185.20 45,376,371 1.65
20 GOODMAN GROUP 51,456 697.90, 35,911,626 860.70, 44,288,241 1.61
21 EPR PROPERTIES 5,617 7,531.31 42,303,383 7,743.10 43,493,011 1.58]
22 INVITATION HOMES INC 16,075 2,547.48 40,950,774 2,597.69 41,757,921 1.52
23 MIRVAC GROUP 207,583 186.93 38,803,568 196.63 40,819,038( 1.48|
24 MACERICH CO /THE 6,130] 6,771.32 41,508,242 6,497.00 39,826,671 1.45
25 DIAMONDROCK HOSPITALITY CO 29,823 1,341.66 40,012,579 1,331.60 39,712,587 1.44
26 MID-AMERICA APARTMENT COMM 3,393 10,104.23 34,283,682 11,486.93 38,975,173| 1.42
27 KLEPIERRE 9,055 4,478.88 40,556,342 4,013.76] 36,344,677] 1.32
28 HUDSON PACIFIC PROPERTIES IN 9,613 3,782.21 36,358,445 3,730.50 35,861,348 1.30
29 PARK HOTELS & RESORTS INC 9,474 3,265.16 30,934,164 3,743.83 35,469,070 1.29
30 UNITE GROUP PLC 26,989 1,126.64 30,407,008 1,279.35 34,528,539 1.25

98.93

98.93
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)
T-NOTE (2 ) 1 211,594.94 23,499,734 211,546.88 23,494,396]  0.32
(2018 09 )
T-NOTE @ ) 1 211,251.45 23,461,586 211,265.63 23,463,160 0.32
(2018 12 )
T-NOTE (5 ) 2 227,406.26 25,255,740 227,078.12 25,219,296)  0.34
(2018 09 )
T-BOND (2018 7] 1,010,642.92 112,242,003 1,009,531.25 112,118,540 1.54]
12 )
T-NOTE (10 ) 4 481,500 53,475,390 481,062.52 53,426,803  0.73
(2018 09 )
T-ULTRA (2018 4 640,960. 6 71,185,084 637,625 70,814,632  0.97
12 )
[ ) [ (]
| 4,218,164.81] 4,214,645.39] 468,078,517 6.44|
)
BOBL (2018 35 4,601,761.5 596,204,219 4,627,350 599,519,466  0.56
09 )
BTP (2018 09 98| 12,136,320 1,572,381,618 12,046,160 1,560,700,489 1.46
)
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BST (2018 09 133 14,459,760  1,873,406,505) 14,576,800  1,888,570,208]  1.77
)
BUNDS (2018 247, 40,237,773.38]  5,213,205,916] 40,256,060  5,215,575,132  4.90
9 )
BUXL (2018 142 24,896,584.5|  3,225,601,485 25,281,680  3,275,494,459  3.08
o )
OAT (2018 09 221 33,506,076.9]  4,341,047,320) 34,140,080  4,423,188,763  4.16
)
SCHATZ (2018 571] 63,942,293.7|  8,284,363,568 63,946,290  8,284,881,331]  7.79
09 )
GILT (2018 193 23,620,531.95|  3,414,584,098 23,561,440  3,406,041,765  3.20
12 )
)

3 9 1,003, 751.46] 80,892,329 1,003,482.81] 80,870,679  0.34

(2018
09 )

)

T-NOTE (5 ) 361 40,929,035.63  4,545,578,697|  40,900,173.68]  4,542,373,288]  20.92
(2018 12 )
T-BOND (2018 4 5,919,420.92) 657,410,888 5,912,968.75 656,694,309  3.02
12 )
T-NOTE (10 ) 251 30,176,407.23  3,351,391,786|  30,159,218.75|  3,349,482,834  15.43
(2018 12 )
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() () ()
9,434,016.97 863,189,676 856,014,955 4.75
2018 8
)
4 (2009 1 20 ) 122,051 122,937 0.5511] 0.5551
5 (2009 7 21 ) 122,472 123,205 0.6678 0.6718
6 (2010 1 20 ) 115,176 115,790 0.7504 0.7544
7 (2010 7 20 ) 91,120 91,635 0.7070) 0.7110)
8 (011 1 20 ) 79,580 80,009 0.7409 0.7449
9 (2011 7 20 ) 68,152 68,524 0.7338 0.7378
10 (2012 1 20 ) 55,334 55,657, 0.6855 0.6895
11 (2012 7 20 ) 52,104 52,395 0.7180) 0.7220)
12 (2013 1 21 ) 55,320 55,579 0.8568 0.8608
13 (2013 7 22 ) 49,994 50,205 0.9461] 0.9501]
14 (2014 1 20 ) 42,686 42,858 0.9911] 0.9951
15 (014 7 22 ) 39,617, 39,772 1.0183 1.0223
16 (015 1 20 ) 38,327 38,463 1.1288 1.1328
17 (2015 7 21 ) 35,470 35,592 1.1686 1.1726
18 (2016 1 20 ) 28,504 28,616 1.0167, 1.0207,
19 (2016 7 20 ) 27,520 27,628 1.0216 1.0256
20 (2017 1 20 ) 27,458 27,560 1.0773 1.0813
21 (2017 7 20 ) 26,558 26,654 1.1139 1.1179
22 (2018 1 22 ) 25,922 26,012 1.1541] 1.1581]
23 (2018 7 20 ) 24,284 24,371 1.1136 1.1176
2017 8 26,117, — 1.1066 —
9 26,332 — 1.1228 —
10 26,089 — 1.1363 —
11 25,824 — 1.1326 —
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12 26,052 1.1537 —

2018 1 25,525 1.1377 —

2 24,638 1.1025 —

3 24,146 1.0837] —

4 24,393 1.1027, —

5 23,939 1.0882 —

6 23,836 1.0893 —

7 24,052 1.1029 —

8 23,831 1.0985) —

1

4 2008 7 23 2009 1 20 0.0120
5 2009 1 21 2009 7 21 0.0120
6 2009 7 22 2010 1 20 0.0120
7 2010 1 21 2010 7 20 0.0120
8 2010 7 21 2011 1 20 0.0120
9 2011 1 21 2011 7 20 0.0120
10 2011 7 21 2012 1 20 0.0120
11 2012 1 21 2012 7 20 0.0120
12 2012 7 21 2013 1 21 0.0120
13 2013 1 22 2013 7 22 0.0120
14 2013 7 23 2014 1 20 0.0120
15 2014 1 21 2014 7 22 0.0120
16 2014 7 23 2015 1 20 0.0120
17 2015 1 21 2005 7 21 0.0120
18 2015 7 22 2016 1 20 0.0120
19 2016 1 21 2016 7 20 0.0120
20 2016 7 21 2017 1 20 0.0120
21 2017 1 21 2017 7 20 0.0120
22 2017 7 21 2018 1 22 0.0120
23 2018 1 23 2018 7 20 0.0120
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4 2008 7 23 2009 1 20 33.9
5 2009 1 21 2009 7 21 23.4
6 2009 7 22 2010 1 20 14.2
7 2010 1 21 2010 7 20 4.2
8 2010 7 21 2011 1 20 6.5
9 2011 1 21 2011 7 20 0.7
10 2011 7 21 2012 1 20 4.9
11 2012 1 21 2012 7 20 6.5
12 2012 7 21 2013 1 21 21.0
13 2013 1 22 2013 7 22 11.8
14 2013 7 23 2014 1 20 6.0
15 2014 1 21 2014 7 22 4.0
16 2014 7 23 2015 1 20 12.0
17 2015 1 21 2015 7 21 4.6
18 2015 7 22 2016 1 20 12.0
19 2016 1 21 2016 7 20 1.7
20 2016 7 21 2017 1 20 6.6
21 2017 1 21 2017 7 20 4.5
22 2017 7 21 2018 1 22 4.7
23 2018 1 23 2018 7 20 2.5

100
2 1

4 2008 7 23 2009 1 20 1,366,992,299 33,876,934,371]  221,488,435,401

5 2009 1 21 2009 7 21 1,302,835,549 39,392,569,840|  183,398,701,110

6 2009 7 22 2010 1 20 897,276,646 30,807,475,957  153,488,501,799

7 2010 1 21 2010 7 20 763,165,990 25,374,364,574  128,877,303,215

8 2010 7 21 2011 1 20 632,609,334 22,097,050,385  107,412,862,164

9 2011 1 21 2011 7 20 569,388,386 15,103,280,700]  92,878,969,85(

10 2011 7 21 2012 1 20 517,002,856 12,676,461,742  80,719,510,964

1 2012 1 21 2012 7 20 448,199,531  8,601,122,673  72,566,587,822

12 2012 7 21 2013 1 21 398,183,635  8,394,194,476  64,570,576,981

13 2013 1 22 2013 7 22 305,075,141 12,034,250,272  52,841,401,85(

14 2013 7 23 2014 1 20 264,000,311 10,034,444,426(  43,070,957,735

15 2014 1 21 2014 7 22 194,945,725  4,359,939,046(  38,905,964,414
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16 2014 7 23 2015 1 20 174,546,675 5,126,987,728 33,953,523,361
17 2015 1 21 2015 7 21 163,947,919] 3,765,144,026 30,352,327,254
18 2015 7 22 2016 1 20 135,168,963 2,451,440,579 28,036,055,638
19 2016 1 21 2016 7 20 150,284,704  1,248,913,410 26,937,426,932
20 2016 7 21 2017 1 20 133,906,449  1,582,829,743 25,488,503,638
21 2017 1 21 2017 7 20 125,483,898 1,771,642,088 23,842,345,448
22 2017 7 21 2018 1 22 137,036,667 1,518,139,658 22,461,242 ,457
23 2018 1 23 2018 7 20 99,149,693 754,215,018 21,806,177,132
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(2018 1 22 ) (2018 7 20 )
130,719,128 94,216,327
25,487,428,323 24,078,931,706
540,000,000 280,000,000
26,158,147,451 24,453,148,033
26,158,147,451 24,453,148,033
89,844,969 87,224,708
75,254,369 19,365,915
2,421,544 2,141,246
67,803,245 59,954,859
142 190
145,274 128,453
235,469,543 168,815,371
235,469,543 168,815,371

22,461,242 ,457

3,461,435,451

21,806,177,132

2,478,155,530

4,300,093,461 4,178,112,103
25,922,677,908 24,284,332,662
25,922,677,908 24,284,332,662

26,158,147,451

24,453,148,033
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2017 7 21 2018 1 23

2018 1 22 2018 7 20
1,404,375,317 466,496,617
1,404,375,317 466,496,617
26,577 32,591
7,191,305 6,465,620
201,356,543 181,037,164
431,418 387,876
209,005,843 187,923,251
1,195,369,474 654,419,868
1,195,369,474 654,419,868
1,195,369,474 654,419,868
11,140,845 7,566,133
2,716,354,361 3,461,435,451
17,509,880 11,126,317
17,509,880 11,126,317
181,379,120 82,940,191
181,379,120 82,940,191
275,278,299 264,612,312

3,461,435,451

2,478,155,530
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2018 1 23 2018 7 20
2018 1 22 2018 7 20
22,461,242,457 21,806,177,132
1

1 1.1541 1 1.1136
(10,000 ) (11,541 ) (10,000 ) (11,136 )

2017 7 21 2018 1 23

2018 1 22 2018 7 20
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89,950,595 96,727,188
34,692,653 40,040,197
5,130,099 4,626,392
112,551,820 107,485,700
27,597,201 24,300,247
46,750,029 44,103,141
64,767,224 54,811,398
CBRE CBRE
7,419,129 6,128,759
2017 7 21 2017 9 20 2018 1 23 2018 3 20
A 99,592,574 A 43,653,361
B 0 B 0
c 277,132,884 c 286,537,307
D 4,497,261,704 D 4,261,342,366
E=A+B+C+D 4,873,987,162 E=A+B+C+D 4,591,533,034
F 23,537,864,366 F 22,287,698,137
10,000 G=E/Fx 10,000 2,070 10,000 G=E/Fx 10,000 2,060
10,000 H 40 10,000 H 40
1=Fx H/10,000 94,151,457 1=Fx H/10,000 89,150,792
2017 9 21 2017 11 20 2018 3 21 2018 5 21
A 99,537,153 A 136,293,879
B 0 B 0
c 276,299,627 c 290,344,996
D 4,360,275,425 D 4,166,760,873
E=A+B+C+D 4,736,112,205 E=A+B+C+D 4,593,399,748
F 22,820,468,441 F 22,059,203,155
10,000 G=E/Fx 10,000 2,075 10,000 G=E/Fx 10,000 2,082
10,000 H 40 10,000 H 40
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1=Fx H/10,000 91,281,873 | | 1=Fx H/10,000 88,236,812
2017 11 21 2018 1 22 2018 5 22 2018 7 20
A 99,383,730 A 103,797,544
B 0 B 0
c 282,486,415 c 292,897,478
D 4,290,554,700 D 4,161,539,267
E=A+B+C+D 4,672,424,845 E=A+B+C+D 4,558,234,289
F 22,461,242,457 F 21,806,177,132
10,000 G=E/Fx 10,000 2,080 10,000 G=E/Fx 10,000 2,090
10,000 H 40 10,000 H 40
1=Fx H/10,000 89,844,969 1=Fx H/10,000 87,224,708
@
2017 7 21 2018 1 23
2018 1 22 2018 7 20
1. 1
2. 2
( )
REIT
3. 3
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)
2018 1 22 2018 7 20
2017 7 21 2018 1 23
2018 1 22 2018 7 20
2017 7 21 2018 1 23
2018 1 22 2018 7 20
23,842,345,448 22,461,242 ,457
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137,036,667 99,149,693
1,518,139,658 754,215,018
2017 7 21 2018 1 23
2018 1 22 2018 7 20
691,395,209 267,410,592
691,395,209 267,410,592
1
(1) (2018 7 20 )
©) (2018 7 20 )
1,213,600,330) 2,370,525,524
1,219,004, 470) 2,448,858,079
1,679,066,151 2,401,232,502
957,404,291 2,348,895, 687
1,027,272,314 2,459,803,555
1,005,491,249 2,483,764,483
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- 2,023,288,678 2,407,106, 540
1,043,883,147, 2,444,148,000
1,569, 158,716 2,422,310, 309
908,124,169 2,292,287,027
10 12,646,293,515 24,078,931,706
99. 2% 100.0%
24,078,931,706
(D)
2
(2018 7 20 )
947,723
834,990,048

62,166,046,740
1,219,297,474
54,624,585
64,275,906,570

64,275,906,570

1,138,133,294
53,900,000
1,684
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(2018 7 20 )

1,192,034,978
1,192,034,978

32,296,255,664

30,787,615,928
63,083,871,592

63,083,871,592
64,275,906,570

(
)
2018 7 20
1
1 1.9533
(10,000 ) (19,533 )
@
2018 1 23
2018 7 20
1.
2.
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@

2018

7

20

2018

7

20

2018 1 23
32,709,123,854
1,291,068,220
1,703,936,410
32,296,255,664

17,854,769,268
248,565,818
1,213,600,330
1,647,543,098
3,149,517,830
6,082,511,579
2,099,747,741
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1
(1) (2018 7 20 )

700,700 1,495.00 1,047,546,500
265,800 3,966.00 1,054,162,800
146,200, 5,220.00 763,164,000
122,500 7,780.00 953,050,000
245,500 5,612.00 1,377,746,000
580,400 883.60 512,841,440
177,200 10,550.00 1,869,460,000
858,200, 1,795.00 1,540,469,000
385,400 2,936.00 1,131,534,400
420,700 4,541.00 1,910,398,700;
90,500 8,358.00 756,399,000
82,900 6,110.00 506,519,000
398,300 3,508.00 1,397,236,400
331,000 2,165.00 716,615,000
661,600 1,808.50 1,196,503,600
144,900 3,460.00 501,354,000
257,400 2,067.00 532,045,800
438,600 3,095.00 1,357,467,000
220,300 2,292.00 504,927,600
313,800 2,725.00 855,105,000
316,000 2,404.00 759,664,000
63,900 35,670.00 2,279,313,000
234,700, 1,983.00 465,410,100
1,621,000 795.60 1,289,667,600
283,200 5,933.00 1,680,225,600
236,500 2,239.00 529,523,500
78,400 9,760.00 765,184,000
68,800 19,565.00] 1,346,072,000
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122,100 6,040.00] 737,484,000
1,041,600 1,486.50 1,548,338,400
115,400 7,440.00] 858,576,000
286,800 5,120.00 1,468,416,000
481,400 6,679.00] 3,215,270,600
135,500 4,445.00 602,297,500
118,300 4,310.00 509,873,000
1,049,400 1,282.00 1,345,330,800
303,300 1,992.00 604,173,600
388,600 2,805.00 1,090,023,000
257,700, 2,411.00 621,314,700,
263,000 1,667.00] 438,421,000
362,100 2,733.00] 989,619,300,
106,100 6,610.00] 701,321,000
120,800 4,310.00 520,648,000
60,300 1,778.00 107,213,400
332,800 5,114.00 1,701,939,200
196,500 9,857.00 1,936,900,500
809, 200, 1,967.00] 1,591,696,400
277,800 5,290.00 1,469,562,000
708,400 1,264.00] 895,417,600
2,029,000 570.00] 1,156,530,000
259,500 2,886.00 748,917,000
472,500 5,162.00 2,439,045,000;
163,400 2,917.00 476,637,800
1,330,000 677.00 900,410,000
443,900 2,203.00] 977,911,700,
171,000 4,091.00 699,561,000
169,000 4,500.00 760,500,000
236,600 2,352.00] 556,483,200
459,800 1,950.00] 896,610,000
59 62,166,046, 740
98.5% 100. 0%
62,166,046, 740

D
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@ (2018 7 20 )

(2018 7 20 )

1,430,326,160
125,658,924
41,066,494,121
794,549,563
139,175
101,161,573
22,574,864

43,540,904,380
43,540,904,380

711,541
274,638,001
453,000,000

253

728,349,795
728,349,795

17,331,919,345

25,480,635,240
42,812,554,585

42,812,554,585
43,540,904,380
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(
2018 7 20
1 2.4702
(10,000 (24,702 )
@
2018 1 23
2018 7 20
1.
2.
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@

2018 7 20

2018 7 20

2018 1 23
16,849,807,338
1,929,438,012
1,447,326,005
17,331,919,345

1,005,491,249
5,566,855,686
10,038,614,729
720,957,681
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1

(1) (2018 7 20 )
DIAMOND OFFSHORE DRILLING 59,267 19.37 1,148,001.79
HALLIBURTON CO 101,570 44 .96 4,566,587.20
NATIONAL OILWELL VARCO INC 22,246 43.19 960,804 .74
CONCHO RESOURCES INC 24,809 148.27| 3,678,430.43
DIAMONDBACK ENERGY INC 19,344 132.09 2,555,148.96
EOG RESOURCES INC 68,633 122.39 8,399,992.87
KINDER MORGAN INC 124,544 17.99 2,240,546.56
PPG INDUSTRIES 31,309 106.39 3,330,964 .51
BALL CORP 90,746 38.27 3,472,849.42
GENERAL DYNAMICS 17,680 194.35 3,436,108.00
FORTUNE BRANDS HOME & SECURITY| 65,609 56.75 3,723,310.75
INC
JAERCAP HOLDINGS NV 79,562 55.52 4,417,282.24
AIR LEASE CORP 72,967 43.51 3,174,794 .17
JJETBLUE AIRWAYS CORPORATION 153,448 19.83 3,042,873.84
CSX CORP 99,161 69.15 6,856,983.15
OLD DOMINION FREIGHT LINE 11,022 149.15 1,643,931.30
APTIV PLC 29,497 94.97 2,801,330.09
DELPHI TECHNOLOGIES PLC 83,759 45.11 3,778,368.49
GENERAL MOTORS CO 109,032 39.31 4,286,047.92
CARTER S INC 8,500 117.47 998,495.00
NIKE INC-B 79,722 76.95 6,134,607 .90
TAPESTRY INC 105,759 48.02 5,078,547.18
UNDER ARMOUR INC-CLASS A 87,688 22.10 1,937,904.80
IARAMARK 93,729 39.50 3,702,295.50
DOMINOS PI1ZZA INC 15,562 276.75 4,306,783.50
MARRIOTT INTERNATIONAL-CLA 9,179 133.20 1,222,642.80
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MGM RESORTS INTERNATIONAL 57,614 30.82 1,775,663.48
IAMAZON.COM INC 3,633 1,812.97| 6,586,520.01
BOOKING HOLDINGS INC 2,079 2,010.60 4,180,037.40
EXPEDIA GROUP INC 23,454 127.81 2,997,655.74
NETFLIX INC 7,637 364.23 2,781,624.51
TRIPADVISOR INC 22,808 60.68 1,383,989.44
POST HOLDINGS INC 35,170 88.94 3,128,019.80
COTY INC-CL A 137,439 13.78 1,893,909.42
IABBOTT LABORATORIES 81,723 63.78 5,212,292.94
DANAHER CORP 77,667, 103.20 8,015,234.40
HOLOGIC INC 47,539 41.32 1,964,311.48
UNITEDHEALTH GROUP INC 30,169 252.93 7,630,645.17
BLUEBIRD BIO INC 10,024 178.95 1,793,794.80
BRISTOL MYERS SQUIBB 81,891 56.54] 4,630,117.14
MYLAN NV 47,693 35.64 1,699,778.52
BANK OF AMERICA CORP 339,272 29.67 10,066,200.24
FIRST REPUBLIC BANK/CA 42,701 98.56 4,208,610.56
SUNTRUST BKS INC. 22,758 69.02 1,570,757.16
IASSURED GUARANTY LTD 39,193 36.43 1,427,800.99
IALPHABET INC-CL C 9,076 1,186.96 10,772,848.96
FACEBOOK INC-A 22,680 208.09 4,719,481.20
SPOTIFY TECHNOLOGY S.A. 11,700 182.19 2,131,623.00
COGNIZANT TECH SOLUTIONS CORP 47,358 82.38 3,901,352.04
FLEETCOR TECHNOLOGIES INC 16,076 218.00 3,504,568.00
GLOBAL PAYMENTS INC 31,918 117.08 3,736,959.44
PAYPAL HOLDINGS INC 31,799 87.38 2,778,596.62

ISA INC-CLASS A SHARES 30,577 140.13 4,284,755.01
ACTIVISION BLIZZARD INC 35,771 80.61 2,883,500.31
IATLASSIAN CORP PLC-CLASS A 31,212 67.86 2,118,046.32
ELECTRONIC ARTS 11,957 147.96 1,769,157.72
GUIDEWIRE SOFTWARE INC 21,370 94.60 2,021,602.00
MICROSOFT CORP 46,593 104.40 4,864,309.20
SALESFORCE.COM INC 25,594 147.16 3,766,413.04
SERVICENOW INC 18,130 190.04 3,445,425.20
SPLUNK INC 21,286 106.25 2,261,637.50
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ULTIMATE SOFTWARE GROUP INC 6,984 292.15 2,040,375.60
ORKDAY INC-CLASS A 13,970 132.98 1,857,730.60

IAPPLE INC 17,466 191.88 3,351,376.08
FLEX LTD 385,030 15.25 5,871,707.50
BROADCOM INC 26,467, 210.37| 5,567,862.79
KLA TENCOR CORP 38,244 108.49 4,149,091.56
MICRON TECHNOLOGY 79,859 56.22 4,489,672.98
NVIDIA CORP 11,575 252.03 2,917,247.25
SKYWORKS SOLUTIONS INC 34,609 102.48 3,546,730.32
TERADYNE INC 41,790 40.03 1,672,853.70
EDISON INTERNATIONAL 70,567, 65.83 4,645,425.61
BLACKROCK INC 11,355 504.89 5,733,025.95
INTERCONTINENTAL EXCHANGE INC 85,397 75.76 6,469,676.72
NORTHERN TRUST CORP 48,017, 108.44 5,206,963.48
[THERMO FISHER SCIENTIFIC INC 23,699 216.08 5,120,879.92
IHS MARKIT LTD 84,093 52.69 4,430,860.17
77 289,874,352.10

(32,642,750,789)

76.2% 79.5%
MAGNA INTERNATIONAL INC 37,602 79.28 2,981,086.56
1 2,981,086.56

(253,094,248)

0.6% 0.6%

TOTAL SA 97,095 52.88 5,134,383.60
IAIRBUS SE 46,347, 107.08 4,962,836.76
SAFRAN SA 46,759 107.30 5,017,240.70
ALEO SA 57,753 49.20 2,841,447.60

FERRART NV 21,545 122.75 2,644,648.75
FIAT CHRYSLER AUTOMOBILES NV 168,468 16.80 2,830,936.27
INDITEX SA 135,195 29.27, 3,957,157.65
FINECOBANK BANCA FINECO SPA 146,014 10.23 1,494,453.29
IBERDROLA SA 653,597, 6.67 4,362,106.37|
IBERDROLA SA-RTS 653,597, 0.19 125,490.62
ONOVIA SE 38,549 41.34 1,593,615.66

11 34,964,317.27,
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(4,588,716,998)

10.7% 11.2%
ANGLO AMERICAN PLC 204,593 16.22 3,318,498.46§
GLENCORE PLC 447,023 3.16 1,415,945.35
BRITISH AMERICAN TOBACCO PLC 133,158 38.62 5,142,561.96
INTERTEK GROUP PLC 8,700 59.18 514,866.00

4 10,391,871.77

(1,523,552,320)

3.6% 3.7%

NESTLE SA-REG 107,290 80.16 8,600,366.40
AMS AG 32,181 73.30 2,358,867.30
UBS GROUP AG 369,020 15.37 5,671,837.40
3 16,631,071.10

(1,874,155,402)

4.4% 4.6%
TREASURY WINE ESTATES LTD 123,560 17.97 2,220,373.20
1 2,220,373.20

(184,224,364)

0.4% 0.4%

41,066,494,121]

(41,066,494,121)

(G )
2 Q)
3
0 (2018 7 20 )
PUBLIC STORAGE 31,717 7,055,763.82
1 31,717 7,055,763.82
(794,549,563)
1.9% 100.0%
794,549,563
(794,549,563)
(G
2 ) «C =)
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3 @)
(G
2018 7 20
1
8,503,809 8,490,868 12,941
2,819,295 2,821,895 2,600)
5,684,514 5,668,973 15,541
458,250,809 458,810,234 559,425
458,250,809 458,810,234 559,425
572,366
1)
2)
(2018 7 20 )
238,449,264
60,744,604
10,823,584,253
46,750,133
5,407,221
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(2018 7 20 )

94,668,637
11,269,604,112

11,269,604,112

36,184,147
1,000,000
122

37,184,269
37,184,269

4,449,968,372

6,782,451,471
11,232,419,843
11,232,419,843
11,269,604,112

2018 7 20
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1 2.5242
(10,000 ) (25,242 )

@
2018 1 23
2018 7 20
1.
2.
3.
¢]
¢]
o
@
2018 7 20
2018 7 20

2018 1 23
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4,405,783,364
444,151,956
399,966,948
4,449,968,372

908,124,169
885,430,223
2,656,413,980

1
@

(2018 7 20

)

ECOPETROL SA-SPONSORED ADR 57,730 20.49 1,182,887.70
TATNEFT-SPONSORED ADR 1,855 66.00; 122,430.00
MAGNITOGORS-SPON GDR REGS 33,796 8.92 301,460.32
NOVOLIPET STEEL - GDR REG S 3,750, 25.00; 93,750.00
SOUTHERN COPPER CORP 32,152 43.58 1,401,184.16
GLOBALTRA-SPONS GDR REG S 1,805 10.88 19,638.40
EMBOTELLADORA ANDINA S.A-ADR B 4,810 23.32 112,169.20
FOMENTO ECONOMICO MEX-SP ADR 8,918, 95.08; 847,923.44
SBERBANK PAO-SPONSORED ADR 112,517 13.41 1,508,852.97
58.COM INC-ADR 14,128 62.48, 882,717.44
IAUTOHOME INC-ADR 12,683 101.13 1,282,631.79
BAIDU INC - SPON ADR 8,818, 262.42 2,314,019.56
MIX TELEMATICS LTD-SP ADR 7,765 17.86 138,682.90
MOMO INC-SPON ADR 19,687, 44 .58 877,646.46
EIBO CORP-SPON ADR 9,272 87.07, 807,313.04
INFOSYS LTD SP-ADR 1,105 19.71 21,779.55
NS HOLDINGS LTD-ADR 525 51.04 26,796.00
TAIWAN SEMICONDUCTOR-SP ADR 12,785 39.81 508,970.85
KT CORP-SP ADR 57,664 12.75 735,216.00
TIM PARTICIPACOES SA-ADR 54,742 17.12 937,183.04
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ENEL AMERICAS S.A-ADR 158,337, 8.46 1,339,531.02
51J0B INC-ADR 8,427 88.11 742,502.97,
22 16,205,286.81,
(1,824,877,347)
16.2% 16.9%
MEXICHEM SAB DE CV-* 38,069 62.24 2,369,414.56
BIO PAPPEL SAB DE CV 193,112 21.53 4,157,701.36
ITRO S.A.B.-SERIES A 5,159 59.99 309,488.41
CIA MINERA AUTLAN-SER B 73,607 16.86 1,241,014.02
RASSINI SAB DE CV 7,884 67.74 534,062.16
INDUSTRIAS BACHOCO-SER B 54,797 94.74 5,191,467.78
6 13,803,148.29
(81,714,637)
0.7% 0.8%
PETRO RIO SA 1,700 67.97 115,549.00
MAGNESITA REFRATARIOS SA 6,200 63.60 394,320.00
METALURGICA GERDAU S.A. 600 6.60 3,960.00
METALURGICA GERDAU SA-PREF 215,300 7.54 1,623,362.00
ALE SA 141,371 49.43 6,987,968.53
SUZANO PAPEL E CELULOSE SA 19,500, 42.00 819,000.00
INDUSTRIAS ROMI SA 27,800 6.89 191,542.00
COMPANHIA ~ DE  LOCACAO  DAS 6,900 25.29 174,501.00
AMERICAS
AREZZO INDUSTRIA E COMERCIO 3,300 44.06 145,398.00
GUARARAPES CONFECCOES SA 2,400 96.80) 232,320.00
TAF ENTRETENIMENTO SA 10,600, 8.19 86,814.00
GRAZZIOTIN SA-PREF 2,000 21.20 42,400.00
MAGAZINE LUIZA SA 23,200 128.97, 2,992,104.00
PETROBRAS DISTRIBUIDORA SA 87,331 19.00 1,659,289.00
VIA VAREJO SA 109,500 18.60) 2,036,700.00
UBS SA 16,000 9.83 157,280.00
SAO MARTINHO SA 55,700 19.47 1,084,479.00
ODONTOPREV S.A. 44,400 14.80 657,120.00
BANCO DO BRASIL SA 56,720 31.34 1,777,604.80
BANCO ESTADO RIO GRANDE SUL 151,000 15.21 2,296,710.00
IRB BRASIL RESSEGUROS SA 16,600 53.67) 890,922.00
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CSU CARDSYSTEM SA 7,500 7.8 58,575.00
TELEFONICA BRASIL-PREF 39,900 4425 1,765,575.00
CENTRAIS ELETRIC STA CAT-PR 5,300 28.20 149,460.00
EDP - ENERGIAS DO BRASIL SA 38,800 13.75 533,500.00
BANCO BTG PACTUAL SA - UNIT 2,800 19.60 54,880.00
PPLA PARTICIPATIONS LTD 311 1.16 360.76
ESTACIO PARTICIPACOES SA 39,500 24.61] 972,095.00
28 27,903,789.09
(819,813,323)
7.3% 7.6%
CORP ACEROS AREQUIPA-INV 83,415 0.76 63,395.40
1 63,395.40
(2,179,533)
0.0% 0.0%
MOTOR OIL (HELLAS) SA 25,714 18.00 462,852.00
GEK TERNA HOLDING REAL ESTATE 3,644 5.25 19,131.00
CONSTRUCTI
ATHENS WATER SUPPLY & SEWAGE 3,064 5.80) 17,771.20
3 499,754.20
(65,587,741)
0.6% 0.6%
EREGLI DEMIR VE CELIK FABRIK 355,220 11.27 4,003,329.40
ISKENDERUN DEMIR VE CELIK AS 24,525 7.86 192,766.50
KOC HLDGS 118,217, 13.05 1,542,731.85
TURK HAVA YOLLARI AO 196,412 16.07 3,156,340.84
AKBANK T.A.S 741,669 6.57, 4,872,765.33
TURKIYE GARANTI BANKASI 411,407 6.73 2,768,769.11
TURKIYE HALK BANKASI 316,333 6.40) 2,024,531.20
TURKIYE 1S BANKASI AS-C 184,890 4.77 881,925.30
TURKIYE VAKIFLAR BANKASI T-D 127,715 3.95 504,474.25
9 19,947,633.78
(467,173,583)
4.2% 4.3%
CEZ AS 13,989 577.00) 8,071,653.00
1 8,071,653.00
(40,842,564)
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0.4% 0.4%
POLSKI KONCERN NAFTOWY S.A. 25,106 83.70 2,101,372.20
IMPEXMETAL S.A. 40,162 3.98 159,844.76
TRAKCJA SA 200, 2.85 570.00
STALEXPORT AUTOSTRADY SA 22,259 3.24 72,119.16
AGORA SA 9,930 11.00 109,230.00
CD PROJEKT RED SA 27,587, 203.00 5,600,161.00
LIVECHAT SOFTWARE SA 3,338 35.40) 118,165.20
POLSKA GRUPA ENERGETYCZNA SA 128,965 9.36 1,207,112.40
ZESPOL ELEKTROWNI PATN OW ADAMO 1,653 10.20 16,860.60
KONIN
9 9,385,435.32
(283,252,437)
2.5% 2.6%
CHINA PETROLEUM & CHEMICAL-H 126,000 7.03 885,780.00
CHINA SHENHUA ENERGY CO - H 395,500 16.76) 6,628,580.00
CNOOC LTD 417,000 12.30 5,129,100.00
PETROCHINA CO LTD-H 1,042,000 5.52 5,751,840.00
ANHUI CONCH CEMENT CO.LTD-H 145,500 43.25 6,292,875.00
CHINA RESOURCES CEMENT HOLDINGS 106,000 7.77 823,620.00
LTD
BAOYE GROUP CO LTD -H 52,000 4.58 238,160.00
CITIC LTD 313,000 10.40) 3,255,200.00
LONKING HOLDINGS LTD 1,251,000 3.30 4,128,300.00
SINOTRUK HONG KONG LTD 400,000 12.46 4,984,000.00
EICHAI POWER CO LTD-H 368,000 9.58 3,525,440.00
COUNTRY GARDEN SERVICES HOLD 43,678 13.38 584,411.64
CHIGO HOLDING LTD 918,000 0.07, 69,768.00
ZHONGSHENG GROUP HOLDINGS 70,000 20.50 1,435,000.00
CSPC ~ PHARMACEUTICAL  GROUP 144,000 22.25 3,204,000.00
LIMITED
GUANGZHOU BAIYUNSHAN 66,000 35.90) 2,369,400.00
PHARMACEUTICAL HLDG
AGRICULTURAL BANK OF CHINA-H 3,707,000 3.54 13,122,780.00
BANK OF CHINA LTD-H 4,039,000 3.56 14,378,840.00
CHINA CONSTRUCTION BANK-H 3,452,000 6.70 23,128,400.00
CHONGQING RURAL COMMERCIAL-H 261,000 4.43 1,156,230.00
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IND & COMM BK OF CHINA-H 3,353,000 5.41] 18,139,730.00
TENCENT HOLDINGS LTD 45,800 375.60) 17,202,480.00
KINGBOARD HOLDINGS LTD 112,000 28.00) 3,136,000.00
CHINA TELECOM CORP LTD-H 1,136,000 3.57, 4,055,520.00
LUZHENG FUTURES CO LTD-H 54,000 1.12) 60,480.00
AGILE PROPERTY HOLDINGS LTD 462,000 11.60 5,359,200.00
CENTRAL CHINA REAL ESTATE LTD 40,000 3.50 140,000.00
COUNTRY GARDEN HOLDINGS CO 138,000 12.32 1,700,160.00
HOPEFLUENT ~ GROUP  HOLDINGS 52,000 3.20 166,400.00
LIMITED
POWERLONG REAL ESTATE HOLDIN 650,000 3.91] 2,541,500.00
SHUI ON LAND LTD 805,500 1.74 1,401,570.00
SINO-OCEAN GROUP HOLDING LTD 369,500 4.33 1,599,935.00
32 156,594,699.64
(2,247,133,939)
20.0% 20.7%
HENGYUAN REFINING CO BHD 122,200 6.66 813,852.00
PETRON MALAYSIA REFINING & M 32,100 7.86 252,306.00
BATU KAWAN BHD 9,300 17.60 163,680.00
PETRONAS CHEMICALS GROUP BHD 322,100 8.80) 2,834,480.00
CSC STEEL HOLDINGS BHD 35,100 1.40 49,140.00
HONG LEONG INDUSTRIES BHD 21,700 11.20 243,040.00
KUMPULAN FIMA BHD 143,100 1.64 234,684.00
FAVELLE FAVCO BHD 93,700 2.57, 240,809.00
MISC BHD 12,000, 6.26 75,120.00
LINGKARAN TRANS KOTA HOLDINGS 16,500, 4.10 67,650.00
ORIENTAL HOLDINGS BHD 10,800, 6.05 65,340.00
GENTING BHD 97,100 8.82 856,422.00
PADINI HOLDINGS BERHAD 353,000 6.00 2,118,000.00
TOP GLOVE CORP BHD 99,600 10.40 1,035,840.00
AFFIN BANK BHD 182,200 2.56 466,432.00
CIMB GROUP HOLDINGS BERHAD 622,300 5.86 3,646,678.00
HONG LEONG FINANCIAL GROUP 19,900 18.22 362,578.00
MALAYAN BANKING 511,200 9.8 5,014,872.00
PUBLIC BANK BHD 28,000, 23.90 669,200.00
RHB BANK BHD 102,600 5.34 547,884.00
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ALLIANZ MALAYSIA BHD 5,600 12.70 71,120.00
MNRB HOLDINGS BHD 79,250 2.03 160,877.50
MALAYSIAN PACIFIC INDUSTRIES 151,500 11.28 1,708,920.00
TENAGA NASIONAL 227,700 14.92 3,397,284.00
INSAS BHD 94,500, 0.90 85,522.50
25 25,181,731.00
(698,037,583)
6.2% 6.4%
BANGCHAK CORP PCL-NVDR 446,600 34.00 15,184,400.00
BANPU PUBLIC CO LTD-NVDR 386,200 20.40 7,878,480.00
ESSO THAILAND PCL-NVDR 580,500 12.00 6,966,000.00
PTT EXPLOR & PROD PCL-NVDR 51,900 131.00 6,798,900.00
PTT PCL-NVDR 885,000 49.50 43,807,500.00
STAR PETROLEUM REFINING PCL-NVDR 591,900 13.60 8,049,840.00
THAI OIL PCL-NVDR 229,100 78.25 17,927,075.00
INDORAMA VENTURES PCL-NVDR 207,200 57.25 11,862,200.00
PTT GLOBAL CHEMICAL PCL-NVDR 41,200 77.00 3,172,400.00
THAI RAYON PCL-NVDR 27,400 48.25 1,322,050.00
SIAM CEMENT PCL-NVDR 20,500 428.00) 8,774,000.00
G J STEEL PCL-NVDR 1,627,800 0.31] 504,618.00
THAI STANLEY ELECTRIC-NVDR 2,500 249.00 622,500.00
KANG YONG ELECTRIC PC-NVDR 3,600 420.00 1,512,000.00
KRUNG THAI BANK-NVDR 214,000 18.20 3,894,800.00
THANACHART CAPITAL PCL-NVDR 42,700 48.50 2,070,950.00
ADVANCED INFORMATION TE-NVDR 23,900 23.50 561,650.00
SENA DEVELOPMENT PCL NVDR 910,000 3.66 3,330,600.00
18 144,239,963.00
(484,646, 275)
4.3% 4.5%
SAN MIGUEL CORP 34,710 137.00 4,755,270.00
TOP FRONTIER INVESTMENT HOLDINGS 7,080 260.00) 1,840,800.00
INC
BLOOMBERRY RESORTS CORP 713,900 9.70 6,924,830.00
LOPEZ HOLDINGS CORP 1,146,200 3.55 4,069,010.00
4 17,589,910.00
(36,938,811)
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0.3% 0.3%
BUKIT ASAM TBK PT 1,729,500 4,400.000 7,609,800,000.00)
DELTA DUNIA MAKMUR TBK PT 1,405,500 755.00 1,061,152,500.00
INDO TAMBANGRAYA MEGAH TBK P 108,600 25,300.00 2,747,580,000.00
PT SAMINDO RESOURCES TBK 230,300 870.00  200,361,000.00
UNITED TRACTORS TBK PT 54,100 32,975.00 1,783,947,500.00
INDAH KIAT PULP&PAPER 350,500 20,000.00 7,010,000,000.00
HEXINDO ADIPERKASA TBK PT 47,600 3,250.000  154,700,000.00
MITRA PINASTHIKA MSTK TBK PT 492,000 955.00  469,860,000.00
PT BANK PAN INDONESIA TBK 356,100 835.00  297,343,500.00
PT PANIN FINANCIAL TBK PT 2,110,700 204.000  430,582,800.00
MULTIPOLAR TECHNOLOGY TBK PT 127,700 700.00) 89,390,000.00
ERAJAYA SWASEMBADA TBK PT 673,400 3,020.00 2,033,668,000.00
METRODATA ELECTRONIC PT 383,400 750.000  287,550,000.00
PT MANDALA MULTIFINANCE TBK 108,400 1,720.00f  186,448,000.00
14 24,362,383,300.00
(190,026,589)
1.7% 1.8%
SK INNOVATION CO LTD 3,643 194,500.00[  708,563,500.00
HANWHA CHEMICAL CORP 3,508 20,000.00) 70,160,000.00
KPX HOLDINGS CORP 119 65,600.00) 7,806,400.00
TAEKWANG INDUSTRIAL CO LTD 297 1,467,000.000  435,699,000.00
KISCO HOLDINGS CO LTD 2,700 11,650.00 31,455,000.00
SEAH HOLDINGS CORP 429 129,000.00 55,341,000.00
ASIA HOLDINGS CO LTD 657 128,500.00 84,424,500.00
KYERYONG CONSTRUCTION INDUSTRIAL] 3,000 21,500.00) 64,500,000.00
Co.,LTD
TAEYOUNG ENGINEERING 8 12,076 13,200.00f  159,403,200.00
CONSTRUCTION
HANWHA CORPORATION 1,930 14,650.00 28,274,500.00
SK HOLDINGS CO LTD 34 268,500.00 9,129,000.00
DAEWON SAN UP CO LTD 1,936 6,680.00) 12,932,480.00
LG ELECTRONICS INC 12,972 82,300.00 1,067,595,600.00
LOTTE SHOPPING CO 2,060 200,000.00[  412,000,000.00
HANA FINANCIAL HOLDINGS 2,886 42,400.000  122,366,400.00
INDUSTRIAL BK OF KOREA 18,061 15,450.00f  279,042,450.00
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DANAWA CO LTD 4,507 16,850.00) 75,942,950.00)
SAMSUNG SDS CO LTD 3,152 205,000.000  646,160,000.00
SHINSEGAE INFORMAT ION & 220 139,000.00) 30,580,000.00
COMMUNICATION CO
SAMSUNG ELECTRONICS 135,500 46,900.00| 6,354,950,000.00
LG.DISPLAY CO LTD 24,727 21,400.000  529,157,800.00
SAMSUNG ELECTRO MECHANICS 678 154,000.000  104,412,000.00
SK HYNIX INC 27,327 90,300.00 2,467,628,100.00
LG UPLUS CORP 27,627 14,500.000  400,591,500.00
SK TELECOM CO LTD 1,992 236,500.000  471,108,000.00
BUSAN CITY GAS CO LTD 1,669 35,900.00) 59,917,100.00
SEOUL CITY GAS 173 86,800.00) 15,016,400.00
DONGWON DEVELOPMENT CO LTD 3,906 3,855.00) 15,057,630.00
28 14,719,214,510.00
(1,464,561,843)
13.0% 13.5%
AIRVATE CAYMAN INTERNATIONAL CO| 16,000, 20.20 323,200.00
LTD
PEGAVISION CORP 7,000 196.00) 1,372,000.00
SHIN KONG FINANCIAL HOLDINGS 3,119,000 11.65 36,336,350.00
ASUSTEK COMPUTER INC 41,000 259.50) 10,639,500.00
GIGABYTE TECHNOLOGY CO LTD 186,000 61.10 11,364,600.00
PEGATRON CORP 48,000 67.30 3,230,400.00
SUNREX TECHNOLOGY CORP 37,396 18.55 693,695.80
AU OPTRONICS CORP 2,417,000 12.40 29,970,800.00
HOLY STONE ENTERPRISE CO LTD 64,000 210.00) 13,440,000.00
HON HAI PRECISION INDUSTRY 338,733 85.20) 28,860,051.60
INNOLUX CORP 807,429 11.25 9,083,576.25
CHIPBOND TECHNOLOGY CORP 102,000 69.20 7,058,400.00
UNITED MICROELECTRONICS CORP 2,828,000 17.60 49,772,800.00
FOUNDING CONSTRUCTION & 43,000 16.50 709,500.00
DEVELOPMENT CO
14 202,854,873.65
(744,477 ,386)
6.6% 6.9%
HINDUSTAN PETROLEUM CORP 117,684 284.40) 33,469,329.60
OILENATURAL GAS CORP LTD 211,191 161.75 34,160,144.25
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POLYPLEX CORPORATION LTD 4,526 434.45 1,966,320.70
SANDUR MANGANESE & IRON ORES LTD 3,509 795.70) 2,792,111.30
SRIKALAHASTHI PIPES LTD 560) 197.15 110,404.00
INTERNATIONAL PAPER APPM LTD 4,346 310.20 1,348,129.20
HEXAWARE TECHNOLOGIES LTD 20,200 485.60) 9,809,120.00
HINDUJA GLOBAL SOLUTIONS LTD 7,159 770.45 5,515,651.55
INFOSYS LTD 50,784 1,316.70 66,867,292.80)
SONATA SOFTWARE LTD 35,996 331.25 11,923,675.00
TATA CONSULTANCY SVS LTD 54,974 1,981.40f  108,925,483.60)
NEWGEN SOFTWARE TECHNOLOGIES 9,795 241.00) 2,360,595.00
REDINGTON INDIA LTD 28,095 109.25 3,069,378.75
13 282,317,635.75
(463,000,922)

4.1% 4.3%

IDAM FOOD CO 2,458 64.81 159,302.98
QATAR NATIONAL BANK 21,787 159.00) 3,464,133.00
0OREDOO QSC 14,527, 72.00 1,045,944.00
3 4,669,379.98
(144,704,085)

1.3% 1.3%

EXXARO RESOURCES LTD 1,832 132.70) 243,106.40
AFRICAN RAINBOW MINERALS LTD 12,228 111.90 1,368,313.20
ANGLO AMERICAN PLATINUM LTD 2,059 346.50) 713,443.50
HULAMIN LTD 101,569 5.53 561,676.57,
KUMBA IRON ORE LTD 16,330 300.45 4,906,348.50
MERAFE RESOURCES LIMITED 685,965 1.67 1,145,561.55
MONDI LTD 38,210 362.17, 13,838,515.70
SAPPI LIMITED 49,657 91.00 4,518,787.00
ILSON BAYLY HOLMES-OVCON 20,436 146.00 2,983,656.00
ALLIED ELECTRONICS COR-A SHR 15,574 14.85 231,273.90
HOSKEN CONS INVESTMENTS LTD 5,593 135.00) 755,055.00
BARLOWORLD LTD 12,772 126.28 1,612,848.16
COMAIR LTD 30,097 4.70 141,455.90
LEWIS GROUP LTD 6,566 27.90 183,191.40
ABSA BANK LTD-PREF 1,013 712.75 722,015.75
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STANDARD BANK GROUP LTD 102,418 194.00] 19,869,092.00
FIRSTRAND LTD 207,983 64.72 13,460,659.76
IALVIVA HOLDINGS LTD 44,369 18.30 811,952.70
TELKOM SA SOC LTD 73,160 48.80 3,570,208.00

19 71,637,160.99

(595, 304,807)

5.3% 5.5%

ALDAR PROPERTIES PJSC 1,250,335 2.06 2,575,690.10
EMAAR PROPERTIES PJSC 571,503 5.14 2,937,525.42
2 5,513,215.52
(169,310,848)

1.5% 1.6%

10,823,584,253

(10,823,584, 253)
(QID) @)
Q) @)
3
) (2018 7 20 )
PROLOGIS PROPERTY MEXICO SA 163,241 6,030,122.54
1 163,241 6,030,122.54
(35,698,325)
0.3% 76.4%
TORUNLAR GAYRIMENKUL YATIRIM 199, 956 471,896.16
1 199, 956 471,896.16
(11,051,808)
0.1% 23.60
46,750,133
(46,750,133)
(QID)
2 @) « =)
3 (@)
Q)
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(2018 7 20 )

6,327,887,827
1,285,791,258
71,050,476,000
3,187,067,000
6,541,210,596
62,828,563,608
8,374,080
3,398,168,000
182,553
159,233,133
99,734,597
1,680,000

154,888,368,652

154,888,368,652

2,943,452,000
22,900,000
12,764

2,966,364,764

2,966,364,764

106,230,225,859

45,691,778,029

151,922,003,888

151,922,003,888

154,888,368,652
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2018 7 20
1
1 1.4301
(10,000 ) (14,301 )
@
2018 1 23
2018 7 20
1.
2.
3.

117/254



@

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2018

7

20

2018

7

20

2018 1 23
138,815,339,334
25,026,854,539
57,611,968,014
106,230,225,859

8,505,692,985
1,134,972,530
7,819,525,578
1,679,066,151
75,100,596,789
544,466,609
11,445,905,217

1
€))

@

(2018 7 20

(2018 7 20

)
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6,121,000 6,125,835
23,506,000 23,515,402
65,856,000 65,862,585
86,532,000 86,525,942

107,442,000 107,415,139

129,176,000 129,183,750

227,700,000 227,709,108

236,442,000 236,512,932

202,974,000 203,012,565

200,000,000 199,928,000

10 1,285,749,000 1,285,791,258
0.8% 0.9%
1,285,791,258

1,600,000,000 2,162,640,000]

2,200,000,000 1,925,814,000

300,000,000 311,112,000

17,500,000,000 17,648,050,000

1,800,000,000 1,637,622,000

2,600,000,000 2,694,198,000]

11,500,000,000 13,875,555,000

2,000,000,000 2,416,820,000

3,900,000,000 4,608,825,000
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3,400,000,000 3,289,092,000

1,200,000,000 1,235,664,000;

11,400,000,000] 11,705,178,000

7,400,000,000 7,439,886,000

100,000,000 100,020,000

14 66,900,000,000 71,050,476,000]
46.8% 49.0%
71,050,476,000]

100,000,000 100,625,000

200,000,000 241,826,000

200,000,000 204,408,000

700,000,000 725,109,000

200,000,000 207,086,000

700,000,000 803,432,000

900,000,000 904,581,000

7 3,000,000,000 3,187,067,000]
2.1% 2.2%
3,187,067,000]

200,000,000 244,066,000

300,000,000 308,862,000

300,000,000 334,803,000

300,000,000 308,769,000

200,000,000 206,058,000

100,000,000 101,144,000

835,460,000 863,706,902

1,271,340,000 1,314,438,426

598,717,000 619,450,569

867,420,000 893,590,061
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464,535,000 465,752,081
283,263,000 285,818,032
94,752,000 95,684,359
99,154,000 99,557,556
298,008,000 299,205,992
99,751,000 100,304,618

16 6,312,400,000 6,541,210,596
4.3% 4.5%
6,541,210,596

300,000,000 301,899,000
1,000,000,000 999,710,000
500,000,000 498,360,000
1,000,000, 000 1,001,550, 000]
1,000,000,000] 1,000,030,000]
500,000,000 498,090,000,
100,000,000 100,810,000
800,000,000 798,880,000
200,000,000 200,146,000
100,000,000 100,302,000
100,000,000 100,007,000
200,000,000 200,116,000;
100,000,000 100,069, 000j
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122/254

100,000,000 99,930,000
200,000,000 202,650,000
400,000,000 412,420,000
500,000,000 506,240,000
400,000,000 402,116,000
1,000,000,000 999,510,000
1,000,000,000 1,002,120,000
500,000,000 507,530,000
700,000,000 701,008,000
100,000,000 100,185,000
3,000,000,000 3,008,940,000
1,500,000,000 1,503,210,000;
100,000,000 100,287,000
400,000,000 402,240,000,
2,000,000,000 1,999,440,000
300,000,000 300,315,000
200,000,000 200,648,000
300,000,000 304,959,000
100,000,000 100,870,000
500,000,000 517,385,000
100,000,000 99,982,000
100,000,000 99,833,000
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123/254

300,000,000 300,069,000
100,000,000 100,053,000
200,000,000 206,608,000
300,000,000 302,808,000
500,000,000 498,485,000,
100,000,000 100,487,000
200,000,000 200,208,000
100,000,000 103,076,000
100,000,000 102,648,000
100,000,000 100,772,000
800,000,000 800,880,000
500,000,000 500,755,000
500,000,000 513,380,000
2,500,000,000 2,587,925,000]
1,600,000,000 1,667,616,000
700,000,000 731,927,000
300,000,000 307,824,000
400,000,000 410,756,000
400,000,000 412,848,000
700,000,000 721,476,000
600,000,000 633,246,000
200,000,000 205,924,000
200,000,000 208,452,000
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2,700,000,000 2,839,833,000
1,300,000,000 1,341,119,000;
500,000,000 510,615,000
100,000,000 100,987,000
1,000,000,000 1,027,960,000
200,000,000 207,016,000
300,000,000 312,420,000
400,000,000 400,000,000
400,000,000 398,500,000
700,000,000 704,655,000
600,000,000 601,182,000
600,000,000 611,928,000
200,000,000 200,996,000
200,000,000 200,090,000
300,000,000 300,426,000
400,000,000 402,644,000
200,000,000 201,608,000
800,000,000 809,400,000
300,000,000 305,259,000
200,000,000 199,892,000
100,000,000 100,208,000
300,000,000 300,324,000

124/254



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodooodnoodd

125/254

300,000,000 301,122,000
500,000,000 498,675,000
1,000,000,000 996,640,000
500,000,000 499,575,000
400,000,000 400,348,000
100,000,000 100,063,000
100,000,000 100,326,000
100,000,000 100,041,000
300,000,000 301,251,000
200,000,000 199,744,608
100,000,000 99,815,000
200,000,000 201,494,000
100,000,000 100,740,000
300,000,000 307,350,000
200,000,000 202,640,000
500,000,000 499,910,000,
100,000,000 100,227,000
300,000,000 337,638,000
200,000,000 205,036,000
200,000,000 207,924,000
100,000,000 101,168,000
100,000,000 104,121,000
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500,000,000 504,835,000
100,000,000 101,329,000
100,000,000 120,334,000
200,000,000 202,902,000
100,000,000 100,822,000
100,000,000 103,719,000
400,000,000 397,340,000
500,000,000 500,220,000
500,000,000 502,160,000
900,000,000 901,683,000
400,000,000 402,396,000
500,000,000 502,270,000
300,000,000 312,249,000
1,000,000,000 1,000,450,000
300,000,000 304,047,000
200,000,000 201,714,000
500,000,000 501,775,000
1,000,000,000 1,000,200, 000;
500,000,000 498,995,000
200,000,000 204,530,000
200,000,000 202,864,000
100,000,000 103,632,000
300,000,000 302,616,000
400,000,000 402,900,000
500,000,000 499,085,000
100,000,000 100,318,000
600,000,000 606,168,000
100,000,000 100,836,000
100,000,000 101,185,000
1,200,000,000 1,206,624,000
500,000,000 502,015,000
600,000,000 602,022,000
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300,000,000 300,162,000
100,000,000 101,165,000,
100,000,000 100,081,000,
137 62,000,000,000 62,828,563,608
41.4% 43.4%
62,828,563,608
144,893,108,462
D
2018 7 20
1
3,614,880,000 3,623,280,000 8,374,080
3,614,880,000 3,623,280,000 8,374,080
(2018 7 20 )
147,534,496
105,940,369
1,464,924,517
39,837,119

2,566,423,204
3,331,180,340
4,851,993
783,351,477
40,241,798
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(2018 7 20 )

5,104,576
13,987,216

8,503,377,105

8,503,377,105

499,080,522
407,028
548,969,878
64,000,000
213

1,112,457,641

1,112,457,641

3,679,105,502

3,711,813,962

7,390,919,464

7,390,919,464

8,503,377,105
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2018 7 20
1 2.0089
(10,000 (20,089 )
@
2018 1 23
2018 7 20
1.
2.
3.
(@)
(@)
(@)
@
2018 7 20
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2018 7 20

2018 1 23
3,727,831,350
187,127,881
235,853,729
3,679,105,502

1,219,004,470

410,380,036

2,049,720,996

1
€))

@

(2018 7 20

)

(2018 7 20 )

IAID-1SRAEL 160,000.00 202,373.53
COLOMBIA GLOBAL 10,000.00 12,162.50
ORIENTAL REPUBLIC OF URU 60,684.00 63,023.36
PHILIPPINES GLOBAL 100,000.00; 93,613.00
REPUBLIC OF ARGENTINA 448,000.00 375,480.00
REPUBLIC OF COLOMBIA 45,000.00 44,156.25
REPUBLIC OF INDONESIA 100,000.00; 98,707.90
REPUBLIC OF PANAMA 55,000.00 55,385.00
REPUBLIC OF PERU 39,000.00 46,585.50
REPUBLIC OF TURKEY 150,000.00; 131,141.24
REPUBLICA ORIENT URUGUAY 10,000.00 10,331.25

130/254



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodooodnoodd

UNITED MEXICAN STATES 218,000.00 220,588.75
UNITED MEXICAN STATES 85,000.00 84,521.87
UNITED MEXICAN STATES 75,000.00 71,831.25
US TREASURY BOND 565,000.00 644,100.00)
US TREASURY N/B 130,000.00 128,004.29
US TREASURY N/B 530,000.00 511,284.37
US TREASURY N/B 120,000.00 116,165.61]
US TREASURY N/B 345,000.00 334,973.43
US TREASURY N/B 1,004,500.00, 979,152.04
US TREASURY N/B 1,635,000.00 1,636,021.87,
US TREASURY N/B 375,000.00 373,037.09
US TREASURY N/B 940,000.00 929,718.73
US TREASURY N/B 305,000.00 306,358.18
US TREASURY N/B 330,000.00 328,814.04
US TREASURY N/B 1,125,000.00 1,069,892.55
US TREASURY N/B 2,055,000.00 2,059,976.77
US TREASURY N/B 165,000.00 202,047.64
US TREASURY N/B 275,000.00 283,185.54
US TREASURY N/B 250,000.00 279,277.32
US TREASURY N/B 40,000.00 44,750.00
US TREASURY N/B 535,000.00 538,803.47
US TREASURY N/B 630,000.00 633,937.50
US TREASURY N/B 50,000.00 47,875.00
US TREASURY N/B 50,000.00 51,554.68
35 13,010,184.00 13,008,831.52
(1,464,924,517)

19.8% 19.8%

1,464,924,517,

(1,464,924,517)

NEW JERSEY ST TRANSPRTN 160,000.00 168,496.00)
NEW YORK ST URBAN DEV CO 115,000.00 130,007.50
UNIV OF CALIFORNIA CA RE 53,000.00 55,258.33
3 328,000.00 353,761.83
(39,837,119)

0.5% 0.5%

39,837,119
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(39,837,119)
FG A97420 169,730.05 174,682.84
FG 601838 244,536.86 260,899.57
FG 607028 414,097.37 426,204.29
FG 607784 522,817.63 538,098.28
FG 608521 33,283.71 32,571.74
FG 608784 1,128,027.64 1,125,038.70)
FG 608795 34,061.34 33,058.73
FG Q14508 202,651.40 198,314.27,
FG Q14855 52,224.83 52,475.45
FG Q15884 996,598. 28 975,188.15
FG Q17642 416,105.43 407,013.19
FGLMC 6 8/18 TBA 200,000.00 217,849.00
FGOLD 15YR B16835 10,146.41] 10,232.20)
FGOLD 15YR 612381 479.42 486.99
FGOLD 15YR G12452 2,175.59 2,231.51
FGOLD 30YR C00603 2,903.74 3,190.05
FGOLD 30YR C63171 8,388.81 9,265.58
FGOLD 30YR C68001 2,367.22 2,572.28
FGOLD 30YR G01449 5,729.31 6,415.34
FHLMC MULTIFAMILY 170 1,150,314.07, 61,978.23
FHLMC MULTIFAMILY STRUCT 60,000.00 59,633.79
FN 676661 97,069.41 104,954.04
FN 735893 196,311.11] 210,150.82
FN 995023 157,033.11] 169,966.67,
FN 995203 92,647.86 99,179.49
FN AB3493 64,338.54 67,785.39
FN AB4425 64,453.89 65,286.80)
FN AB7795 116,155.85 113,888.92)
FN AD0332 110,029.69 119,046.10)
FN AH1452 45,744.77 45,982.67
FN AJ6935 118,741.33 120,265.68
FN AK2071 114,985.47 118,221.52
FN AL0054 37,469.28 39,408.83
FN AL1704 194,790.02 219,009.15
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FN AL4452 638,410.60 657,540.76
FN AL5376 54,993.52 56,645.17
FN AL6389 1,311,090.31 1,350,909.95
FN A04144 79,908.83 82,158.14
FN AQ4372 330,084.71 323,632.54
FN AQ4772 49,092.75 48,102.48
FN AQ9026 321,207.50 314,926.48
FN AR2627 483,373.15 473,505.66)
FN AS0203 13,870.68 13,571.03
FN AS1767 303,702.06 312,834.01
FN AS3097 41,289.63 41,414.99
FN AS5104 505,741.23 506,903. 27|
FN AS5175 189,429.68 189,641.27
FN AT7268 76,346.10 76,743.23
FN AT7277 469,448.76) 482,299.96]
FN AT8547 147,532.83 147,980.97
FN AU0153 53,904.15 54,067.87
FN AU4349 133,774.67 134,180.95
FN AU4721 413,845.88 415,102.81]
FN AV0634 715,816.73 716,040.70]
FN Av9187 572,071.68 589,292.12
FN AX8624 85,292.82 85,522.20
FN BD6102 150,756.20 146,727.33
FN BD6533 264,086.17 256,862.35]
FN BD6718 92,294 .87 89,828.20
FN BM3282 123,397.78 123,940.02
FN CA1179 387,944 .62 388,313.20]
FN CA1522 198,450.30 199,020.18
FN MAO799 226,674.53 232,587 .51
FN MA2920 710,174.41 690,033.50]
FN MA2956 409,813.39 398,190.59
FN MA3149 562,725.82 574,741.59
FN MA3275 58,891.76 57,210.70
FN MA3276 633,147.76 632,205.31]
FNA2013-M7X2 10 17,593,565.41 113,167.09
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FNCI 4.5 8/18 TBA 600,000.00) 603,984.60)
FNCL 5 8/18 TBA 100,000.00) 105,826.40)
FNCL 5.5 8/18 TBA 100,000.00) 106,945.00)
FNMA 15YR 781922 1,562.06 1,605.07,
FNMA 15YR 849404 1,368.42 1,389.57,
FNMA 30YR 555531 27,205.85 29,605.34
FNMA 30YR 636877 511.42 521.23
FNMA 30YR 699381 7,112.74 7,682.78
FNMA 30YR 704553 19,244.62 20,830.96
FNMA 30YR 708998 27,293.76 29,539.68
FNMA 30YR 735989 246,331.37, 267,211.57
FREDDIE MAC 370,000.00 495,734.51
G2 4559 75,189.96 80,712.45
G2 5018 6,626.52 7,089.39
G2 5083 14,236.56 15,233.32
G2 5116 7,475.58 7,997.27
G2 MAO221 297,997.87 308,546.87
G2 MAL090 447,372.45 453,474.20
G2 MA1448 434,353.30 440,278.05
G2 MA3802 631,221.31 621,012.75
G2SF 4.5 8/18 TBA 1,300,000.00 1,353,015.30)
GN 761209 340,792.59 351,780.49
GN 782557 262,848.89 279,827.43
GN 782696 18,652.03 19,860.77,
GN 783571 88,736.72 94,441.90
GNMA 30YR 543737 5,351.13 5,817.22
GNMA 30YR 600211 9,292.50 9,969.23
GNMA 30YR 781584 3,531.97 4,043.06
97 40,912,870.35 22,790,366.79
(2,566,423,204)

34.7% 34.7%

2,566,423,204

(2,566,423,204)

ABBOTT LABORATORIES 19,000.00 18,882.28
ABBOTT LABORATORIES 20,000.00 19,741.33
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IABBOTT LABORATORIES 20,000.00 19,846.24
IABBOTT LABORATORIES 7,000.00 7,393.33
IABBVIE INC 85,000.00 83,149.13
IABBVIE INC 7,000.00 6,964.50
IABBVIE INC 20,000.00 19,934.64
IABN AMRO BANK NV 200,000.00 196,579.60
IACE INA HOLDINGS 30,000.00 29,314.30
IACTAVIS FUNDING SCS 30,000.00 29,891.34
IACTAVIS FUNDING SCS 10,000.00 9,880.96
IACTAVIS FUNDING SCS 10,000.00 9,879.50
IACTAVIS FUNDING SCS 50,000.00 49,122.09
IACTAVIS FUNDING SCS 40,000.00 38,988.07
ACTIVISION BLIZZARD 50,000.00 48,172.26
ACTIVISION BLIZZARD 60,000.00 56,972.83
IAEP TEXAS INC 10,000.00 9,586.78
IAETNA INC 15,000.00 13,579.76
AIR LEASE CORP 5,000.00 4,955.31
AIR LEASE CORP 5,000.00 4,614.78
IALABAMA POWER CO 4,000.00 4,481.58
IALABAMA POWER CO 10,000.00 9,620.00
IALABAMA POWER CO 30,000.00 29,961.92
IALLERGAN FINANCE LLC 35,000.00 34,107.85
IALTRIA GROUP INC 30,000.00 29,376.15
IAMAZON.COM INC 19,000.00 21,124 .46
IAMAZON.COM INC 8,000.00 8,085.06
IAMAZON.COM INC 10,000.00 10,230.18
AMER AIRLN 15-1 A PTT 183,470.95 176,992.22
IAMEREN ILLINOIS CO 10,000.00 10,126.46
IAMERICAN EXPRESS CO 54,000.00 54,202.42
IAMERICAN EXPRESS CREDIT 20,000.00 19,740.07
IAMERICAN EXPRESS CREDIT 25,000.00 24,722 .55
IAMERICAN HONDA FINANCE 20,000.00 19,128.13
IAMERICAN INTL GROUP 20,000.00 19,750.00
IAMERICAN INTL GROUP 30,000.00 27,318.35
IAMGEN INC 38,000.00 38,723.39
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IANADARKO PETROLEUM CORP 90,000.00 87,561.92
IANALOG DEVICES INC 35,000.00 34,833.13
IANALOG DEVICES INC 25,000.00 24,084.53
IANALOG DEVICES INC 12,000.00 11,882.23
IANHEUSER-BUSCH INBEV FIN 40,000.00 41,222.71
IANHEUSER-BUSCH INBEV FIN 3,000.00 3,151.64
IANHEUSER-BUSCH INBEV WOR 55,000.00 49,745.06
IANHEUSER-BUSCH INBEV WOR 80,000.00 80,825.67
IANHEUSER-BUSCH INBEV WOR 10,000.00 10,124.22
IANTHEM INC 25,000.00 24,632.70
IANTHEM INC 10,000.00 9,689.70
IAON PLC 35,000.00 34,808.75
IAON PLC 12,000.00 11,525.30
IAON PLC 8,000.00 8,019.39
IAON PLC 25,000.00 25,425.98
IAPACHE CORP 20,000.00 22,083.36
IAPACHE CORP 13,000.00 12,980.06
IAPPLE INC 35,000.00 32,120.17
IAPPLE INC 40,000.00 43,951.57,
IAPPLE INC 10,000.00 10,426.60
IAPPLE INC 60,000.00 57,817.18
APTIV PLC 20,000.00 18,649.68
IARES CAPITAL CORP 80,000.00 77,492.72
IAT&T INC 225,000.00 214,603.74
IAT&T INC 10,000.00 9,415.92
IAT&T INC 80,000.00 69,793.90
AT&T INC 45,000.00 38,873.76
IAUTODESK INC 25,000.00 23,460.19
IAVENUE OF AMERICAS 330,000.00, 326,010.69
IAXA EQUITABLE HOLDINGS 1 130,000.00 129,347.14
BAE SYSTEMS HOLDINGS INC 45,000.00 44,649 .64
BALTIMORE GAS & ELECTRIC 40,000.00 37,840.62
BANK OF AMERICA CORP 190,000.00 186,466.22
BANK OF AMERICA CORP 120,000.00 118,006.11
BANK OF AMERICA CORP 20,000.00 19,998.76
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BANK OF AMERICA CORP 80,000.00 76,669.57
BANK OF AMERICA CORP 110,000.00; 107,072.80
BANK OF AMERICA CORP 30,000.00 30,592.88
BANK OF AMERICA CORP 180,000.00; 178,450.81
BANK OF AMERICA CORP 90,000.00 90,523.53
BANK OF AMERICA CORP 20,000.00 19,806.82
BANK OF AMERICA CORP 40,000.00 39,993.57
BANK OF AMERICA CORP 70,000.00 68,506. 17
BANK OF AMERICA CORP 20,000.00 19,695.00
BANK OF AMERICA CORP 10,000.00 9,834.73
BANK OF NOVA SCOTIA 65,000.00 64,671.36
BANK OF NY MELLON CORP 40,000.00 39,221.72
BANK OF NY MELLON CORP 15,000.00 15,047.75
BANK OF NY MELLON CORP 75,000.00 73,549.47
BANK OF NY MELLON CORP 15,000.00 13,815.5]]
BANK OF NY MELLON CORP 30,000.00 28,336.74
BANK OF NY MELLON CORP 75,000.00 71,062.50
BARCLAYS BANK PLC 100,000.00 102,522.10
BARCLAYS BANK PLC 200,000.00 196,081.32
BARCLAYS PLC 300,000.00] 297,942 .90,
BARCLAYS PLC 200,000.00 198,555.54
BARCLAYS PLC 200,000.00 195,396.84
BAT CAPITAL CORP 95,000.00 93,115.12
BAT CAPITAL CORP 45,000.00 42,338.66)
BAT INTL FINANCE PLC 75,000.00 74,244 .03
BAXALTA INC 80,000.00 79,224 .81
BAXTER INTERNATIONAL INC 30,000.00 28,577.86
BECTON DICKINSON AND CO 22,000.00 21,862.07
BECTON DICKINSON AND CO 35,000.00 33,868.61
BECTON DICKINSON AND CO 17,000.00 16,671.13
BED BATH & BEYOND INC 45,000.00 34,509.39
BERKSHIRE HATHAWAY ENERG 50,000.00 48,017.27,
BERKSHIRE HATHAWAY INC 20,000.00 19,607.75
BERKSHIRE HATHAWAY INC 15,000.00 14,579.50
BLACK HILLS CORP 10,000.00 9,285.41
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BP CAPITAL MARKETS PLC 10,000.00 9,949.35
BRIGHTHOUSE FINANCIAL 1IN 10,000.00 8,424.217
BROADCOM CRP / CAYMN FI 200,000.00 194,359.12
BROADCOM CRP / CAYMN FI 20,000.00 19,322.16
BROADCOM CRP / CAYMN FI 35,000.00 32,381.61
BROADCOM CRP / CAYMN FI 6,000.00 5,624.15
CALIFORNIA INSTITUTE OF 25,000.00 26,655.96
CAMPBELL SOUP CO 70,000.00 68,752.12
CAMPBELL SOUP CO 80,000.00 78,046.99
CAPITAL ONE FINANCIAL CO 120,000.00; 118,345.04
CAPITAL ONE FINANCIAL CO 30,000.00 28,314.61
CAPITAL ONE FINANCIAL CO 15,000.00 14,692 .86
CARGILL INC 15,000.00 14,887.35
CBS CORP 30,000.00 28,486.04
CDP FINANCIAL 483,000.00, 492,958.05)
CELGENE CORP 15,000.00 14,796.98
CELGENE CORP 15,000.00 14,486.07|
CENTERPOINT ENERGY RES 30,000.00 28,461.41
CHARLES SCHWAB CORP 50,000.00 49,762 .80,
CIGNA CORP 60,000.00 56,931.24
CIMAREX ENERGY CO 118,000.00 120,034.11
CIMAREX ENERGY CO 100,000.00 97,270.02
CITIBANK CREDIT CARD ISS 255,000.00 250,665.30]
CITIGROUP INC 140,000.00 138,645.87
CITIGROUP INC 30,000.00 29,071.30
CITIGROUP INC 40,000.00 38,742.86
CITIGROUP INC 105,000.00 105,069.98
CITIZENS FINANCIAL GROUP 5,000.00 4,839.88
CLOROX COMPANY 25,000.00 24,977.03
CME GROUP INC 15,000.00 15,255.82
COACH INC 5,000.00 4,784.60
COMCAST CORP 55,000.00 45,540.00;
COMMONWEALTH BANK AUST 15,000.00 14,899.23
CONCHO RESOURCES INC 15,000.00 14,543 .37
CONTINENTAL RESOURCES 180,000.00 183,824.32
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CORE INDUSTRIAL TRUST 325,000.00 323,240.15
CORNING INC 105,000.00; 93,127.68
COVENTRY HEALTH CARE INC 20,000.00 21,006.50
COX COMMUNICATIONS INC 25,000.00 23,786.86
CRANE CO 15,000.00 14,334.17
CREDIT AGRICOLE LONDON 250,000.00 237,033.05
CREDIT SUISSE GROUP AG 250,000.00 239,629.30
CROWN CASTLE INTL CORP 10,000.00 9,611.13
CROWN CASTLE INTL CORP 15,000.00 15,511.87
CROWN CASTLE INTL CORP 5,000.00 5,248.20
CROWN CASTLE INTL CORP 20,000.00 19,240.68
CROWN CASTLE INTL CORP 105,000.00 105,184.82
CROWN CASTLE INTL CORP 15,000.00 14,278.11]
CROWN CASTLE INTL CORP 5,000.00 4,860.71
CSX CORP 50,000.00 47,585.58,
CSX CORP 25,000.00 24,798.19
CSX CORP 35,000.00 31,495.09
CSX CORP 10,000.00 9,786.82
CVS HEALTH CORP 90,000.00 89,901.42
CVS HEALTH CORP 25,000.00 25,005.07
CVS HEALTH CORP 5,000.00 4,822.02
CVS HEALTH CORP 75,000.00 74,766.08
CVS HEALTH CORP 110,000.00 109,825.61
CVS HEALTH CORP 5,000.00 5,214.55
CVS HEALTH CORP 10,000.00 10,374.92
DANONE SA 200,000.00 191,470.46
DELPHI CORP 7,000.00 7,038.5]]
DELTA AIR LINES INC 35,000.00 34,304.52
DEUTSCHE BANK AG 86,000.00 85,340.19
DEUTSCHE BANK AG 30,000.00 28,562.97
DEUTSCHE TELEKOM INT FIN 150,000.00 151,622.56
DEVON ENERGY CORPORATION 10,000.00 11,099.42
DIAMOND 1 FIN/DIAMOND 2 30,000.00 36,994 .32
DIAMONDBACK ENERGY INC 30,000.00 30,037.50
DOMINION ENERGY INC 10,000.00 9,867.32
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DOW CHEMICAL CO/THE 7,000.00 6,715.86
DR PEPPER SNAPPLE GROUP 5,000.00 4,654.70
DTE ELECTRIC CO 15,000.00 15,150.84
DTE ELECTRIC CO 20,000.00 19,207.36)
DUKE ENERGY CORP 55,000.00 55,361.30
DUKE ENERGY CORP 20,000.00 19,703.84
DUKE ENERGY CORP 50,000.00 48,123.04
DUKE ENERGY CORP 40,000.00 40,544.04
DUKE ENERGY CORP 50,000.00 46,898.01
DXC TECHNOLOGY CO 5,000.00 4,960.67
EASTMAN CHEMICAL CO 19,000.00 18,934.55
EATON CORP 10,000.00 9,801.67
EBAY INC 10,000.00 8,783.45
ECOPETROL SA 95,000.00 93,594.00
EDWARDS LIFESCIENCES COR 15,000.00 15,127.2]]
ENBRIDGE INC 230,000.00 216,545.00;
ENBRIDGE INC 30,000.00 29,204.76
ENTERGY CORP 75,000.00 76,006.62
ENTERGY CORP 15,000.00 13,855.6]]
ENTERGY TEXAS INC 20,000.00 19,463.22
Enterprise Fleet Financi 300,000.00 298,889.25
EOG RESOURCES INC 70,000.00 69,251.27
EOG RESOURCES INC 29,000.00 29,692.68
EOG RESOURCES INC 30,000.00 29,747.58
EQUIFAX INC 25,000.00 24,980.48
EVERSOURCE ENERGY 20,000.00 18,998.63
EXELON CORP 30,000.00 29,768.71
EXELON CORP 5,000.00 4,861.39
EXELON CORP 5,000.00 4,793.99
FEDEX CORP 53,000.00 49,258.13]
FEDEX CORP 15,000.00 14,892.09
FEDEX CORP 5,000.00 4,608.05
FIDELITY NATIONAL INFORM 10,000.00 9,887.58
FLORIDA POWER & LIGHT CO 15,000.00 14,664 .50
FLORIDA POWER & LIGHT CO 16,000.00 16,230.77
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FLORIDA POWER & LIGHT CO 20,000.00 19,251.65
FLORIDA POWER CORP 120,000.00; 141,638.14
FN 555424 142,521 .36 154,562.06
FN 995113 56,459.87 61,288.77
FORD MOTOR COMPANY 20,000.00 19,734.21]
FORD MOTOR COMPANY 30,000.00 26,993.40
FORD MOTOR COMPANY 40,000.00 38,580.57
GE CAPITAL INTL FUNDING 200,000.00 192,550.22
GENERAL DYNAMICS CORP 105,000.00; 107,114.5]1
GENERAL ELECTRIC CO 40,000.00 39,521.14
GENERAL ELECTRIC CO 145,000.00; 143,006 .25
GENERAL MILLS INC 5,000.00 4,987.15
GENERAL MOTORS CO 80,000.00 78,140.20
GENERAL MOTORS FINL CO 42,000.00 41,809. 36
GENERAL MOTORS FINL CO 60,000.00 58,630.78
GENERAL MOTORS FINL CO 15,000.00 14,975.94
GENERAL MOTORS FINL CO 20,000.00 20,395.41
GENERAL MOTORS FINL CO 35,000.00 34,894.60
GENERAL MOTORS FINL CO 15,000.00 14,392.76
GEORGIA POWER CO 20,000.00 19,661.63
GEORGIA POWER CO 30,000.00 28,473.14
GILEAD SCIENCES INC 30,000.00 29,669.02
GILEAD SCIENCES INC 40,000.00 37,690.19
GILEAD SCIENCES INC 45,000.00 47,701.08;
GILEAD SCIENCES INC 10,000.00 10,617.17
GLAXOSMITHKLINE CAP INC 20,000.00 20,401.49
GLAXOSMITHKLINE CAPITAL 20,000.00 19,742 .94
GOLDMAN SACHS BANK USA 30,000.00 30,050.04
GOLDMAN SACHS GROUP INC 164,000.00 163,034.69
GOLDMAN SACHS GROUP INC 50,000.00 49,513.25
GOLDMAN SACHS GROUP INC 20,000.00 19,721.25
GOLDMAN SACHS GROUP INC 15,000.00 14,818.73
GOLDMAN SACHS GROUP INC 120,000.00 120,109.20
GOLDMAN SACHS GROUP INC 80,000.00 78,203.04
GOLDMAN SACHS GROUP INC 140,000.00 140,364.68
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(GOLDMAN SACHS GROUP INC 45,000.00 43,584.28
GOLDMAN SACHS GROUP INC 50,000.00 47,847 .37
GOLDMAN SACHS GROUP INC 55,000.00 54,707.41
GS MORTGAGE SECURITIES T 75,000.00 75,706.16
GS MORTGAGE SECURITIES T 55,000.00 56,246.22
HARRIS CORPORATION 20,000.00 19,840.24
HARRIS CORPORATION 60,000.00 61,569.90
HARTFORD FINL SVCS GRP 5,000.00 4,901.53
HASBRO INC 5,000.00 4,673.88
HCA INC 60,000.00 62,625.00
HESS CORP 15,000.00 15,884.74
HOME DEPOT INC 30,000.00 31,033.44
HOSPITALITY MORTGAGE TRU 100,000.00 100,061.74
HSBC HOLDINGS PLC 200,000.00 202,923.22
HSBC USA INC 120,000.00 118,996.59,
HUMANA INC 10,000.00 10,473.52
HUNTINGTON INGALLS INDUS 55,000.00 57,444 .20
HUNTINGTON INGALLS INDUS 120,000.00 113,736.00;
HYUNDAI CAPITAL AMERICA 40,000.00 39,969.67
HYUNDAI CAPITAL AMERICA 30,000.00 29,895.43
HYUNDAI CAPITAL AMERICA 95,000.00 93,692.44
ING GROEP NV 200,000.00 196,567.54
INTEL CORP 10,000.00 10,229.87
INTERCONT INENTALEXCHANGE 25,000.00 24,776.00
INTERNATIONAL PAPER CO 20,000.00 18,578.37
INTOWN HOTEL PORTFOLIO T 100,000.00 99,935.20
IPALCO ENTERPRISES INC 20,000.00 19,414.08
IRON MOUNTAIN INC 80,000.00 80,000.00
ITC HOLDINGS CORP 15,000.00 14,460.43
JOHN DEERE CAPITAL CORP 5,000.00 4,883.10
JOHNSON & JOHNSON 55,000.00 53,365.17
JOHNSON & JOHNSON 5,000.00 4,916.62
JOHNSON CONTROLS INTL PL 5,000.00 4,933.58
JP Morgan Mortgage Trust 151,773.71 150,738.76)
JP Morgan Mortgage Trust 114,164.02 111,301.01
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JPMCC 2012-WLDN A 56,154.11 56,652.36
JPMORGAN CHASE & CO 120,000.00; 119,007.60
JPMORGAN CHASE & CO 140,000.00; 140,357.22
JPMORGAN CHASE & CO 17,000.00 16,576.30
JPMORGAN CHASE & CO 214,000.00 207,766.73
JPMORGAN CHASE & CO 15,000.00 14,674.12
JPMORGAN CHASE & CO 30,000.00 30,500.54
JPMORGAN CHASE & CO 110,000.00; 108,924.00
JPMORGAN CHASE & CO 6,000.00 5,608.10
JPMORGAN CHASE & CO 160,000.00; 156,563.58
JPMORGAN CHASE & CO 100,000.00; 95,146.53
KENNAMETAL INC 30,000.00 29,772.87
KEYCORP 50,000.00 49,627.00;
KINDER MORGAN INC/DELAWA 200,000.00 202,850.28]
KINDER MORGAN INC/DELAWA 50,000.00 53,190.06
KLA-TENCOR CORP 2,000.00 2,072.84
L3 TECHNOLOGIES INC 170,000.00 169,906.21
L3 TECHNOLOGIES INC 10,000.00 9,914.18
L3 TECHNOLOGIES INC 50,000.00 48,787 .54
LAM RESEARCH CORP 20,000.00 19,891.27
LAM RESEARCH CORP 15,000.00 14,755_46
LEAR CORP 15,000.00 14,166.74
LLOYDS BANK PLC 270,000.00 285,035.35)
LLOYDS BANKING GROUP PLC 200,000.00 196,029.18
LOCKHEED MARTIN CORP 90,000.00 88,995.60
LOCKHEED MARTIN CORP 50,000.00 49,684 .94
LOCKHEED MARTIN CORP 40,000.00 42,247 .17,
LOCKHEED MARTIN CORP 115,000.00 124,905.13
LORILLARD TOBACCO CO 25,000.00 26,512.58
LOWE"S COS INC 20,000.00 18,434.66
LOWE"S COS INC 6,000.00 6,028.88
LOWE"S COS INC 18,000.00 16,616.32
LSTAR COMMERCIAL MORTGAG 102,700.00; 99,263.08
MACQUARIE GROUP LTD 55,000.00 54,801.26
MAPLE ESCROW SUB 15,000.00 15,016.79
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MAPLE ESCROW SUB 27,000.00 27,239.81
MARATHON PETROLEUM CORP 11,000.00 10,691.06
MARSH & MCLENNAN COS INC 165,000.00; 164,475.71
MARSH & MCLENNAN COS INC 20,000.00 20,220.90
MASS INSTITUTE OF TECH 45,000.00 49,670.79
MCDONALD*S CORP 5,000.00 4,969.92
MCDONALD*S CORP 10,000.00 10,600.70
MCDONALD*S CORP 30,000.00 30,825.32
MCDONALD*S CORP 5,000.00 5,387.09
MEDTRONIC INC 15,000.00 14,898.47
MEDTRONIC INC 15,000.00 14,980.65
MEDTRONIC INC 30,000.00 32,572.10
METLIFE INC 25,000.00 23,898.99
MICROSOFT CORP 50,000.00 49,694.03,
MICROSOFT CORP 10,000.00 10,861.40
MICROSOFT CORP 40,000.00 40,395.66)
MICROSOFT CORP 30,000.00 33,616.59
MITSUBISHI UFJ FIN GRP 35,000.00 35,085.72
MITSUBISHI UFJ FIN GRP 30,000.00 29,417.13
MITSUBISHI UFJ FIN GRP 20,000.00 19,307.54
MOLSON COORS BREWING CO 30,000.00 29,557.02
MORGAN STANLEY 40,000.00 39,119.88
MORGAN STANLEY 105,000.00 105,317.04
MORGAN STANLEY 90,000.00 84,270.27
MORGAN STANLEY 200,000.00 193,148.80
MORGAN STANLEY BAML TRUS 253,506.12 259,789.92
MORGAN STANLEY BAML TRUS 110,000.00 112,416.56
MORGAN STANLEY BAML TRUS 50,000.00 50,514.98
MORGAN STANLEY CAPITAL 1 60,000.00 57,340.22
MOTOROLA SOLUTIONS INC 10,000.00 9,934.26
MOTOROLA SOLUTIONS INC 7,000.00 6,874.91
MYLAN NV 16,000.00 15,940.41
NBCUNIVERSAL ENTERPRISE 100,000.00 100,214.26
NEWELL BRANDS INC 30,000.00 29,497.64
NEWMONT MINING CORP 30,000.00 30,402.26
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NI1SOURCE FINANCE CORP 35,000.00 33,826.72
NORDEA BANK AB 120,000.00; 122,962.76
NORFOLK SOUTHERN CORP 18,000.00 16,922.46
NORFOLK SOUTHERN CORP 30,000.00 28,475.42
NORTHERN NATURAL GAS CO 30,000.00 29,841.10
NORTHERN STATES PWR-MINN 20,000.00 18,478.68
NORTHERN STATES PWR-MINN 20,000.00 18,759.54
NORTHERN STATES PWR-WISC 30,000.00 28,196.73
NORTHROP GRUMMAN CORP 25,000.00 24,428.84
NORTHROP GRUMMAN CORP 70,000.00 69,443.10
NORTHROP GRUMMAN CORP 128,000.00; 122,190.91
NORTHROP GRUMMAN CORP 100,000.00 94,935.55
NORTHROP GRUMMAN CORP 55,000.00 52,664.66
NORTHWEST FLORIDA TIMBER 110,000.00 105,600.00
NSTAR ELECTRIC CO 20,000.00 19,285.42
NUCOR CORP 5,000.00 5,015.14
NVENT FINANCE SARL 55,000.00 54,425.30
(OCCIDENTAL PETROLEUM 25,000.00 24,342.10
OHIO POWER COMPANY 10,000.00 10,256.37
ORACLE CORP 20,000.00 19,123.60
ORACLE CORP 35,000.00 32,828.26
ORACLE CORP 50,000.00 48,842 .40,
OWENS CORNING 10,000.00 8,545._46
PACIFICORP 25,000.00 25,119.82
PATTERSON-UTI ENERGY INC 90,000.00 84,403.60
PEPSICO INC 40,000.00 38,354.06
PEPSICO INC 10,000.00 9,135.45
PETRO-CANADA 44,000.00 57,006.14
PETROLEOS MEXICANOS 62,000.00 64,309.50
PETROLEOS MEXICANOS 100,000.00; 96,390.00
PFIZER INC 10,000.00 10,225.06
PHILIP MORRIS INTL INC 25,000.00 24,517.10
PHILLIPS 66 60,000.00 59,187.02
PIONEER NATURAL RESOURCE 14,000.00 14,189.05
PIONEER NATURAL RESOURCE 110,000.00; 113,593.37
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PITNEY BOWES INC 55,000.00 54,450.00
PRES & FELLOWS OF HARVAR 25,000.00 22,492.07
PRINCIPAL FINANCIAL GROU 10,000.00 9,802.37
PRINCIPAL FINANCIAL GROU 10,000.00 9,353.45
PROGRESS RESIDENTIAL TRU 412,838.31 407,060.-30;
PULTE GROUP INC 40,000.00 39,950.00
QUALCOMM INC 66,000.00 63,692.23
QUALCOMM INC 31,000.00 31,110.89
QUALCOMM INC 25,000.00 23,078.11
REALTY INCOME CORP 15,000.00 14,988.79
RELX CAPITAL INC 5,000.00 4,899.95
RELX CAPITAL INC 45,000.00 44,762.98,
REPUBLIC SERVICES INC 15,000.00 13,975.08
REPUBLIC SERVICES INC 95,000.00 90,635.00
REYNOLDS AMERICAN INC 19,000.00 19,000.86
REYNOLDS AMERICAN INC 20,000.00 20,182.52
REYNOLDS AMERICAN INC 110,000.00 114,597.12
REYNOLDS AMERICAN INC 60,000.00 60,926.80
ROCKWELL COLLINS INC 65,000.00 63,465.13
ROGERS COMMUNICATIONS IN 10,000.00 9,698.34
ROYAL BANK OF CANADA 50,000.00 48,887 .56
ROYAL BANK OF CANADA 20,000.00 19,694_32
RPM INTERNATIONAL INC 10,000.00 9,529.46
RYDER SYSTEM INC 40,000.00 39,600.08
S&P GLOBAL INC 10,000.00 10,043.62
SANTANDER UK GROUP HLDGS 80,000.00 79,044 .56
SANTANDER UK PLC 295,000.00 295,178.15
SANTANDER UK PLC 20,000.00 24,656.00
SDART 2016-3 A3 23,077.14 23,054.97
ISEAGATE HDD CAYMAN 20,000.00 19,134.63
ISEMPRA ENERGY 25,000.00 25,012.84
SFAVE COMMERCIAL MORTGAG 115,000.00 112,090.74
SHELL INTERNATIONAL FIN 1,000.00 1,029.87|
SHERWIN-WILLIAMS CO 50,000.00 49,205.22,
SHIRE ACQ INV IRELAND DA 110,000.00 108,478.11
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SHIRE ACQ INV IRELAND DA 157,000.00 148,318.17
SMB Private Education Lo 79,868.16 79,856.21
SMB Private Education Lo 100,000.00; 97,219.10
SOCIAL PROFESSIONAL LOAN 111,595.32 110,087.78
SOCIAL PROFESSIONAL LOAN 113,784.40 112,007.95
Social Professional Loan 100,000.00; 98,030.43
Social Professional Loan 175,000.00 170,933.52
SOUTHERN POWER CO 30,000.00 29,557.52
SOUTHWEST AIRLINES CO 15,000.00 14,595.28
SPIRIT AEROSYSTEMS INC 110,000.00 110,550.69
STATE STREET CORP 10,000.00 9,697.99
STATE STREET CORP 10,000.00 10,037.35
ISTATE STREET CORP 10,000.00 9,428.82
ISTATE STREET CORP 222,000.00 228,105.00;
STRYKER CORP 15,000.00 14,597.44
SUMITOMO MITSUI FINL GRP 60,000.00 59,258.58
SUMITOMO MITSUI FINL GRP 10,000.00 9,645.00]
SUNTRUST BANKS INC 15,000.00 15,118.31
SYNCHRONY BANK 250,000.00 249,072.75
SYNCHRONY FINANCIAL 70,000.00 69,232.99
SYNGENTA FINANCE NV 200,000.00 199,880. 16
SYNOVUS FINANCIAL CORP 10,000.00 9,568.80
SYSCO CORPORATION 20,000.00 19,653.85
TAMPA ELECTRIC CO 15,000.00 14,995.18
TC1 COMMUNICATIONS INC 50,000.00 60,838.51
TELUS CORP 5,000.00 4,998.99
[TENET HEALTHCARE CORP 35,000.00 36,345.40
[TEVA PHARMACEUTICALS NE 60,000.00 58,724 .17
[THARALDSON HOTEL PORTFOL 151,476.83 151,474 .80,
[THERMO FISHER SCIENTIFIC 15,000.00 14,586.37
[TORONTO-DOMINION BANK 20,000.00 19,996.92
TOTAL SYSTEM SERVICES IN 10,000.00 10,073.07
TOTAL SYSTEM SERVICES IN 20,000.00 19,854 .86
TOTAL SYSTEM SERVICES IN 50,000.00 50,360.11
TOYOTA MOTOR CORP 10,000.00 10,039.90
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TRANS-CANADA PIPELINES 20,000.00 20,138.16
TRIMBLE INC 15,000.00 15,022.03
TYCO ELECTRONICS GROUP S 5,000.00 4,897.94
TYSON FOODS INC 10,000.00 10,054.83
TYSON FOODS INC 37,000.00 35,511.58
TYSON FOODS INC 10,000.00 9,745.77
UBS AG STAMFORD CT 250,000.00 248,707.07
UBS GROUP FUNDING SWITZE 200,000.00 196,790.74
UBS GROUP FUNDING SWITZE 265,000.00 255,340.43
UNION PACIFIC CORP 51,000.00 46,048.41
UNION PACIFIC CORP 30,000.00 26,519.95
UNITED TECHNOLOGIES CORP 30,000.00 26,990.33
UNITEDHEALTH GROUP INC 30,000.00 29,850.11
UNITEDHEALTH GROUP INC 51,000.00 50,514.24
UNITEDHEALTH GROUP INC 20,000.00 20,091.38
UNITEDHEALTH GROUP INC 50,000.00 54,670.80
US BANCORP 15,000.00 14,229.79
US BANCORP 20,000.00 19,314.50
ERIZON COMM INC 57,000.00 53,658.03
ERIZON COMMUNICATIONS 10,000.00 10,045.69
ERIZON COMMUNICATIONS 30,000.00 30,077.69
ERIZON COMMUNICATIONS 141,000.00 141,746.91
ERIZON COMMUNICATIONS 70,000.00 69,226.24
ERIZON COMMUNICATIONS 23,000.00 22,230.69
ERIZON COMMUNICATIONS 30,000.00 29,765.13
ERIZON COMMUNICATIONS 40,000.00 40,054.11]
ERIZON COMMUNICATIONS 16,000.00 15,826.50
IACOM INC 15,000.00 13,026.31
IRGINIA ELEC & POWER CO 40,000.00 38,952.96
IRGINIA ELEC & POWER CO 40,000.00 48,528.76)
IRGINIA ELEC & POWER CO 50,000.00 62,373.35
ISA INC 50,000.00 48,880.17,
ODAFONE GROUP PLC 125,000.00 124,475.82
ODAFONE GROUP PLC 30,000.00 30,243.77
ODAFONE GROUP PLC 120,000.00 123,996.60
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ACHOVIA CORPORATION 25,000.00 27,175.20
AL-MART STORES INC 25,000.00 25,163.99
ALGREENS BOOTS ALLIANCE 65,000.00 64,074.09
ALGREENS BOOTS ALLIANCE 20,000.00 18,873.26
ALGREENS BOOTS ALLIANCE 15,000.00 14,371.18
ALGREENS BOOTS ALLIANCE 15,000.00 14,179.45
EC ENERGY GROUP INC 10,000.00 10,019.19
ELLS FARGO & COMPANY 74,000.00 73,166.03
ELLS FARGO & COMPANY 20,000.00 19,247.99
ELLS FARGO & COMPANY 125,000.00 120, 656.10
ELLS FARGO & COMPANY 60,000.00 58,537.02
ELLS FARGO & COMPANY 50,000.00 50,449.08
ELLS FARGO & COMPANY 30,000.00 28,092.39
ELLS FARGO & COMPANY 36,000.00 33,509.41
ELLS FARGO & COMPANY 15,000.00 14,968.83
ELLS FARGO BANK NA 250,000.00 246,154.32
ESTPAC BANKING CORP 20,000.00 19,687.34
ESTPAC BANKING CORP 50,000.00 50,049.71
ISCONSIN POWER & LIGHT 15,000.00 14,274.11
ORLD FINANCIAL NETWORK 300,000.00 300,743.76
ORLD FINANCIAL NETWORK 285,000.00 280,593.55
R GRACE & CO-CONN 50,000.00 51,000.00
XEROX CORPORATION 10,000.00 9,622.77
XILINX INC 35,000.00 33,384.22
7F NA CAPITAL 150,000.00 152,240.26
517 29,883,390.30 29,581,567.72
(3,331,180,340)

45.1% 45..0%
3,331,180, 340

(3,331,180,340)

7,402,365, 180

(7,402,365,180)

D @) «C =)
2 @)
3
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2018 7 20
1

314,577,579 319,048,767 4,471,188
14,389,447, 14,449,270 59,823
22,549,600 22,516,000 33,600
22,549,600 22,516,000 33,600
4,444,965

(2018 7 20 )
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208,616,770
930,135,027
105,615,355
676,581,572
429,752,272
386,147,733
147,890,217
726,196,985
481,044,948
124,730,410
752,058,234

110,968,769,523

110,968,769,523

427,814,884
283,405,513
11,000,000
1,876

722,222,273

722,222,273
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414,809,209

831,738,041
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2018 7 20

2018 1 23
71,891,747,478
6,450,800,799
6,927,739,068
71,414,809,209

1,569,158,716
25,364,237,007
39,499,753,021
2,344,259,913
2,637,400,552

1
(1) (2018 7 20 )

©) (2018 7 20 )

BELGIUM KINGDOM 13,700,000.00 14,226,080.00

BELGIUM KINGDOM 4,550,000.00 7,055,243.65

BELGIUM KINGDOM 7,300,000.00 10,894,731.70

BELGIUM KINGDOM 4,500,000.00 4,514,422 .50
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BELGIUM KINGDOM 2,100,000.00 2,382,534.00
BONOS Y OBLIG DEL ESTADO 23,200,000.00 23,216,172.72
BONOS Y OBLIG DEL ESTADO 18,900,000.00 21,386,295.00]
BONOS Y OBLIG DEL ESTADO 12,300,000.00 12,648,090.00
BONOS Y OBLIG DEL ESTADO 2,500,000.00 2,667,500.00
BONOS Y OBLIG DEL ESTADO 5,300,000.00 5,849,504.00
BONOS Y OBLIG DEL ESTADO 13,000,000.00 13,668,658.89
BUNDESOBL IGATION 3,900,000.00 3,961,854.00
BUONI POLIENNALI DEL TES 5,840,000.00 6,050,174.26
BUONI POLIENNALI DEL TES 5,600,000.00 5,529,440.00
BUONI POLIENNALI DEL TES 6,100,000.00 5,965,857.95
BUONI POLIENNALI DEL TES 19,300,000.00] 19,317,022.60
BUONI POLIENNALI DEL TES 27,900,000.00 27,138,330.00
BUONI POLIENNALI DEL TES 3,000,000.00 2,905,500.00
BUONI POLIENNALI DEL TES 5,500,000.00 5,292,883.75
BUONI POLIENNALI DEL TES 32,390,000.00 28,412,508.00
CCTS EU 7,200,000.00 7,245,936.00
CROATIA 1,200,000.00 1,207,284.00,
DEUTSCHLAND 1/L BOND 17,750,000.00 21,822,815.49
FINNISH GOVERNMENT 7,500,000.00 7,542,517.50
FRANCE (GOVT OF) 19,600,000.00 20,571,180.00
FRANCE (GOVT OF) 9,900,000.00 10,770,883.20
FRANCE (GOVT OF) 3,220,000.00 3,281,630.80
FRANCE (GOVT OF) I/L 11,000,000.00 12,386,267.15
FRANCE GOVERNMENT O.A.T 5,720,000.00 9,807,795.14
HELLENIC REPUBLIC 4,170,000.00 4,161,243.00]
HELLENIC REPUBLIC 4,030,000.00 3,994,536.00
IRISH TSY 2022 11,800,000.00 11,864,900.00
NETHERLANDS GOVERNMENT 8,000,000.00 8,997,600.00
OBRIGACOES DO TESOURO 2,540,000.00 3,153,664.00
REPUBLIC OF AUSTRIA 19,700,000.00 19,825,095.00
REPUBLIC OF AUSTRIA 2,732,000.00 2,751,397.20
REPUBLIC OF AUSTRIA 1,650,000.00 1,686,465.00
REPUBLIC OF LATVIA 1,380,000.00 1,389,384.00
REPUBLIC OF POLAND 3,160,000.00 3,207,147.20
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REPUBLIKA SLOVENIJA 1,800,000.00 1,867,345.74
ROMANTA 1,100,000.00 1,211,067.00
ROMANTA 2,100,000.00 2,120,580.00
SLOVAKIA GOVERNMENT BOND 1,700,000.00 1,788,168.97|
UNITED MEXICAN STATES 1,100,000.00; 1,225,752.00,

44 366,932,000.00 386,963,457.41

(50,785,084,150)

46.1% 48.1%

UK TREASURY 4,230,000.00 5,701,617.00
UK TREASURY 23,200,000.00 23,657,040.00
UK TREASURY 8,880,000.00 12,332,544._00
UK TREASURY 11,000,000.00 10,605,100.00
4 47,310,000.00 52,296,301.00

(7.667,160,689)

7.0% 7.3%

NORWEGIAN GOVERNMENT 20,400,000.00 21,891,240.00;
NORWEGIAN GOVERNMENT 8,500,000.00 8,458,350.00
2 28,900,000.00 30,349,590.00

(415,182,391)

0.4% 0.4%
HUNGARY GOVERNMENT BOND 620,000,000.00 610,254,840.00]
1 620,000,000.00 610,254,840.00]

(245,139,369)

0.2% 0.2%

POLAND GOVERNMENT BOND 9,000,000.00 9,171,000.00
POLAND GOVERNMENT BOND 4,000,000.00 3,842,000.00
POLAND GOVERNMENT BOND 21,000,000.00 19,891,200.00;
3 34,000,000.00 32,904,200.00

(993,048, 756)

0.9% 0.9%

60,105,615, 355

(60,105,615, 355)

LAND HESSEN 1,000,000.00 908,800.00]
LAND NORDRHEIN-WESTFALEN 2,000,000.00 1,962,600.00;
LAND NORDRHEIN-WESTFALEN 2,300,000.00 2,283,900.00

3 5,300,000.00 5,155,300.00
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(676,581,572)

0.6% 0.6%

676,581,572

(676,581,572)

ASIAN DEVELOPMENT BANK 3,600,000.00 3,602,448.00
EURO STABILITY MECHANISM 2,370,000.00 2,398,321.50
EURO STABILITY MECHANISM 4,020,000.00 4,061,205.00]
EUROPEAN INVESTMENT BANK 9,900,000.00 9,911,385.00
EUROPEAN INVESTMENT BANK 8,650,000.00 8,733,040.00
EUROPEAN INVESTMENT BANK 8,900,000.00 8,955,002.00
EUROPEAN INVESTMENT BANK 1,870,000.00 2,379,126.20
EUROPEAN INVESTMENT BANK 2,700,000.00 2,705,940.00
EUROPEAN UNION 1,200,000.00 1,404,336.00
EUROPEAN UNION 5,690,000.00 5,578,419.10
EUROPEAN UNION 6,790,000.00 6,962,669.70
INTL BK RECON & DEVELOP 2,103,000.00 2,014,421.64
KFW 14,400,000.00 13,697,280.00
KFW 6,800,000.00 7,067,240.00

14 78,993,000.00 79,470,834._14

(10,429,752,272)

9.5% 9.9%

10,429,752,272

(10,429,752,272)

ABBEY NATL TREASURY SERV 750,000.00 754,470.00]
ABN AMRO BANK NV 1,800,000.00 1,798,560.00;
ACHMEA BV 810,000.00 854,777.69
ADLER REAL ESTATE AG 2,100,000.00 2,063,613.30
ADLER REAL ESTATE AG 1,000,000.00; 962,900.00]
AIB GROUP PLC 4,110,000.00 4,120,069.50
AKELIUS RESIDENTIAL AB 1,513,000.00 1,501,280.45
ALD SA 1,800,000.00 1,792,049.40
ALD SA 2,500,000.00 2,488,500.00
AMERICA MOVIL SAB DE CV 800,000.00 804,576.00]
AMERICA MOVIL SAB DE CV 1,200,000.00 1,264,140.00;
AT&T INC 131,000.00; 145,668.79
AT&T INC 636,000.00 686,550.10
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AT&T INC 1,875,000.00 1,912,030.31
AXA SA 2,004,000.00 1,967,978.10
AXALTA COATING SYSTEMS 2,710,000.00 2,840,351.00
BANCO SANTANDER TOTTA SA 5,000,000.00 5,083,710.50
BANK OF AMERICA CORP 2,785,000.00 2,796,989.42
BANK OF AMERICA CORP 6,518,000.00 6,584,236.56
BANK OF AMERICA CORP 2,289,000.00 2,289,826.32
BANKINTER SA 2,600,000.00 2,641,009.80
BANKINTER SA 1,000,000.00 1,018,982.60
BARCLAYS PLC 1,662,000.00 1,592,096.28
BAYER CAPITAL CORP BV 1,600,000.00 1,630,576.00
BAYER CAPITAL CORP BV 1,300,000.00 1,340,950.00;
BNP PARIBAS CARDIF 1,900,000.00 1,811,695.03,
CAIXABANK SA 1,200,000.00 1,218,420.00;
CAIXABANK SA 3,800,000.00 3,630,349.00
CARNIVAL CORP 630,000.00 639,261.00]
CARNIVAL CORP 2,592,000.00 2,740,262.40
CASS RISP PARMA PIACENZA 1,100,000.00 984,808.00]
CHUBB INA HOLDINGS INC 1,753,000.00 1,753,448.59
CHUBB INA HOLDINGS INC 2,255,000.00 2,287,365.33
CITIGROUP INC 1,770,000.00 1,744,335.00,
COCA-COLA CO/THE 1,183,000.00 1,184,403.51
COMMONWEALTH BANK AUST 5,770,000.00 5,755,915.43
CONTINENTAL AG 3,668,000.00 3,677,903.60
COOPERATIEVE RABOBANK UA 1,600,000.00 1,613,696.00;
CREDIT AGRICOLE ASSRNCES 2,200,000.00 2,031,920.00
CREDIT SUISSE GROUP AG 1,575,000.00 1,568,366 .25
DEXIA CREDIT LOCAL 3,200,000.00 3,363,552.00
DIAGEO FINANCE PLC 1,580,000.00 1,580,678.61
DNB BOLIGKREDITT AS 3,255,000.00 3,278,576.61
ELECTRICITE DE FRANCE 500,000.00 642,350.00]
ELECTRICITE DE FRANCE 1,300,000.00 1,382,834.70,
ELECTRICITE DE FRANCE 900,000.00 949,031.10]
ELECTRICITE DE FRANCE SA 323,000.00 460,048.90]
EUROGRID GMBH 1,700,000.00 1,799,025.00;
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EUTELSAT SA 600,000.00 611,172.00
FCA BANK SPA IRELAND 3,594,000.00 3,553,937.68
GENERAL ELECTRIC CO 2,017,000.00 1,909,664.94
GLENCORE FINANCE EUROPE 1,200,000.00 1,187,736.00
GOLDMAN SACHS GROUP INC 1,300,000.00 1,384,175.00
GOLDMAN SACHS GROUP INC 6,230,000.00 6,232,373.63
HSBC HOLDINGS PLC 8,904,000.00 8,962,164.48
HSBC HOLDINGS PLC 1,500,000.00 1,522,998.15
ING BANK NV 1,500,000.00 1,610,661.30
ING GROEP NV 2,200,000.00 2,184,499.46
INMOBILIARIA COLONIAL SO 900,000.00 880,332.30
INMOBILIARIA COLONIAL SO 2,000,000.00 1,980,340.00;
JAB HOLDINGS BV 500,000.00 506,080.00]
[JAB HOLDINGS BV 900,000.00 921,132.00]
[JOHNSON CONTROLS [INTL PL 1,358,000.00 1,353,179.10,
LEASEPLAN CORPORATION NV 2,739,000.00 2,749,189.08
LEASEPLAN CORPORATION NV 800,000.00 809, 760.00]
LONDON STOCK EXCHANGE PL 496,000.00 495,528.80]
LONDON STOCK EXCHANGE PL 565,000.00 576,078.52
MCDONALD*S CORP 2,200,000.00 2,235,200.00
MEDIOBANCA SPA 1,813,000.00 1,704,933.05
MOLSON COORS BREWING CO 1,290,000.00 1,288,103.05
NATIONAL AUSTRALIA BANK 5,429,000.00 5,462,334.06
NATIONWIDE BLDG SOCIETY 4,048,000.00 4,080,788.80
PSA BANQUE FRANCE 500,000.00 503,541.50]
RELX FINANCE BV 4,487,000.00 4,506,294.10
ROYAL BK OF SCOTLAND PLC 5,465,000.00 5,486,040.25
SANTAN CONSUMER FINANCE 2,000,000.00 2,011,856.00
SILVERBACK FINANCE DAC 2,862,454 .30 2,994,087.69
SOCIETE DES AUTOROUTES 2,800,000.00 2,821,448.00
SOCIETE FONCIERE LYONNAI 1,600,000.00 1,677,527 .84
SOCIETE FONCIERE LYONNAI 800,000.00 852,442 .40,
[TDF INFRASTRUCTURE SAS 1,400,000.00 1,445,687 .60,
[TELECOM ITALIA FIN NV 340,000.00 469,506.00]
[TELEFONICA EUROPE BV 1,500,000.00 1,452,178.50,
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TELEFONICA EUROPE BV 700,000.00 666,785.00
THERMO FISHER SCIENTIFIC 379,000.00 390,929.02
TOTAL S.A. 2,920,000.00 3,063,372.00
TOTAL SA 790,000.00 813,062.47
UBS AG LONDON 3,208,000.00 3,197,465.56
UNICREDIT SPA 1,740,000.00 1,675,185.00
UNTPOLSAI ASSICURAZIONI 2,534,000.00 2,300,268.14
UNITED PARCEL SERVICE 3,120,000.00 3,141,078.72
UNITED TECHNOLOGIES CORP 666,000.00 688,445.86
VERIZON COMMUNICATIONS 1,856,000.00 1,877,988.03
VIVAT NV 1,400,000.00 1,459,187.24
VOLKSWAGEN BANK GMBH 800,000.00 795,440.00]
VOLKSWAGEN BANK GMBH 1,085,000.00 1,072,631.00;
VOLKSWAGEN BANK GMBH 1,100,000.00 1,082,510.00;
VOLKSWAGEN FIN SERV AG 2,861,000.00 2,852,130.90
VOLKSWAGEN INTL FIN NV 2,600,000.00 2,622,386.00
VONOVIA FINANCE BV 2,400,000.00 2,489,112.00
VONOVIA FINANCE BV 1,200,000.00 1,162,620.00;
WESTPAC SEC NZ/LONDON 6,558,000.00 6,593,963.41
ZAPADOSLOVENSKA ENRG AS 719,000.00 726,937.76]
ZIMMER BIOMET HOLDINGS 1,550,000.00 1,622,470.87|

104 214,270,454 .30 215,751,078.44

(28,315,171,534)

25.7% 26.8%
ASB FINANCE LTD 7,630,000.00 7,568,650.22
AXA SA 2,730,000.00 3,077,529.00
BARCLAYS PLC 555,000.00 519,000. 75
BNP PARIBAS 1,756,000.00 1,718,054.94
FCA BANK SPA IRELAND 5,470,000.00 5,395,605.26
FRIENDS LIFE HOLDINGS PL 3,470,000.00 4,215,631.5]]
GENERAL ELEC CAP CORP 1,800,000.00 1,994,058.00
GLENCORE FINANCE EUROPE 1,770,000.00 1,981,833.60
GOLDMAN SACHS GROUP INC 1,949,000.00 1,933,057.18
HEATHROW FUNDING LTD 1,000,000.00 1,322,234.00
IMPERIAL BRANDS FINANCE 695,000.00 811,511.05
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NATIONAL GRID GAS FIN 1,890,000.00 1,749,258.31]
SANTANDER UK GROUP HLDGS 1,920,000.00 2,023,194.81]
13 32,635,000.00 34,309,618.63
(5,030,133,187)
4.6% 4.8%
STADSHYPOTEK AB 79,000,000.00 82,280,080.00
1 79,000,000.00 82,280,080.00
(1,040,843,012)
0.9% 1.0%
34,386,147,733
(34,386,147,733)
105,598,096,932
(105,598,096,932)
D ) «C =)
2 Q)
3
2018 7 20
1
10,137,399, 358 10,219,442,694 82,043,336
23,938,021,008] 24,196,113,783] 258,092,775
12,311,353,138 12,260,658,357 50,694,781
260,382,080 259,018,217 1,363,863
3,546,976,687 3,578,699,630 31,722,943
1,994,671,590] 1,990,179,550 4,492,040
367,249,466 363,383, 900f 3,865,566
4,831,973,992 4,764,648,980] 67,325,012
982,933,944 979,609,080 3,324,864
327,165,379 325,119,000 2,046,379
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12,311,353,138] 12,364,533,585| 53,180,447
12,050,971,058] 12,108,492,625| 57,521,567
260,382,080] 256,040,960] 4,341,120
279,924,667
iy)
2)
(2018 7 20 )
92,594,990
160,352,177
11,755,994,077
171,845,460

6,591,847,695
5,292,923,360
794,000
196,992,810
24,731,781
51,984,216

24,340,060,566

24,340,060,566

72,700,000
323

72,700,323
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(2018 7 20 )
72,700,323
9,891,144,246
14,376,215,997
24,267,360,243
24,267,360, 243
24,340,060,566
2018 7 20
1
1 2.4534
(10,000 ) (24,534 )
(€H)
2018 1 23
2018 7 20
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1.
2.
3.
o
o
o
)
2018 7 20
2018 7 20
2018 1 23
10,451,451,472
285,592,178
845,899,404

9,891,144,246

40,360,372
938,781,004
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206,764,536
4,106,190,694
2,214,611,342

320,858,476

188,757,301

217,062,858

700,353,372

957,404,291

1

(1) (2018 7 20 )

©) (2018 7 20 )
JAUSTRALIAN GOVERNMENT 1,800,000.00] 1,837,848.60)
JAUSTRALIAN GOVERNMENT 5,000,000.00 5,045,160.00
JAUSTRALIAN GOVERNMENT 600,000. 00 624,785.22
JAUSTRALIAN GOVERNMENT 3,030,000.00 3,005,790.90
JAUSTRALIAN GOVERNMENT 15,650,000.00 17,191,035.15
JAUSTRALIAN GOVERNMENT 4,600,000.00 4,573,340.24
JAUSTRALIAN GOVERNMENT 3,150,000.00 3,574,462.50
JAUSTRALIAN GOVERNMENT 2,600,000.00 2,599,740.00
JAUSTRALIAN GOVERNMENT 6,279,000.00 7,176,678.49
JAUSTRALIAN GOVERNMENT 20,350,000.00) 20,727,492 .50
JAUSTRALIAN GOVERNMENT 5,751,000.00 6,017,486.38
JAUSTRALIAN GOVERNMENT 8,400,000.00 9,405,480.00
JAUSTRALIAN GOVERNMENT 8,975,000.00 10,464,112.25
JAUSTRALIAN GOVERNMENT 10,280,000.00 10,365,269.51
JAUSTRALIAN GOVERNMENT 8,700,000.00 8,413,770.00
JAUSTRALIAN GOVERNMENT 6,200,000.00 6,248,916.76
JAUSTRALIAN GOVERNMENT 5,900,000.00 6,221,135.23
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IAUSTRALIAN GOVERNMENT 500,000.00 504,350.00
IAUSTRALIAN GOVERNMENT 700,000.00 684,506.27
IAUSTRALIAN GOVERNMENT 4,950,000.00] 5,952,120.57
IAUSTRALIAN GOVERNMENT 4,330,000.00] 4,826,176.43
IAUSTRALIAN GOVERNMENT 2,330,000.00] 2,419,006.00
IAUSTRALIAN GOVERNMENT 3,890,000.00] 3,811,033.00]

23 133,965,000.00 141,689,696.00

(11,755,994,077)

48.4% 49.4%

11,755,994,077

(11,755,994,077)

IAUST CAPITAL TERRITORY 500,000.00 534,625.05)
MANITOBA (PROVINCE OF) 500,000.00 508,866 . 25|
PROVINCE OF ALBERTA 500,000.00 512,995.35)
PROVINCE OF QUEBEC 500,000.00 514,689.20]

4 2,000,000.00 2,071,175.85

(171,845,460)

0.7% 0.7%

171,845,460,

(171,845,460)

IAFRICAN DEVELOPMENT BANK 500,000.00 549,220.50
IAIRSERVICES AUSTRALIA 500,000.00 495,594.30,
IASIAN DEVELOPMENT BANK 4,000,000.00] 4,025,232.80]
IASIAN DEVELOPMENT BANK 500,000.00 495,333.40,
BK NEDERLANDSE GEMEENTEN 1,500,000.00 1,519,140.00
BK NEDERLANDSE GEMEENTEN 600,000.00 610,643.22
CORP ANDINA DE FOMENTO 500,000.00 508,950.00
COUNCIL OF EUROPE 500,000.00 537,488.15
EUROF IMA 600,000.00 633,876.00
EUROF IMA 500,000.00 471,567.40
EUROPEAN INVESTMENT BANK 3,000,000.00] 3,216,360.00]
EXPORT DEVELOPMNT CANADA 500,000.00 498,877.30,
EXPORT DEVELOPMNT CANADA 1,500,000.00 1,502,058.75
INTER-AMERICAN DEVEL BK 1,000,000.00 1,045,000.00
INTER-AMERICAN DEVEL BK 500,000.00 552,900.00
INTER-AMERICAN DEVEL BK 1,000,000.00 1,083,675.00
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INTER-AMERICAN DEVEL BK 500,000.00 475,879.05
INTER-AMERICAN DEVEL BK 500,000.00 497,589.25
INTL BK RECON & DEVELOP 2,500,000.00] 2,507,750.00
INTL BK RECON & DEVELOP 500,000.00 504,400.00
INTL BK RECON & DEVELOP 500,000.00 497,977.70,
INTL FINANCE CORP 500,000.00 503,250.00
INTL FINANCE CORP 500,000.00 536,219.05
INTL FINANCE CORP 1,500,000.00 1,514,870.85
KFW 2,500,000.00] 2,520,250.00
KFW 1,000,000.00] 1,008,339.60;
KFW 1,000,000.00] 1,099,580.50;
KFW 2,500,000.00] 2,520,250.00]
KOMMUNALBANKEN AS 1,500,000.00 1,611,900.00
KOMMUNALBANKEN AS 500,000.00 488,650.00,
LANDWIRTSCH. RENTENBANK 1,340,000.00 1,363,302.33
LANDWIRTSCH. RENTENBANK 1,500,000.00 1,653,150.00
LANDWIRTSCH. RENTENBANK 1,000,000.00 1,066,300.00
LANDWIRTSCH. RENTENBANK 1,000,000.00 1,119,900.00
NEDER WATERSCHAPSBANK 500,000.00 499,239.90,
NEW S WALES TREASURY CRP 2,000,000.00] 2,252,000.00
NEW S WALES TREASURY CRP 415,000.00; 443,033.25
NEW S WALES TREASURY CRP 1,600,000.00 1,813,280.00
NEW S WALES TREASURY CRP 2,870,000.00] 2,883,407.77
NEW S WALES TREASURY CRP 500,000.00 495,432.30,
NORDIC INVESTMENT BANK 500,000.00 542,485.80
NORTHERN TERRITORY TREAS 500,000.00 582,712.30
QUEENSLAND TREASURY CORP 3,000,000.00] 3,228,715.50]
QUEENSLAND TREASURY CORP 4,200,000.00] 4,708,542.72
QUEENSLAND TREASURY CORP 800,000.00 780,080.00
QUEENSLAND TREASURY CORP 5,700,000.00] 5,796,900.00
SOUTH AUST GOVT FIN AUTH 2,300,000.00] 2,277,735.77
TASMANTAN PUBLIC FINANCE 1,000,000.00 1,060,500.00
[TREASURY CORP VICTORIA 2,000,000.00] 2,141,475.40
[TREASURY CORP VICTORIA 2,000,000.00] 2,289,659.00
[TREASURY CORP VICTORIA 1,700,000.00 1,986,705.00
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TREASURY CORP VICTORIA 1,300,000.00 1,560,018.20)
TREASURY CORP VICTORIA 1,000,000.00 1,000, 766.00)
TREASURY CORP VICTORIA 500,000.00 561,133.80
ESTERN AUST TREAS CORP 1,500,000.00) 1,699, 200.00)
ESTERN AUST TREAS CORP 1,600,000.00 1,610,070.24
56 75,525,000.00) 79,448,568.10)
(6,591,847,695)

27.2% 27.7%

6,591,847,695

(6,591,847,695)

ABN AMRO BANK NV 1,000,000.00 1,011,800.00
ANGLO AMERICAN CAPITAL 500,000.00 505,066.25
APPLE INC 500,000. 00 501,835.00
APPLE INC 1,000,000.00 1,001,100.00
APPLE INC 500,000. 00 514,525.00
APT PIPELINES LTD 500,000. 00 502,868.00
AROUNDTOWN SA 2,000,000.00 1,989, 985.80)
AUSNET SERVICES HOLDINGS 700,000.00 722,365.00
AUST & NZ BANKING GROUP 1,000,000.00 1,005,700.00
AUST & NZ BANKING GROUP 3,000,000.00 3,035,820.00
AUST & NZ BANKING GROUP 4,300,000.00 4,301,591.86
AUST & NZ BANKING GROUP 500,000.00 545,617.70
BANK OF AMERICA CORP 700,000.00 701,232.00
BANK OF QUEENSLAND LTD 700,000.00 709,170.00
BARCLAYS PLC 500,000.00 503,055.95
BHP BILLITON FINANCE LTD 1,000,000.00) 1,006,900.00)
DEXUS FINANCE PTY LTD 1,500,000.00) 1,506,681.60)
FBG FINANCE PTY LTD 600,000.00 611,831.16
FEDERATION CENTRES LTD 500,000.00 519,774.70
GENERAL PROPERTY TRUST 500,000.00 499,371.45
GENERAL PROPERTY TRUST 500,000.00 486,881.70)
GOLDMAN SACHS GROUP INC 700,000.00 700,805.00
GOLDMAN SACHS GROUP INC 500,000.00 511,430.00
GPT WHOLESALE SHOP CENTR 1,500,000.00) 1,506,692.55
INCITEC PIVOT LTD 500,000.00 507,950.00
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JEM SOUTHBANK PTY LTD 3,500,000.00 3,494,254.75
JOHN DEERE FINANCIAL LTD 500,000.00) 502,200.00)
L-BANK BW FOERDERBANK 500,000.00) 534,750.00)
LLOYDS BANK PLC 500,000.00) 504,091.70)
LLOYDS BANKING GROUP PLC 500,000.00) 500,158.25
MIRVAC GROUP FINANCE LTD 500,000.00) 527,248.55
NATIONAL AUSTRALIA BANK 2,100,000.00 2,130,030.00
NATIONAL AUSTRALIA BANK 3,000,000.00 2,998,939.50
NATIONAL AUSTRALIA BANK 3,000,000.00 3,006,600.00
NETWORK FINANCE CO PTY L 1,100,000.00 1,079,189.43
NISSAN FIN SERVICES AU 500,000.00) 501,579.50
OPTUS FINANCE PTY LTD 1,000,000.00 1,008,959.80)
OPTUS FINANCE PTY LTD 500,000.00) 502,150.00)
PERPETUAL TRUSTEE CO LTD 2,000,000.00 2,123,038.40
PERTH AIRPORT PTY LTD 500,000.00) 527,750.00)
PERTH AIRPORT PTY LTD 600,000.00) 635,317.26
SVENSKA HANDELSBANKEN AB 700,000.00) 710,170.09
SWEDISH EXPORT CREDIT 500,000.00 500,418.00)
TELSTRA CORP LTD 1,000,000.00 1,006,406 80,
TELSTRA CORP LTD 500,000.00 547,459.75
TOYOTA FINANCE AUSTRALIA 1,000,000.00 1,014,176.80)
UNIVERSITY OF WOLLONGONG 1,000,000.00 989,042.50
ERIZON COMMUNICATIONS 500,000.00 500,242.35
ERIZON COMMUNICATIONS 500,000.00 506,582.45
ICINITY HOLDINGS LTD 1,000,000.00 1,029,000. 00,
OLKSWAGEN FIN SERV AUST 800,000.00 802,800.00)
ESFARMERS LTD 2,000,000.00 2,065,800.00
ESTPAC BANKING CORP 2,000,000.00 2,024,598.40
ESTPAC BANKING CORP 1,400,000.00 1,498,473.06
ESTPAC BANKING CORP 1,500,000.00 1,515,419.70)
ESTPAC BANKING CORP 500,000.00 498,721.00
ESTPAC BANKING CORP 500,000.00) 552,800.00)
OOLWORTHS LIMITED 2,000,000.00 2,044,800.00
58 62,900,000.00 63,793,218.76
(5.292,923,360)
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21.8% 2220
5,292,923, 360
(5,292,923,360)
23,812,610,592
(23,812,610,592)
D @) «C )
( 2 (@)
()
2018 7 20
1
83,744,000 82,950,000 794,000
83,744,000 82,950,000 794,000
83,744,000 82,950,000 794,000
1)
2)
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15,

4,

299,351,832
239,147,927
430,126,723
262,964,709
502,199,255
226,481,920

62,504,853
190,119,396
293,034,609

35,397,775

96,288,249

22,

637,617,248

22,

637,617,248

55,449,340
243,147,512
1,000,000
482

299,597,334

299,597,334

9,

12,

540,357,283

797,662,631

22,

338,019,914

22,

338,019,914

22,

637,617,248
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2018 7 20
1 2.3414
(10,000 (23,414 )
¢y
2018 1 23
2018 7 20
1.
2.
3.
(@)
(@)
(@)
)
2018 7 20
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2018 7 20
2018 1 23
8,628,569,528
1,186,982,409
275,194,654
9,540,357,283
1,043,883,147
204,685,833
8,291,788,303
1
(1) (2018 7 20 )
©) (2018 7 20 )
ABU DHABI GOVT INT"L 2,825,000.00] 2,712,000.00]
ABU DHABI GOVT INT"L 1,205,000.00] 1,143,304.00
ABU DHABI GOVT INT"L 600,000. 00 567,420.00)
ARAB REPUBLIC OF EGYPT 845,000. 00 830,031.67
ARAB REPUBLIC OF EGYPT 405,000.00 414,452 .70
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ARAB REPUBLIC OF EGYPT 620,000.00 597,731.45
ARAB REPUBLIC OF EGYPT 200,000.00 205,888.00
ARAB REPUBLIC OF EGYPT 530,000.00 515,764.20
ARGENT-GLOBAL 415,000.00; 533,552.55
ARGENT-GLOBAL 1,885,000.00] 1,119,218.75
BOLIVARIAN REP OF VZLA 1,230,000.00] 336,897.00]
BOLIVARIAN REP OF VZLA 855,000.00] 234,355.50]
BOLIVARIAN REP OF VZLA 2,370,000.00] 652,935.00]
COSTA RICA GOVERNMENT 535,000.00] 557,737.50]
CROATIA 550,000.00] 582,351.00]
CROATIA 850,000.00] 907,205.00]
CROATIA 1,570,000.00 1,678,267.20
CROATIA 2,120,000.00 2,318,962.00
DOMINICAN REPUBLIC 1,745,000.00 1,850,118.80
DOMINICAN REPUBLIC 117,000.00 120,719.43
DOMINICAN REPUBLIC 375,000.00 372,900.00
DOMINICAN REPUBLIC 315,000.00 336,892.50
DOMINICAN REPUBLIC 445,000.00; 488,387.50,
DOMINICAN REPUBLIC 667,000.00 686,596.46
EL SALVADOR GLOBAL 65,000.00 70,227.30
EL SALVADOR GLOBAL 275,000.00 288,230.25
FED REPUBLIC OF BRAZIL 200,000.00 185,150.00
FED REPUBLIC OF BRAZIL 410,000.00; 366,745.00
FEDERAL REP OF ETHIOPIA 200,000.00 199,980.40
GOVERNMENT OF JAMAICA 455,000.00; 525,525.00
HONDURAS GOVERNMENT 330,000.00 338,154.30
HUNGARY 4,228,000.00] 4,508,675.78
INDONESIA GLOBAL 435,000.00] 472,133.77,
INDONESIA GLOBAL 2,120,000.00] 2,938,532.00
INDONESIA GLOBAL 270,000.00] 321,028.38]
ISLAMIC REP OF PAKISTAN 250,000.00] 250,585.00]
IVORY COAST 585,000.00] 558,932.40,
IVORY COAST 245,000.00] 235,813.48]
IVORY COAST 374,625.00] 354,507.63]
IVORY COAST 3,230,000.00] 2,917,659.00
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KINGDOM OF JORDAN 400,000.00; 395,840.00
KINGDOM OF JORDAN 400,000.00; 380,888.80
KINGDOM OF JORDAN 235,000.00 225,367.58
KINGDOM OF MOROCCO 1,345,000.00 1,362,780.90
KINGDOM OF MOROCCO 326,000.00 344,229.92
KSA SUKUK LTD 870,000.00 846,256.83
LEBANESE REPUBLIC 285,000.00 279,245.85
LEBANESE REPUBLIC 281,000.00 274,874.20
LEBANESE REPUBLIC 230,000.00 221,329.00
LEBANESE REPUBLIC 224,000.00 220,248.00
MONGOLIA INTL BOND 365,000.00 410,195.76)
MONGOLIA INTL BOND 380,000.00] 367,907.64
OMAN GOV INTERNTL BOND 580,000.00] 566,122.92
OMAN GOV INTERNTL BOND 595,000.00] 577,677.76]
OMAN GOV INTERNTL BOND 825,000.00] 793,856. 25
OMAN GOV INTERNTL BOND 1,005,000.00] 967,767.76]
OMAN GOV INTERNTL BOND 745,000.00] 720,117.00]
OMAN GOV INTERNTL BOND 400,000.00] 366,796.00]
OMAN GOV INTERNTL BOND 1,415,000.00] 1,326,562 .50
PERUSAHAAN PENERBIT SBSN 425,000.00] 418,625.00]
REPUBLIC OF ANGOLA 675,000.00] 688,000.50]
REPUBLIC OF ANGOLA 675,000.00] 692,212 .50
REPUBLIC OF ARGENTINA 70,000.00 55,282.50
REPUBLIC OF ARGENTINA 615,000.00] 609,003.75]
REPUBLIC OF ARGENTINA 440,000.00] 416,574 .40,
REPUBLIC OF ARGENTINA 3,945,000.00] 3,561,388.20
REPUBLIC OF ARGENTINA 790,000.00] 662,118.73]
REPUBLIC OF ARGENTINA 450,000.00] 382,054.50]
REPUBLIC OF ARGENTINA 265,000.00] 208,292.65]
REPUBLIC OF ARMENIA 900,000.00] 957,015.00]
REPUBLIC OF AZERBAIJAN 3,770,000.00] 3,775,270.46
REPUBLIC OF AZERBAIJAN 1,640,000.00] 1,394,938.08;
REPUBLIC OF ECUADOR 200,000.00] 213,366.00]
REPUBLIC OF ECUADOR 200,000.00] 188,900.00
REPUBLIC OF ECUADOR 470,000.00] 464,407 .00]
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REPUBLIC OF ECUADOR 345,000.00 340,670.25
REPUBLIC OF ECUADOR 200,000.00 189,658.00
REPUBLIC OF EL SALVADOR 145,000.00 150,981.25
REPUBLIC OF GHANA 490,000.00; 519,890.00
REPUBLIC OF GHANA 680,000.00 689,573.72
REPUBLIC OF GHANA 705,000.00 895,185.03
REPUBLIC OF GHANA 385,000.00 388,395.70
REPUBLIC OF HUNGARY 5,082,000.00] 5,462,357.20
REPUBLIC OF INDONESIA 855,000.00 853,388.32
REPUBLIC OF INDONESIA 1,485,000.00 1,533,384.27
REPUBLIC OF INDONESIA 610,000.00 613,099.41
REPUBLIC OF INDONESIA 200,000.00] 194,161.40
REPUBLIC OF INDONESIA 1,996,000.00] 2,653,949.46
REPUBLIC OF INDONESIA 790,000.00] 817,917.02
REPUBLIC OF INDONESIA 810,000.00] 852,804.45
REPUBLIC OF KENYA 255,000.00] 258,389.46]
REPUBLIC OF KENYA 280,000.00] 275,546.60]
REPUBLIC OF KENYA 225,000.00] 217,181.25
REPUBLIC OF NIGERIA 925,000.00] 883,573.87
REPUBLIC OF NIGERIA 565,000.00] 549,123.50]
REPUBLIC OF NIGERIA 1,125,000.00] 1,134,596.25
REPUBLIC OF NIGERIA 235,000.00] 227,033.50]
REPUBLIC OF NIGERIA 200,000.00] 186,440.00
REPUBLIC OF PANAMA 455,000.00] 460,118.75)
REPUBLIC OF PARAGUAY 675,000.00] 691,875.00]
REPUBLIC OF PARAGUAY 200,000.00] 206,000.00]
REPUBLIC OF PARAGUAY 250,000.00] 265,625.00]
REPUBLIC OF PARAGUAY 200,000.00] 205,500.00]
REPUBLIC OF SENEGAL 625,000.00] 624,406 .25
REPUBLIC OF SENEGAL 1,230,000.00] 1,124,835.00;
REPUBLIC OF SENEGAL 900,000.00] 788,220.00]
REPUBLIC OF SERBIA 1,115,000.00] 1,221,707.73
REPUBLIC OF SOUTH AFRICA 655,000.00] 684,340.72
REPUBLIC OF SOUTH AFRICA 1,055,000.00] 1,020,860. 20,
REPUBLIC OF SOUTH AFRICA 880,000.00] 807,668.40]
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REPUBLIC OF SOUTH AFRICA 965,000.00 978,868.98
REPUBLIC OF SOUTH AFRICA 340,000.00 338,700.86
REPUBLIC OF SRI LANKA 685,000.00 690,097.77
REPUBLIC OF SRI LANKA 362,000.00 368,552.20
REPUBLIC OF SRI LANKA 1,875,000.00 1,884,281.25
REPUBLIC OF SRI LANKA 200,000.00 199,730.20
REPUBLIC OF SRI LANKA 2,030,000.00 1,940,929.69
REPUBLIC OF SRI LANKA 400,000.00; 394,964.40
REPUBLIC OF TURKEY 1,285,000.00 1,273,653.45
REPUBLIC OF TURKEY 500,000.00 436,012.50,
REPUBLIC OF TURKEY 1,615,000.00 1,502,805.95
REPUBLIC OF TURKEY 400,000.00] 349,710.00]
REPUBLIC OF TURKEY 400,000.00] 337,470.80]
REPUBLIC OF TURKEY 745,000.00] 553,155.05)
REPUBLIC OF TURKEY 2,060,000.00] 1,652,810.10;
REPUBLIC OF VENEZUELA 1,325,000.00] 371,000.00]
REPUBLIC OF ZAMBIA 535,000.00] 483,842.76]
REPUBLICA ORIENT URUGUAY 505,000.00] 510,555.00]
ROMANTA 96,000.00 95,998.08
RUSSIAN FEDERATION 200,000.00] 194,738.60
RUSSIAN FEDERATION 800,000.00] 779,432 .80,
RUSSIAN FEDERATION 1,200,000.00] 1,281,012.00;
RUSSIAN FEDERATION 200,000.00] 219,969.20]
RUSSIAN FEDERATION 3,600,000.00] 3,555,496.80
SAUDI INTERNATIONAL BOND 735,000.00] 707,676.37
SAUDI INTERNATIONAL BOND 935,000.00] 896,945.50]
SAUDI INTERNATIONAL BOND 865,000.00] 867,724.75
SAUDI INTERNATIONAL BOND 640,000.00] 649,681.92
SAUDI INTERNATIONAL BOND 405,000.00; 389,286.00
STATE OF ISRAEL 470,000.00; 486,646 .46
STATE OF ISRAEL 440,000.00; 429,044.00,
STATE OF QATAR 500,000.00 484,120.00,
STATE OF QATAR 465,000.00; 467,213.40
STATE OF QATAR 785,000.00 804,232.50
STATE OF QATAR 1,585,000.00 1,620,662.50
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TAJIKISTAN INT BOND 255,000.00 226,771.50
TURKEY GLOBAL 2,520,000.00 2,405,529.00
TURKEY GLOBAL 835,000.00 856,129.67
UKRAINE GOVERNMENT 438,000.00; 413,527.18
UKRAINE GOVERNMENT 1,126,000.00 995,240.99
UKRAINE GOVERNMENT REGS 599,000.00 601,815.30
UKRAINE GOVERNMENT REGS 258,000.00 256,219.80
UKRAINE GOVERNMENT REGS 273,000.00 269,313.68
UKRAINE GOVERNMENT REGS 458,000.00; 437,161.00,
UKRAINE GOVERNMENT REGS 318,000.00 301,495.80
UNITED MEXICAN STATES 236,000.00 265,264.00
UNITED MEXICAN STATES 2,736,000.00] 2,636,136.00
UNITED MEXICAN STATES 1,518,000.00] 1,637,542.50,
UNITED MEXICAN STATES 400,000.00] 378,000.00]

159 132,328,625.00 127,496,707.06

(14,357,404,182)

64.3% 70.4%
BONOS DE TESORERIA 1,385,000.00] 1,434,947 .25
1 1,385,000.00] 1,434,947 .25

(49,333, 486)

0.2% 0.2%

ARAB REPUBLIC OF EGYPT 195,000.00 188,079.84
ARAB REPUBLIC OF EGYPT 185,000.00 174,930.82
CROATIA 815,000.00] 859,662.00]
CROATIA 480,000.00; 487,617.60,
CROATIA 990,000.00 996,009.30
IVORY COAST 265,000.00 254,474.20
REPUBLIC OF ARGENTINA 170,000.00 154,258.00
REPUBLIC OF ARGENTINA 160,000.00 217,792.73
REPUBLIC OF SENEGAL 100,000.00 95,637.50
ROMANTA 531,000.00 547,142.40
ROMANTA 385,000.00 374,374.00
ROMANTA 230,000.00] 223,472.60]
ROMANTA 1,079,000.00] 1,131,547.30,
ROMANITA 105,000.00 101,970.75
14 5,690,000.00 5,806,969.04
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(762,106,616)

3.4% 3.7%
RUSSIA GOVT BOND - OFZ 56,740,000.00; 60,543,282.20]
1 56,740,000.00; 60,543,282.20]

(106,556,176)

0.5% 0.5%
INDONESIA GOVERNMENT 5,960,000,000.00 6,007,101,284.00
1 5,960,000,000.00 6,007,101,284.00

(46,855,390)

0.2% 0.2%

REPUBLIC OF SOUTH AFRICA 6,880,000.00 6,342,279.15
REPUBLIC OF SOUTH AFRICA 9,115,000.00] 6,638,572.08
2 15,995,000.00 12,980,851.23

(107,870,873)

0.5% 0.5%

15,430,126,723

(15,430,126,723)

CITY OF BUENOS AIRES 720,000.00 736,416.00
CITY OF BUENOS AIRES 600,000.00 545,694.00
PROVINCIA DE BUENOS AIRE 190,000.00 195,701.90
PROVINCIA DE BUENOS AIRE 410,000.00] 399,241.60]
PROVINCIA DE BUENOS AIRE 155,000.00 138,849.00
PROVINCIA DE CORDOBA 330,000.00] 319,278.30]

6 2,405,000.00] 2,335,180.80

(262,964,709)

1.2% 1.3%

262,964,709

(262,964,709)

ABU DHABI NATIONAL ENERG 200,000.00] 203,184.00]
BANCO CENTRAL COSTA RICA 200,000.00] 176,889.00
ESKOM HOLDINGS LIMITED 364,000.00] 351,245.44
OFFICE CHERIFIEN DES PHO 605,000.00] 658,823.22
PETRONAS CAPITAL LTD 455,000.00] 444,942 .68
SOUTHERN GAS CORRIDOR 905,000.00 987,828.31

6 2,729,000.00 2,822,912.65

(317,888,193)
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1.4% 1.6%
INTL FINANCE CORP 44,000,000.00 9,297,200.00
1 44,000,000.00 9,297,200.00
(55,039, 424)

0.2% 0.3%

BNQ CEN TUNISIA INT BOND 971,000.00) 985,001.82
1 971,000.00) 985,001.82
(129,271,638)

0.6% 0.6%

502,199, 255

(502,199, 255)

ABU DHABI CRUDE OIL 365,000.00) 347,042.00)
AZURE POWER ENERGY LTD 200,000.00) 182,682.00
BANCO DO BRASIL (CAYMAN) 225,000.00) 218,137.50
BANCO DO BRASIL (CAYMAN) 265,000.00) 248,042.65
BBVA BANCOMER SA TEXAS 250,000.00) 234,625.00)
CNAC SYNBRIDGE COMP 1,730,000.00 1,745,137.50
CODELCO INC 345,000.00) 330,206.40)
ECOPETROL SA 305,000.00) 326,350.00)
EMPRESA NACIONAL DEL PET 200,000.00) 184,500.00
GERDAU TRADE INC 225,000.00) 214,863.75
GREENKO DUTCH BV 200,000.00) 183,000.00
HUNT OIL CO OF PERU 200,000.00) 206,440.00)
IND & COMM BK OF CHINA 400,000.00) 405,106.40)
ISRAEL ELECTRIC CORP LTD 415,000.00) 431,600.00)
ISRAEL ELECTRIC CORP LTD 200,000.00) 196,365.40
JSW STEEL LTD 200,000.00) 195,740.70
KAZAGRO NATL MGMT HLDNG 1,185,000.00 1,157,266.26
KAZMUNAYGAS NATIONAL CO 465,000.00) 460,923.81
KAZMUNAYGAS NATIONAL CO 225,000.00) 225,112.50)
KAZMUNAYGAS NATIONAL CO 1,470,000.00 1,498,913.43
KAZMUNAYGAS NATIONAL CO 965,000.00) 989,221.50
MINEJESA CAPITAL BV 200,000.00) 185,978.00
OFFICE CHERIFIEN DES PHO 525,000.00) 550,033.05
OFFICE CHERIFIEN DES PHO 1,695,000.00 1,660,083.00
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PEMEX PROJ FDG MASTER TR 200,000.00) 196,940.00)
PERU LNG SRL 845,000.00) 857,759.50)
PERUSAHAAN LISTRIK NEGAR 200,000.00) 206,942.96
PERUSAHAAN LISTRIK NEGAR 200,000.00) 212,015.34
PETROBRAS GLOBAL FINANCE 53,000.00) 54,749.00)
PETROBRAS GLOBAL FINANCE 482,000.00 450,670.00
PETROBRAS GLOBAL FINANCE 1,380,000.00 1,251,660.00)
PETROLEOS DE VENEZUELA S 4,005,000.00 914,782.05
PETROLEOS DE VENEZUELA S 555,000.00) 130,974.45
PETROLEOS DE VENEZUELA S 1,430,000.00 335,449.40)
PETROLEOS MEXICA PEMEX 191,000.00) 193,674.00)
PETROLEOS MEXICANOS 75,000.00 77,287.50
PETROLEOS MEXICANOS 1,480,000.00 1,578,420.00)
PETROLEOS MEXICANOS 2,085,000.00 2,161,623.75
PETROLEOS MEXICANOS 995,000.00) 955,797.00)
PETROLEOS MEXICANOS 4,507,000.00 4,389,367.30
PETROLEOS MEXICANOS 227,000.00) 212,108.80)
QATARI DIAR FINANCE QSC 2,525,000.00 2,598,679.50
SHIMAO PROPERTY HLDGS 400,000.00 378,659.20)
SHIMAO PROPERTY HLDGS 275,000.00) 249,209.45
SINOPEC GRP OVERSEAS DEV 615,000.00) 585,560.56
SINOPEC GRP OVERSEAS DEV 1,715,000.00 1,646,693.26
STAR ENERGY GEOTHERMAL 200,000.00) 186,505.80)
STATE GRID OVERSEAS INV 865,000.00) 847,954.39
STATE GRID OVERSEAS INV 1,275,000.00 1,222,740.17,
STATE GRID OVERSEAS INV 900,000.00) 911,280.15
STATE OIL CO OF THE AZER 595,000.00) 636,650.00)
TURKIYE VAKIFLAR BANKASI 210,000.00 185,440.92
YPF REGS 210,000.00 182,989.80)
YPF SOCIEDAD ANONIMA 410,000.00 409,942.60
YPF SOCIEDAD ANONIMA 455,000.00 443,852.50
YPF SOCIEDAD ANONIMA 624,000.00 488,280.00
56 42,639,000.00 37,532,030.20
(4,226,481,920)

18.9% 20.7%
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4,226,481,920
(4,226,481,920)
20,421,772,607
(20,421,772,607)
(D) O )
2 o)
()]
2018 7 20
1
3,827,243,046 3,847,675,270 20,432,224
3,207,620,325 3,237,644,965 30,024,640
1,952,890,45]] 1,989,882,288 36,991,837
1,572,202,442 1,605,794,128 33,591,686
271,664,026 275,950,560 4,286,534
109,023,983 108,137,600 886,383
1,952,890,45]] 1,973,234,359 20,343,908
380,688,009 386,232,759 5,544,750]
47,951,550 47,821,600 129,950
46,634,220 50,913,390 4,279,170
1,272,484,182 1,286,567,800] 14,083,618
48,894,300 48,344,400 549,900
49,516,800 48,422,400 1,094,400
106,721,390 104,932,010 1,789,380
7,055,513
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(2018

7

20

337,292,948
156,613,572
208,572,009

1,229,473

16,807,838,218

862,718,152
100,800
32,150,308
250,884
270,065,868
4,502,128

18,681,334,360

18,681,334,360

106,273,712
63,900,000
315

170,174,027

170,174,027

7

730,643,036

10,780,517,297

18,511,160,333

18,511,160,333

18,681,334,360
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2018

7

20

(10,000

2.3945
(23,945 )

€3]
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2018 1 23
2018 7 20
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3.
o
o
o
)
2018 7 20
2018 7 20

2018 1 23
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8,524,003,750

297,136,916
1,090,497,630
7,730,643,036

441,436,369
678,706,674
1,293,559,054
4,267,252,126
1,027,272,314

22,416,499
1
(1) (2018 7 20 )

ENTEGRA TC A UNITS 5,886 0.00 0.00
IPAYMENT HOLDINGS INC PFD 3,497 80.00 279,760.00)
LINN ENERGY INC 1,176 31.50 37,044.00
MOOD MEDIA CORP COMMON STOCK 35,000 0.65 22,750.00
MOOD MEDIA CORP RESTRICTED 28,571 0.65 18,571.15
COMMON STOCK

NINE POINT ENERGY HOLDINGS 2,309 11.00; 25,399.00
COMMON

PLY GEM PARENT LLC CLASS B COM 328 0.00 0.00
VISTRA ENERGY CORP RIGHTS 3,853 0.65 2,504 .45
WARREN RESOURCES INC 3,649 0.50 1,824 .50
HERCULES OFFSHORE ESCROW COM 11,943 2.25 26,871.75
NINE POINT ENERGY HOLDINGS-PFD 46 650.00] 29,900.00
BONANZA CREEK ENERGY INC 4,134 35.17 145,392.78]
MIDSTATE PETROLEUM CO INC 307 13.54 4,156.78]
NEENAH ENTERPRISES INC 107,778 3.00 323,334.00
BEECHCRAFT BEECH HOLDINGS 10,097 1.25 12,621.25
UC HOLDINGS INC 6,825 27.00 184,275.00]
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GATEWAY ~ CASINOS  ENTERTAINMENT 140,813 0.76 107,481.15
LTD
AFFINION GROUP HOLDINGS INC C 1,096 0.0 10.96
AFFINION GROUP HOLDINGS INC D 1,154 0.0 11.54
BLUESTEM GROUP INC 11,344 0.55 6,239.20
DIRECTBUY HOLDINGS INC 2,772 0.00 0.00
IPAYMENT HOLDINGS INC 546,160 0.60 327,696.00
AVAYA HOLDINGS CORP 7,775 21.40 166,385.00)
NIT HOLDINGS INC CLASS B 13,606 3.87, 52,655.22
VISTRA ENERGY CORP 3,313 23.23 76,960.99
25 1,851,844.72
(208,536,233)
1.1% 100. 0%
CATALYST PAPER CORP 84,281 0.00 42140
1 42140
(35,776)
0.0% 0.0%
208,572,009

(208,572,009)

QY @)
2 o)
3
@ (2018 7 20 )
IAVENTINE RESTRICTED WRT 6,912.00 0.00;
09/27/2017
IPAYMENT HOLDINGS INC WARRANT 836,360.00 8,363.60]
12/29/2022
JACK COOPER E 144A WARRANT 226.00 0.00;
MIDSTATES PETROLEUM CO INC 2,186.00 2.18
ARRANT
ISTRA ENERGY CORP - CW24 1,823.00 2,552.20
5 847,507.00 10,917.98
(1,229,473)
0.0% 0.0%
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1,229,473

(1,229,473)
1011778 BC / NEW RED FIN 600,000.00 575,250.00)
1839688 ALBERTA ULC 181,719.00 13,628.92
A SCHULMAN INC 150,000.00 156,937.50
ABC SUPPLY CO INC 75,000.00 77,437.50
ACRISURE LLC / FIN INC 300,000.00 271,500.00)
ADT CORP 225,000.00 229,500.00)
ADVANCED MICRO DEVICES 271,000.00 301,484.79
ADVANCED MICRO DEVICES 315,000.00 334,293.75
AHERN RENTALS INC 300,000.00 296,250.00)
AHP HEALTH PARTNERS 50,000.00 50,562.50)
AIR CANADA 275,000.00 294,937.50
AIRCASTLE LTD 125,000.00 125,625.00
AK STEEL CORP 150,000.00 153,570.00
ALBERTSONS COS INC 50,000.00 50,312.50)
ALBERTSONS COS LLC/SAFEW 100,000.00 96,000.00)
ALBERTSONS COS LLC/SAFEW 275,000.00 247,500.00)
ALCOA INC 50,000.00 52,187.50)
ALCOA INC 25,000.00 25,140.62
ALCOA INC 275,000.00 272,937.50
ALCOA NEDERLAND HOLDING 200,000.00 215,000.00)
ALCOA NEDERLAND HOLDING 200,000.00 204,000.00)
ALERIS INTL INC 50,000.00 51,750.00)
ALGECO SCOTSMAN GLOB FIN 200,000.00 205,560.00)
ALLEGIANT TRAVEL CO 175,000.00 176,968.75
ALLIANCE DATA SYSTEMS CO 23,000.00 23,115.00)
ALLIANCE RES OP/FINANCE 225,000.00 237,937.50
ALLY FINANCIAL INC 50,000.00 51,125.00)
ALLY FINANCIAL INC 25,000.00 26,875.00
ALLY FINANCIAL INC 125,000.00 149,687.50
ALPHA 2 BV 200,000.00 199, 250.00
ALPHA 3 BV / US BIDCO 200,000.00 196,000.00
ALTA MESA HLDGS/FINANC S 250,000.00 265,000.00)
ALTICE FRANCE SA 200,000.00 203,000.00)
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ALTICE SA 600,000.00 598,500.00
IALTOS ESCROW DEBT 1,675,000.00 276,375.00
IALTOS ESCROW DEBT 4,010,000.00] 661,650.00
IAMC ENTERTAINMENT INC 175,000.00 170,187.50
IAMERICAN AIRLINES GROUP 275,000.00 276,375.00
IAMERICAN MIDSTREAM PTR/F 175,000.00 173,250.00
IAMERICAN WOODMARK CORP 25,000.00 23,750.00
IAMERIGAS PART/FIN CORP 100,000.00 98,625.00
IAMERIGAS PART/FIN CORP 175,000.00 170,625.00
IAMERIGAS PART/FIN CORP 175,000.00 167,781.25
IAMSURG CORP 175,000.00 179,812.50
IANDEAVOR LOGIS LP/CORP 75,000.00 77,250.00
IANGLO AMERICAN CAPITAL 200,000.00] 201,003.52
IANIXTER INC 200,000.00] 205,750.00]
IANTERO MIDSTREAM PART/FI 200,000.00] 202,500.00]
IANTERO RESOURCES FINANCE 50,000.00; 50,510.00
IAPPVION INC 350,000.00] 2,185.75
IARAMARK SERVICES INC 125,000.00 125,937.50
IARAMARK SERVICES INC 200,000.00 193,250.00
IARCELORMITTAL 75,000.00 83,662.50
IARCONIC INC 25,000.00 25,062.50
IARD FINANCE SA 600,000.00 603, 750.00]
IARDAGH PKG FIN/HLDGS USA 200,000.00 203,370.00]
IARDAGH PKG FIN/HLDGS USA 200,000.00 196,250.00
IARDAGH PKG FIN/HLDGS USA 200,000.00] 209,000.00;
IARDAGH PKG FIN/HLDGS USA 300,000.00] 294,000.00]
IARTESYN ESCROW INC 475,000.00] 457,187.50]
IASBURY AUTOMOTIVE GROUP 125,000.00 124,843.75
IASCEND LEARNING LLC 75,000.00 75,750.00
IASCENT RESOURCES/ARU FIN 225,000.00 249,468.75
IASHTON WOODS USA/FINANCE 125,000.00 118,125.00
IASP AMC MERGER SUB 500,000.00 427,500.00;
IASSUREDPARTNERS INC 200,000.00 192,000.00
AV HOMES INC 200,000.00 207,000.00
IAVANTOR INC 25,000.00 24,875.00
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IAVANTOR INC 200,000.00 203,750.00
IAVAYA INC ESCROW 144A 275,000.00 0.00;
IAVAYA INC ESCROW 144A 175,000.00 0.00;
IAVENTINE ENERGY ESCROW 2,850,000.00] 0.00;
B&G FOODS INC 175,000.00 167,343.75
BAFFINLAND IRON CORP/LP 125,000.00 124,687.50
BALL CORP 125,000.00 126,562.50
BANK OF AMERICA CORP 50,000.00] 49,237.50
BANK OF AMERICA CORP 550,000.00 575,437.50
BANK OF AMERICA CORP 300,000.00 321,000.00
BANK OF AMERICA CORP 8,000.00 8,010.00
BANK OF AMERICA CORP 75,000.00 79,593.75
BANK OF NOVA SCOTIA 75,000.00 67,828.12
BARCLAYS BANK PLC 200,000.00] 217,060.00]
BARCLAYS PLC 400,000.00] 407,280.00]
BARMINCO FINANCE PTY LTD 25,000.00 23,625.00
BCD ACQUISITION INC 175,000.00 185,062.50
BEACON ESCROW CORP 50,000.00 46,437.50,
BEACON ROOFING SUPPLY IN 175,000.00 182,000.00
BEAZER HOMES USA 200,000.00 214,400.00]
BEAZER HOMES USA 2,000.00 2,055.00
BEAZER HOMES USA 100,000.00 95,750.00
BERRY GLOBAL INC 75,000.00 70,031.25
BERRY PLASTICS CORP 100,000.00 102,875.00
BIG RIVER STEEL/BRS FIN 175,000.00 180,250.00
BILL BARRETT CORP 25,000.00 25,218.75
BLOCK COMMUNICATIONS INC 150,000.00 150,000.00
BLUE RACER MID LLC/FINAN 75,000.00 75,843.75
BLUE RACER MID LLC/FINAN 50,000.00 50,125.00
BLUELINE RENTAL CRP / LL 200,000.00 211,978.00]
BMC EAST LLC 125,000.00 120,625.00
BMC SOFTWARE FINANCE INC 225,000.00] 230,343.75]
BOMBARDIER INC 550,000.00] 609,125.00]
BOMBARDIER INC 375,000.00] 379,218.75)
BOMBARDIER INC 225,000.00] 229,500.00]
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BOMBARDIER INC 225,000.00 239,836.50
BOYD GAMING CORP 750,000.00 793,125.00
BOYD GAMING CORP 600,000.00 606,000.00
BOYD GAMING CORP 175,000.00 174,781.25
BOYNE USA INC 100,000.00 105,000.00
BRAND ENERGY & INFRASTRU 250,000.00 252,812.50
BRISTOW GROUP INC 50,000.00 49,000.00
BROOKFIELD RESIDENTIAL 100,000.00 100,125.00
BUFFALO THUNDER DEV 144A 466,533.84 93.30,
BUFFALO THUNDER DEV 144A 1,052,025.00 531,272.62
BUILDERS FIRSTSOURCE INC 75,000.00] 73,406.25
BUILDING MATERIALS CORP 500,000.00] 495,000.00]
BWAY HOLDING CO 150,000.00 146,437.50
BWAY HOLDING CO 800,000.00] 780,000.00]
BWX TECHNOLOGIES INC 125,000.00 126,562.50
CALFRAC HOLDINGS LP 225,000.00] 221,906. 25
CALIFORNIA RESOURCES CRP 725,000.00] 654,798.25
CALLON PETROLEUM CO 300,000.00 305,625.00]
CALLON PETROLEUM CO 200,000.00 202,250.00]
CALPINE CORP 550,000.00 521,125.00]
CALPINE CORP 275,000.00 273,453.12
CALPINE CORP 150,000.00 138,562.50
CALPINE CORP 225,000.00 212,906 . 25
CAMELOT FINANCE SA 350,000.00 348,250.00]
CARDTRONICS INC /7 USA 150,000.00 134,625.00
CARLSON TRAVEL INC 200,000.00 180,500.00
CARMIKE CINEMAS INC 75,000.00 76,687.50
CARRIZO OIL & GAS INC 54,000.00 54,202.50
CARRIZO OIL & GAS INC 112,000.00 114,520.00
CARROLS RESTAURANT GROUP 25,000.00 26,140.62
CASCADES INC 75,000.00 74,625.00
CBS OUT AMER CAP LLC/COR 125,000.00 126,328.75
CCM MERGER INC 200,000.00] 204,000.00]
CCO HLDGS LLC/CAP CORP 50,000.00 50,437.50
CCO HLDGS LLC/CAP CORP 225,000.00] 224,662 .50,
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CCO HLDGS LLC/CAP CORP 150,000.00 143,625.00
CCO HLDGS LLC/CAP CORP 25,000.00 24,843.75
CCO HLDGS LLC/CAP CORP 550,000.00 555,500.00
CCO HLDGS LLC/CAP CORP 70,000.00 70,431.20
CCO HLDGS LLC/CAP CORP 125,000.00 122,812.50
CCO HLDGS LLC/CAP CORP 50,000.00] 48,880.00
CCO HLDGS LLC/CAP CORP 700,000.00 663,250.00
CCO HLDGS LLC/CAP CORP 150,000.00 141,000.00
CCO HOLDINGS LLC 475,000.00; 470,250.00;
CD&R WATERWORKS MERGER 125,000.00 119,687.50
CDK GLOBAL INC 125,000.00 128,750.00
CDW LLC/CDW FINANCE 150,000.00 148,500.00
CENTENE CORP 125,000.00 126,406.25
CENTENE ESCROW I CORP 300,000.00] 307,500.00]
CENTENNIAL RESOURCE PROD 125,000.00 122,187.50
CENTRAL GARDEN & PET CO 125,000.00 129,437.50
CENTURY COMMUNITIES 300,000.00] 307,875.00]
CENTURY COMMUNITIES 200,000.00 190,500.00
CENTURYLINK INC 25,000.00 25,468.75
CENTURYLINK INC 575,000.00 481,562 .50]
CEQUEL COM HLDG 1 200,000.00 211,500.00]
CEQUEL COM HLDG 1/CAP CP 250,000.00 250,937.50]
CF INDUSTRIES INC 118,000.00 124,932.50
CF INDUSTRIES INC 375,000.00 331,875.00]
CHANGE HEALTH / FIN INC 200,000.00 189,750.00
CHAPARRAL ENERGY INC 125,000.00 125,312.50
CHARLES RIVER LABORATORI 100,000.00 100,875.00
CHARLES SCHWAB CORP 175,000.00 169,750.00
CHENIERE CORP CHRISTI HD 200,000.00 219,500.00]
CHENIERE CORP CHRISTI HD 125,000.00 131,562.50
CHENIERE ENERGY PARTNERS 300,000.00 298,595.97
CHESAPEAKE ENERGY CORP 300,000.00] 312,000.00]
CHESAPEAKE ENERGY CORP 100,000.00 103,781.00
CHESAPEAKE ENERGY CORP 350,000.00] 347,375.00]
CHESAPEAKE ENERGY CORP 50,000.00 50,625.00
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CHESAPEAKE ENERGY CORP 50,000.00 49,280.00
CHOBANI LLC/FINANCE CORP 250,000.00 238,750.00
CHS/COMMUNITY HEALTH 196,000.00 98,980.00
CHS/COMMUNITY HEALTH SYS 100,000.00 91,125.00
(CHS/COMMUNITY HEALTH SYS 125,000.00 129,375.00
CHS/COMMUNITY HEALTH SYS 96,000.00 78,840.00
CHURCHILL DOWNS INC 175,000.00 162,968.75
CINEMARK USA INC 325,000.00 329,069.00
CIT GROUP INC 50,000.00] 49,718.75
CIT GROUP INC 50,000.00] 50,500.00
CITGO HOLDING INC 450,000.00; 482,625.00,
CITGO PETROLEUM CORP 125,000.00 126,250.00
CITIGROUP INC 25,000.00 24,687.50
CITIGROUP INC 100,000.00 103,750.00
CITIGROUP INC 100,000.00 104,000.00
CLEAR CHANNEL COMMUNICAT 232,853.00] 33,181.55
CLEAR CHANNEL INTL BV 25,000.00 25,750.00
CLEAR CHANNEL WORLDWIDE 75,000.00 75,468.75
CLEAR CHANNEL WORLDWIDE 175,000.00 179,060.00
CLEARWATER SEAFOODS INC 25,000.00 24,180.00
CLEAVER-BROOKS INC 75,000.00 77,625.00
CLIFFS NATURAL RESOURCES 275,000.00 261,593.75)
CLOUD CRANE LLC 175,000.00 189,000.00
CLOUD PEAK ENRGY RES/FIN 225,000.00 234,058.50]
CLOUD PEAK ENRGY RES/FIN 300,000.00 229,500.00]
CNG HOLDINGS INC 175,000.00 175,437.50
CNX MIDSTREAM PTR/CNX 100,000.00 97,750.00
COEUR MINING INC 100,000.00 96,625.00
COGENT COMMUNICATIONS GR 75,000.00 77,062.50
COMMERCIAL METALS CO 125,000.00 121,250.00
COMMSCOPE TECH FINANCE L 250,000.00 253,750.00]
COMMUNITY CHOICE FINANCI 100,000.00 83,500.00
COMPASS MINERALS INTERNA 200,000.00] 184,000.00
COMPRESSCO PARTNERS/FINA 150,000.00 138,750.00
CONSOL ENERGY INC 150,000.00 150,562.50
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CONSOL MINING CORP 150,000.00 165,187.50
CONSOL IDATED ENERGY FIN 150,000.00 148,253.25
CONSTELLATION MERGER SUB 275,000.00 261,937.50
CONSTELLIUM NV 250,000.00 250,000.00
CONTL AIRLINES 2012-2 B 29,513.02 30,250.84
CONUMA COAL RESOURCES 114,000.00 116,280.00
COOKE OMEGA/ALPHA VESSEL 175,000.00 176,750.00
COOPER-STANDARD AUTOMOTI 150,000.00 147,562 .50
CORTES NP ACQUISITION 150,000.00 148,875.00
COVEY PARK ENERGY LLC/FI 100,000.00 102,250.00
CRC ESCROW ISSUER LLC 325,000.00 309,968.75
CRESCENT COMMUNITIES LLC 148,000.00 157,501.60
CRESTWOOD MID PARTNER LP 125,000.00 126,093.75
CRESTWOOD MIDSTREAM PART 125,000.00 128,164.98
CROWNROCK LP/CROWNROCK F 225,000.00] 216,000.00]
CSTN MERGER SUB INC 100,000.00 97,000.00
CSVC ACQUISITION CORP 375,000.00] 314,062.50]
CUMBERLAND FARMS 250,000.00 251,875.00]
CVR PARTNERS/CVR NITROGE 100,000.00 105,375.00
CYRUSONE LP/CYRUSONE FIN 50,000.00 50,125.00
DAE FUNDING LLC 275,000.00 268,812 .50,
DAE FUNDING LLC 100,000.00 98,095.00
DANA HOLDING CORP 200,000.00 207,000.00;
DAVITA INC 75,000.00 76,593.75
DCP MIDSTREAM OPERATING 100,000.00 101,500.00
DELEK LOGISTICS PARTNERS 150,000.00 150,750.00
DELL INC 75,000.00 76,601.25
DELPHI JERSEY HOLDINGS 50,000.00 47,187 .50,
DENBURY RESOURCES INC 370,000.00 394,050.00]
DENBURY RESOURCES INC 275,000.00 259,875.00]
DIAMOND 1 FIN/DIAMOND 2 195,000.00 199,254.97
DIAMOND 1 FIN/DIAMOND 2 25,000.00 26,259.42
DIAMOND OFFSHORE DRILL 100,000.00 103,625.00
DIAMONDBACK ENERGY INC 75,000.00 75,352.50
DIEBOLD INC 50,000.00 47,812 .50,
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DIGICEL GROUP LTD 925,000.00 712,250.00
DIGICEL LIMITED 400,000.00; 347,452.00
DISH DBS CORP 275,000.00 274,653.50
DISH DBS CORP 425,000.00; 369,218.75
DISH DBS CORP 282,000.00 237,232.50
DISH DBS CORP 125,000.00 110,000.00
DJO FINCO INC/DJO FINANC 200,000.00 205,000.00
DONNELLEY FINANCIAL SOL 225,000.00 235,125.00
DOWNSTREAM DEVELOPMENT 125,000.00 125,937.50
DRIVETIME AUTO GP & ACCE 100,000.00 102,250.00
DYNEGY INC 400,000.00; 418,250.00,
DYNEGY INC 38,276.00; 40,381.18;
DYNEGY INC 125,000.00 137,187.50
EAGLE HOLDING CO 11 LLC 175,000.00 178,059.00
ECLIPSE RESOURCES CORP 25,000.00 24,062.50
ELDORADA RESORTS INC 375,000.00] 379,687.50]
ELDORADO RESORTS INC 125,000.00 132,031.25
EMBARQ CORP 300,000.00 283,500.00]
EMC CORP 725,000.00 707,195.81
EMI MUSIC PUBLISHING GRP 50,000.00 53,950.00
ENDO FIN LLC/ENDO FINCO 50,000.00 46,750.00;
ENDO FIN LLC/ENDO FINCO 400,000.00 331,000.00]
ENDO FIN/ENDO LTD/E FINC 600,000.00 502,500.00]
ENERGIZER GAMMA ACQ INC 125,000.00 127,413.75
ENERGY TRANSFER EQUITY 125,000.00 133,632.50
ENERGY TRANSFER EQUITY 75,000.00 73,032.00
ENGILITY CORP 50,000.00 53,187.50
ENSCO PLC 50,000.00 47,937.50,
ENSCO PLC 50,000.00 35,437.50
ENTEGRIS INC 150,000.00 142,831.50
ENTERPRISE DEVELOP AUTH 150,000.00 147,000.00
ENVISION HEALTHCARE CORP 125,000.00 127,343.75
EP ENER/EVEREST ACQ FIN 543,000.00] 367,882.50]
EP ENER/EVEREST ACQ FIN 544,000.00] 443,360.00]
EP ENER/EVEREST ACQ FIN 75,000.00 56,625.00
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EQUINIX INC 75,000.00] 75,000.00
ESCROW NEWPAGE CORP 10% 1,775,000.00 887.50
EVEREST ACQ LLC/FINANCE 487,000.00; 482,130.00;
EVERI PAYMENTS INC 150,000.00 150,187.50
EW SCRIPPS CO 175,000.00 163,187.50
EXELA INTERMED/EXELA FIN 250,000.00 257,812.50
EXTERRAN NRG SOLUTIONS/F 225,000.00 237,937.50
EXTRACTION OIL & GAS INC 150,000.00 144,000.00
EXTRACTION OIL & GAS LLC 75,000.00] 78,375.00
FBM FINANCE INC 400,000.00; 418,880.00;
FELCOR LODGING LP 175,000.00 179,812.50
FERRELLGAS LP/FERRELLGAS 50,000.00 48,750.00;
FERRELLGAS LP/FERRELLGAS 175,000.00 152,687.50
FERRELLGAS PARTNERS LP 50,000.00 48,750.00;
FIDELITY & GUARANTY LIFE 200,000.00] 193,750.00
FIRST DATA CORPORATION 75,000.00 78,468.75
FIRST DATA CORPORATION 100,000.00 101,375.00
FIRST QUALITY FINANCE CO 75,000.00 68,812.50
FIRST QUANTUM MINERALS L 600,000.00 573,750.00]
FIRST QUANTUM MINERALS L 200,000.00 190,000.00
FIRSTCASH INC 100,000.00 100,625.00
FIVE POINT OP CO LP/FIVE 75,000.00 76,312.50
FLEX ACQUISITION CO INC 75,000.00 73,095.90
FLEX ACQUISITION CO INC 125,000.00 124,843.75
FMG RESOURCES AUG 2006 125,000.00 121,562.50
FONTAINEBLEAU LAS VEGAS 11,815,760.01 1,181.57
FOUR FINANCE SA 200,000.00 201,900.00]
FREEPORT-MCMORAN C & G 175,000.00 152,250.00
FREEPORT-MCMORAN INC 50,000.00 49,312 .50,
FREEPORT-MCMORAN INC 100,000.00 98,000.00
FREEPORT-MCMORAN INC 225,000.00 213,468.75]
FRONTIER COMMUNICATIONS 875,000.00] 787,500.00]
FRONTIER COMMUNICATIONS 101,000.00 80,072.80
FRONTIER COMMUNICATIONS 125,000.00 120,625.00
FTS INTERNATIONAL INC 250,000.00] 251,537.50]
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FX1 HOLDINGS INC 100,000.00 97,500.00
GANNETT CO INC 125,000.00 125,156.25
GANNETT CO INC 200,000.00 207,000.00
GARDA WORLD SECURITY COR 450,000.00; 448,875.00,
GARTNER INC 125,000.00 126,250.00
GATEWAY CASINOS & ENTERT 200,000.00 213,000.00
GCP APPLIED TECHNOLOGIES 75,000.00] 73,593.75
GENESIS ENERGY LP/FIN 100,000.00 96,750.00
GENESIS ENERGY LP/FIN 75,000.00] 70,687.50
GENWORTH HOLDINGS INC 25,000.00 26,125.00
GEO GROUP INC/THE 100,000.00 97,836.05
GIBRALTAR STEEL CORP OF 150,000.00 152,062.50
GLP CAPITAL LP /7 FIN 11 75,000.00 76,525.50
GLP CAPITAL LP /7 FIN 11 75,000.00 75,750.00
(GMAC 175,000.00 209,562.50]
GOEASY LTD 75,000.00 78,937.50
GOLDEN NUGGET INC 300,000.00 300,537.00]
GOLDEN NUGGET INC 100,000.00 102,750.00
GOLDMAN SACHS GROUP INC 75,000.00 76,218.75
GOLDMAN SACHS GROUP INC 125,000.00 127,621.25
GOODYEAR TIRE & RUBBER 175,000.00 163,187.50
GRAHAM HOLDINGS CO 125,000.00 126,093.75
GRAY TELEVISION INC 150,000.00 143,812.50
GRAY TELEVISION INC 300,000.00 290,250.00]
GREAT LAKES DREDGE&DOCK 125,000.00 128,593.75
GREIF INC 350,000.00] 364,875.00]
GRIFFON CORPORATION 475,000.00] 462,531.25
GRINDING MED/MC GRINDING 250,000.00] 259,687.50]
GROUP 1 AUTOMOTIVE INC 200,000.00 198,750.00
GROUP 1 AUTOMOTIVE INC 125,000.00 121,250.00
GULFPORT ENERGY CORP 25,000.00 24,093.75
GULFPORT ENERGY CORP 75,000.00 73,031.25
GW HONOS SECURITY CORP 400,000.00; 404,000.00;
H&E EQUIPMENT SERVICES 250,000.00 246,875.00
HALCON RESOURCES CORP 125,000.00 115,000.00
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HARLAND CLARKE HLDINGS 100,000.00 99,000.00
HARLAND CLARKE HOLDINGS 275,000.00 269,500.00
HARLAND ESCROW CORP 925,000.00 881,062.50
HCA INC 200,000.00 218,750.00
HCA INC 150,000.00 157,312.50
HCA INC 100,000.00 100, 375.00
HCA INC 175,000.00 182,000.00
HCA INC 50,000.00] 50,312.50
HCA INC 400,000.00; 400,500.00;
HCA INC 150,000.00 165,912.00
HCA INC 150,000.00 162,750.00
HCA INC 175,000.00 178,937.50
HEALTHSOUTH CORP 50,000.00 50,687.50
HECLA MINING CO 150,000.00 151,593.75
HELLAS 11 5,050,000.00] 0.00
HERC RENTALS INC 157,000.00 166,875.30
HERC RENTALS INC 157,000.00 167,990.00
HESS INF PART / FIN CORP 200,000.00 201,000.00]
HEXION 2 US FIN CORP 350,000.00 320,250.00]
HEXION INC 175,000.00 172,593.75
HEXION US FIN/NOVA SCOTI 395,000.00 338,218.75]
HIGH RIDGE BRANDS CO 75,000.00 34,875.00
HILLMAN GROUP INC 170,000.00 163,625.00
HILTON DOMESTIC OPERATIN 275,000.00 273,281.25
HOLLY ENERGY PARTNERS LP 125,000.00 127,343.75
HRG GROUP INC 500,000.00 517,825.00]
HUB INTERNATIONAL LTD 500,000.00 494,375.00]
HUDBAY MINERALS INC 75,000.00 77,250.00
HUDBAY MINERALS INC 150,000.00 156,405.00
HUGHES SATELLITE SYSTEMS 400,000.00 381,000.00]
HUNT COS INC 175,000.00 164,281.25
1AMGOLD CORP 225,000.00] 229,500.00]
ICAHN ENTERPRISES/FIN 525,000.00] 533,554.87
ICAHN ENTERPRISES/FIN 350,000.00] 355,250.00]
ICAHN ENTERPRISES/FIN 100,000.00 100,125.00
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IHO VERWALTUNGS GMBH 200,000.00 196,810.00
ILFC E-CAPITAL TRUST 1 470,000.00; 430,050.00;
INCEPTION MRGR/RACKSPACE 150,000.00 150,706.50
INDALEX HOLDING 3,767,000.00] 150,680.00
INDIGO NATURAL RES LLC 200,000.00 195,000.00
INEOS GROUP HOLDINGS SA 200,000.00 198,500.00
INFOR SOFTWARE PARENT 75,000.00] 75,937.50
INFOR US INC 600,000.00 604,500.00
INGLES MARKETS INC 75,000.00] 75,375.00
INMARSAT FINANCE PLC 100,000.00 99,270.00
INMARSAT FINANCE PLC 25,000.00 25,135.50
INN OF THE MOUNTAIN GODS 150,000.00 142,875.00
INTELSAT CONNECT FINANCE 414,000.00] 415,552.50]
INTELSAT JACKSON HLDG 125,000.00 125,506.25
INTELSAT JACKSON HLDG 500,000.00] 532,500.00]
INTELSAT LUXEMBOURG SA 200,000.00] 171,000.00
INTERGEN NV 100,000.00 98,365.00
INTREPID AVIATION GRP HL 150,000.00 150,000.00
INVENTIVE GRP HLDGS INC 210,000.00 220,500.00]
IRB HOLDING CORP 125,000.00 119,531.25
IRON MOUNTAIN INC 50,000.00 46,100.00;
ITALICS MERGER SUB 100,000.00 101,750.00
ITRON INC 75,000.00 71,062.50
JACK OHIO FIN LLC/FIN 1 175,000.00 190,093.75
JACOBS ENTERTAINMENT INC 325,000.00 340,437.50]
JAGGED PEAK ENERGY LLC 150,000.00 147,000.00
JB POINDEXTER & CO INC 150,000.00 154,125.00
JBS INVESTMENTS GMBH 200,000.00 205,392.00]
JC PENNEY CORP INC 100,000.00 84,250.00
JC PENNEY CORPORATION IN 100,000.00 56,500.00
JDA ESRW/JDA BOND FNCE 275,000.00 281,875.00]
JEFFERIES FIN LLC / JFIN 200,000.00] 204,000.00;
JEFFERIES FIN LLC / JFIN 200,000.00] 196,961.58
JELD-WEN INC 75,000.00 71,437.50
JONAH NRG LLC/FINANCE 175,000.00 149,187.50
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JONES ENERGY HLDGS/FIN 125,000.00 75,625.00
JONES ENERGY HLDGS/FIN 100,000.00 62,500.00
JONES ENERGY HLDGS/FIN 100,000.00 100, 250.00
IJPMORGAN CHASE & CO 375,000.00 409,218.75
IJPMORGAN CHASE & CO 100,000.00 98,562.50
IJPMORGAN CHASE & CO 125,000.00 128,906.25
IJPMORGAN CHASE & CO 575,000.00 595,843.75
IJPMORGAN CHASE & CO 325,000.00 326,251.25
K HOVNANIAN ENTERPRISES 79,000.00 81,370.00
K HOVNANIAN ENTERPRISES 79,000.00 33,970.00
KB HOME 100,000.00 106,500.00
KCA DEUTAG UK FINANCE PL 200,000.00] 201,000.00]
KENNEDY-WILSON INC 200,000.00] 195,000.00
KFC HLD/P1ZZA HUT/TACO 125,000.00 123,125.00
KINROSS GOLD CORP 100,000.00 103,491.00
KINROSS GOLD CORP 125,000.00 115,175.00
KIRS MIDCO 3 PLC 600,000.00] 614,976.00]
KISSNER GR HLDG 175,000.00 178,937.50
KOPPERS INC 75,000.00 74,812.50
KRATON POLYMERS LLC/CAP 250,000.00 258,750.00]
L BRANDS INC 50,000.00 44,187 .50,
LADDER CAP FIN LLLP/CORP 225,000.00 224,437 .50,
LAREDO PETROLEUM INC 75,000.00 74,531.25
LBC TANK TERMINAL HLDING 200,000.00 200,750.00]
LEAR CORP 150,000.00 155,593.26
LENNAR CORP 300,000.00 296,625.00]
LENNAR CORP 25,000.00 24,500.00
LENNAR CORP 50,000.00 47,438.50,
LEVEL 3 FINANCING INC 75,000.00 75,262.50
LEVEL 3 FINANCING INC 400,000.00 393,500.00]
LHMC FINCO SARL 200,000.00 200,327.00]
LIONS GATE CAPITAL HOLD 100,000.00 102,250.00
LITHIA MOTORS INC 100,000.00 97,960.90
LIVE NATION ENTERTAINMEN 100,000.00 101,875.00
LIVE NATION ENTERTAINMEN 75,000.00 74,812.50
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LTF MERGER SUB INC 875,000.00 915,075.00
LUCENT TECHNOLOGIES 75,000.00] 77,625.00
MAGNOLIA OIL GAS/MAG FIN 225,000.00 227,250.00
MALLINCKRODT FIN/SB 150,000.00 124,875.00
MATCH GROUP INC 250,000.00 265,937.50
MATTEL INC 100,000.00 97,250.00
MATTHEWS INTERNATIONAL C 125,000.00 118,750.00
MBIA INC 150,000.00 133,875.00
MBIA INSURANCE CO 425,000.00; 218,875.00
MCDERMOTT ESCROW 1/ESC 2 150,000.00 156,375.00
MEDIACOM BRDBND LLC/CORP 125,000.00 126,093.75
MEG ENERGY CORP 400,000.00] 368,000.00]
MEG ENERGY CORP 100,000.00 91,750.00
MEG ENERGY CORP 150,000.00 148,687.50
MERCER INTL INC 235,000.00] 239,700.00]
MEREDITH CORP 75,000.00 75,187.50
MERISANT ESCROW 4,750,000.00] 0.00
MERITAGE HOMES CORP 300,000.00 305,250.00]
MERLIN ENTERTAINMENTS PL 200,000.00 202,689.08]
MGIC INVESTMENT CORP 150,000.00 154,050.00
MGM RESORTS INTL 275,000.00 289,437.50]
MGM RESORTS INTL 100,000.00 106,500.00
MGM RESORTS INTL 425,000.00 428,187.50]
MICHAEL BAKER INTL 250,000.00 246,562 .50
MIDAS INT HOLDCO I1/FIN 225,000.00 218,250.00]
MIDCONTINENT COMM & FIN 350,000.00 369,250.00]
MIDSTATES PETRO ESCROW 525,000.00 0.00
MIDSTATES PETRO ESCROW 125,000.00 0.00
MIDWEST VANADIUM PTY LTD 186,458.05 699.21
MIRABELA NICKEL LTD SUBO 5,379.74 0.00
MOHEGAN TRIBAL GAMING AU 525,000.00 495,468 .75
MOOD MED BWR/MOOD MED CO 108,228.00 107,145.72
MOSS CREEK RESOURCES HLD 400,000.00] 390,500.00]
MOUNTAIN PROVINCE DIAMON 75,000.00 76,406.25
MPH ACQUISITION HOLDINGS 225,000.00] 232,312.50]
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MPT OPER PARTNERSP/FINL 175,000.00] 184,187.50
MRT MID PART/MRT MID FIN 200,000.00 198,250.00
MSCI INC 100,000.00; 98,250.00
MSCI INC 75,000.00 75,937.50
MTW FOODSERVICE ESCROW 150,000.00; 165,375.00
MUELLER WATER PRODUCTS 50,000.00 50,750.00
MULTI-COLOR CORP 150,000.00; 153,750.00
MURPHY OIL CORP 400,000.00 395,000.00
MURPHY OIL CORP 150,000.00; 157,875.00
MURRAY ENERGY CORP 25,000.00 18,812.50
MURRAY ENERGY CORP 777,000.00 623,056.87
NABORS INDUSTRIES INC 100,000.00 101,000.00
NABORS INDUSTRIES INC 50,000.00 49,390.00;
NATHAN®S FAMOUS INC 75,000.00 75,750.00
NATIONAL CINEMEDIA LLC 350,000.00 357,000.00]
NATIONAL CINEMEDIA LLC 50,000.00 46,500.00;
NATIONSTAR MORT/CAP CORP 125,000.00 125,000.00
NATIONSTAR MORT/CAP CORP 225,000.00 222,046.87
NAVIENT CORP 50,000.00 50,250.00
NAVIENT CORP 75,000.00 77,531.25
NAVIENT CORP 75,000.00 76,781.25
NAVIENT CORP 200,000.00 209,500.00]
NAVIENT CORP 450,000.00 434,250.00]
NAVIENT CORP 175,000.00 172,375.00
NAVIENT CORP 150,000.00 147,375.00
NAVIOS MARITIME ACQ CORP 325,000.00 268,125.00]
NAVIOS MARITIME HLDS/FIN 225,000.00 178,312.50
NAVISTAR INTL CORP 300,000.00 313,500.00]
NCL CORP LTD 182,000.00 182,682.50
NCR CORP 125,000.00 127,500.00
NEPTUNE FINCO CORP 200,000.00 220,750.00]
NETFLIX INC 75,000.00 77,250.00
NETFLIX INC 25,000.00 25,875.00
NETFLIX INC 125,000.00 127,500.00
NETFLIX INC 350,000.00 332,062.50]
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NETFLIX INC 50,000.00 50,750.00
NEW AMETHYST CORP 75,000.00] 80,578.12
NEW ENTERPRISE STONE & L 275,000.00 292,875.00
NEW ENTERPRISE STONE & L 100,000.00 101,655.00
NEXSTAR BROADCASTING INC 100,000.00 102,000.00
NEXSTAR ESCROW CORP 225,000.00 222,750.00
NEXTERA ENERGY OPERATING 125,000.00 120,937.50
NEXTERA ENERGY OPERATING 25,000.00 23,468.75
NFP CORP 250,000.00 243,750.00
NGPL PIPECO LLC 175,000.00 174,562 .50
NMG FINCO PLC 200,000.00 197,944.00
NOBLE HOLDING INTL LTD 550,000.00] 529,375.00]
NOBLE HOLDING INTL LTD 125,000.00 128,281.25
NOBLE HOLDING INTL LTD 25,000.00 18,250.00
NOBLE HOLDING INTL LTD 75,000.00 67,875.00
NOKIA 0YJ 75,000.00 72,772.50
NORANDA ALUMINUM ESCROW 150,000.00 1.50]
NORTHWEST ACQ/DOMINION 100,000.00 99,970.00
NOVA CHEMICALS CORP 275,000.00 256,437.50]
NOVELIS CORP 450,000.00 428,625.00]
NRG ENERGY INC 250,000.00 258,437.50]
NRG ENERGY INC 25,000.00 25,812.50
NRG ENERGY INC 150,000.00 155,250.00
NRG YIELD OPERATING LLC 100,000.00 94,125.00
NUMERICABLE GROUP SA 300,000.00 309,825.00]
NUMERICABLE-SFR SA 200,000.00 197,250.00
NVA HOLDINGS 50,000.00 49,812 .50,
NWH ESCROW CORP 125,000.00 113,906.25
OASIS PETROLEUM INC 100,000.00 102,375.00
OASIS PETROLEUM INC 75,000.00 75,656.25
OCI NV 200,000.00 203,300.00]
01 EUROPEAN GROUP BV 100,000.00 93,750.00
OLIN CORP 50,000.00 47,187 .50,
OPEN TEXT CORP 200,000.00] 206,100.00]
ORTHO-CLINICAL DIAGNOSTI 400,000.00] 396,000.00]
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OWENS-BROCKWAY 125,000.00 127,500.00
OXFORD FIN LLC/CO-1SS 11 125,000.00 126,250.00
PARK AEROSPACE HOLDINGS 375,000.00 372,656.25
PARK-OHIO INDUSTRIES INC 75,000.00] 76,125.00
PARKER DRILLING CO 50,000.00 45,250.00;
PARKLAND FUEL CORP 50,000.00 49,437.50,
PARSLEY ENERGY LLC/FINAN 225,000.00] 233,437.50]
PATTERN ENERGY GROUP INC 100,000.00 100,250.00
PBF LOGISTICS LP/FINANCE 370,000.00] 375,550.00]
PDC ENERGY INC 75,000.00 76,125.00
PEABODY ENERGY ESCROW 475,000.00 0.00
PEABODY SEC FIN CORP 275,000.00 280,156. 25
PENSKE AUTO GROUP INC 375,000.00 380,390.62
PENSKE AUTOMOTIVE GROUP 75,000.00 74,343.75
PETRA DIAMONDS US TREAS 200,000.00 186,425.60
PETROBAKKEN ENERGY LTD 450,000.00 1,125.00]
PILGRIM®S PRIDE CORP 100,000.00 95,500.00
PILGRIM®S PRIDE CORP 75,000.00 70,218.75
PINNACLE FOODS INC 75,000.00 79,218.75
PIONEER HOLDING/FINANCE 125,000.00 129,687.50
PLAINS ALL AMERICAN PIPE 100,000.00 96,000.00
PLASTIPAK HOLDINGS INC 100,000.00 92,250.00
PLATFORM SPECIALTY PROD 225,000.00 223,593.75]
POLARIS INTERMEDIATE 225,000.00 232,875.00]
POST HOLDINGS INC 275,000.00] 266,750.00]
POST HOLDINGS INC 250,000.00] 236,875.00]
PQ CORP 75,000.00 74,655.00
PRECISION DRILLING CORP 100,000.00 95,750.00
PRECISION DRILLING CORP 150,000.00 154,687.50
PRESTIGE BRANDS INC 100,000.00 100,625.00
PRESTIGE BRANDS INC 200,000.00 200,250.00
PRIME SECSRVC BRW/FINANC 182,000.00 194,057.50
PRISO ACQUISITION CORP 475,000.00; 498,156.25
QEP RESOURCES INC 25,000.00 24,257.50
QORVO INC 4,000.00 4,350.00
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QORVO INC 100,000.00 100,875.00
QTS LP/FINANCE 100,000.00 94,750.00
QUEBECOR MEDIA INC 100,000.00 103,072.00
RADIAN GROUP INC 131,000.00 133,947.50
RADIAN GROUP INC 79,000.00 84,431.25
RADIAN GROUP INC 175,000.00 169,093.75
RADIATE HOLDCO / FINANCE 475,000.00; 444,125.00,
RADIO ONE INC 100,000.00 97,500.00
RANGE RESOURCES CORP 150,000.00 152,250.00
RANGE RESOURCES CORP 25,000.00 24,625.00
RANGE RESOURCES CORP 150,000.00 145,125.00
REALOGY GROUP/CO-1SSUER 300,000.00] 281,250.00]
RESOLUTE ENERGY CORP 350,000.00] 350,673.75)
REVLON ESCROW CORP 75,000.00 40,875.00;
REYNOLDS GRP ISS/REYNOLD 145,366.16 145,911.28
REYNOLDS GRP ISS/REYNOLD 250,000.00] 248,125.00]
REYNOLDS GRP ISS/REYNOLD 225,000.00] 229,078.12
RHP HOTEL PPTY/RHP FINAN 150,000.00 149,625.00
RITCHIE BROS AUCTIONEERS 150,000.00 147,000.00
RITE AID CORP 25,000.00 22,031.25
RITE AID CORP 150,000.00 117,750.00
ROCKIES EXPRESS PIPELINE 25,000.00 29,250.00
ROCKPOINT GAS STORAGE CA 100,000.00 99,250.00
ROSE ROCK MIDSTREAM/FIN 100,000.00 98,250.00
ROWAN COMPANIES INC 175,000.00 168,437.50
ROYAL BK SCOTLND GRP PLC 200,000.00 205,500.00]
ROYAL BK SCOTLND GRP PLC 200,000.00 208,375.00]
RRI ENERGY 50,000.00 30,625.00
RUE21 INC 175,000.00 218.75
SABLE INTL FINANCE LTD 200,000.00 208,500.00]
SABRA HEALTH/CAPTL CORP 125,000.00 127,109.37
SALEM MEDIA GROUP INC. 50,000.00 45,750.00;
SANCHEZ ENERGY CORP 367,000.00] 310,115.00]
SANCHEZ ENERGY CORP 300,000.00] 202,500.00]
SANJEL CORP 200,000.00] 2,250.00
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SBA COMMUNICATIONS CORP 225,000.00 217,914.75
SCIENTIFIC GAMES INTERNA 700,000.00 751,184.00
SCOTTS MIRACLE-GRO CO 50,000.00 51,875.00
SELECT MEDICAL CORP 150,000.00 152,250.00
SEMGROUP CORP 175,000.00 168,437.50
SESI LLC 100,000.00 102,125.00
SESI LLC 125,000.00 128,750.00
SEVEN GENERATIONS ENERGY 200,000.00 191,000.00
SEVENTY SEVEN ESCROW 175,000.00 0.00;
SHELF DRILL HOLD LTD 175,000.00 177,406.25
SIGMA HOLDCO BV 200,000.00 185,000.00
SILGAN HOLDINGS INC 150,000.00 143,437.50
SILVERSEA CRUISE FINANCE 150,000.00 162,937.50
SINCLAIR TELEVISION GROU 100,000.00 97,625.00
SINCLAIR TELEVISION GROU 175,000.00 163,515.62
SIRIUS XM RADIO INC 225,000.00] 220,500.00]
SIRIUS XM RADIO INC 100,000.00 94,125.00
SLM CORP 600,000.00 592,500.00]
SM ENERGY CO 200,000.00 205,750.00]
SM ENERGY CO 75,000.00 76,218.75
SM ENERGY CO 125,000.00 120,625.00
SM ENERGY CO 300,000.00 304,500.00]
SOLERA LLC / SOLERA FINA 250,000.00 276,875.00]
SONIC AUTOMOTIVE INC 175,000.00 164,500.00
SOTHEBY*S 175,000.00 168,370.47
SOUTHERN STAR CENT CORP 250,000.00] 250,937.50]
SOUTHWESTERN ENERGY CO 175,000.00 168,437.50
SOUTHWESTERN ENERGY CO 125,000.00 124,062.50
SPRINGLEAF FINANCE CORP 325,000.00 336,375.00
SPRINGLEAF FINANCE CORP 175,000.00 193,375.00
SPRINGLEAF FINANCE CORP 225,000.00 226,125.00
SPRINGLEAF FINANCE CORP 150,000.00 150,562.50
SPRINT CAPITAL CORP 1,100,000.00 1,175,625.00
SPRINT COMMUNICATIONS 175,000.00 198,625.00
SPRINT CORP 525,000.00 549,071.25
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SPRINT NEXTEL CORP 50,000.00 50,937.50
SPX FLOW INC 100,000.00 100,000.00
SPX FLOW INC 100,000.00 100,000.00
STANDARD INDUSTRIES INC 25,000.00 25,562.50
STANDARD INDUSTRIES INC 75,000.00] 69,000.00
STANDARDAERO AVIATION 125,000.00 134,687.50
STARS GRP HLDS/STARS GRP 200,000.00 204,500.00
STARWOOD PROPERTY TRUST 100,000.00 97,500.00
STATION CASINOS LLC 75,000.00] 70,146.75
SUBURBAN PROPANE PARTNRS 300,000.00 291,000.00
SUMMIT MATERIALS LLC/FIN 75,000.00] 80,625.00
SUMMIT MATERIALS LLC/FIN 50,000.00 47,125.00;
SUMMIT MID HLDS LLC 7/ FI 300,000.00] 298,500.00]
SUMMIT MID HLDS LLC 7/ FI 75,000.00 71,812.50
SUMMIT MIDSTREAM PARTNER 275,000.00] 272,937.50]
SUNGARD AVAIL SERV CAP 250,000.00] 149,375.00
SUNOCO LP/FINANCE CORP 225,000.00] 219,154.50]
SUNOCO LP/FINANCE CORP 25,000.00 23,718.75
SUPERIOR PLUS/GEN PRTNR 50,000.00 50,562.50
T-MOBILE USA INC 125,000.00 123,983.75
T-MOBILE USA INC 125,000.00 125,312.50
T-MOBILE USA INC 75,000.00 70,312.50
T-MOBILE USA INC 300,000.00 277,875.00]
TALEN ENERGY SUPPLY LLC 150,000.00 132,187.50
TALLGRASS NRG PRTNR/FIN 100,000.00 102,500.00
TARGA RESOURCES PARTNERS 75,000.00 74,625.00
TASEKO MINES LTD 325,000.00 329,062 .50]
TECK COMINCO LIMITED 350,000.00 348,250.00]
TECK RESOURCES LIMITED 75,000.00 75,375.00
TECK RESOURCES LIMITED 250,000.00 252,350.00]
TECK RESOURCES LIMITED 75,000.00 71,531.25
TECK RESOURCES LIMITED 175,000.00 169,750.00
TECK RESOURCES LIMITED 25,000.00 21,750.00
TEMPO ACQUISITION LLC/FI 300,000.00] 287,910.00]
[TENET HEALTHCARE CORP 275,000.00] 278,093.75]
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TENET HEALTHCARE CORP 50,000.00 51,437.50
TENET HEALTHCARE CORP 25,000.00 25,961.00
TENET HEALTHCARE CORP 100,000.00 105,250.00
TENET HEALTHCARE CORP 125,000.00 131,875.00
TENET HEALTHCARE CORP 225,000.00 225,843.75
TENET HEALTHCARE CORP 225,000.00 216,843.75
TENNANT CO 100,000.00 99,625.00
TENNECO INC 225,000.00 214,593.75
TEREX CORP 50,000.00] 49,687.50
TERRAFORM POWER OPERATIN 75,000.00 72,562.50
TERRAFORM POWER OPERATIN 150,000.00 159,750.00
TESLA INC 100,000.00 90,875.00
[TEXAS COMPETITIVE ESCROW 225,000.00] 2.25
TITAN INTERNATIONAL INC 250,000.00] 250,750.00]
TMS INTERNATIONAL CORP 100,000.00 102,250.00
TOLL BROS FINANCE CORP 350,000.00] 360,062.50]
TOPBUILD ESCROW CORP 150,000.00 146,250.00
TOPS HOLDING 11 CORP 307,000.00 3,070.00
[TOWNSQUARE MEDIA INC 275,000.00 249,906 . 25
TPC GROUP INC 325,000.00 323,375.00]
TRANSDIGM INC 100,000.00 100,000.00
TRANSDIGM INC 400,000.00 405,500.00]
TRANSDIGM INC 150,000.00 151,875.00
TRANSDIGM INC 125,000.00 124,062.50
[TRANSMONTAIGE PARTNERS 100,000.00 100,000.00
TRANSOCEAN GUARDIAN LTD 25,000.00 25,062.50
[TRANSOCEAN INC 100,000.00 99,250.00
[TRANSOCEAN INC 400,000.00 429,500.00]
[TRANSOCEAN INC 275,000.00 277,750.00]
[TRANSOCEAN PONTUS LTD 100,000.00 100,625.00
[TRANSOCEAN SEDCO FOREX 100,000.00 93,000.00
[TREEHOUSE FOODS INC 125,000.00 127,187.50
TRI POINTE GROUP INC 150,000.00 138,187.50
TRI POINTE HOLDINGS INC 150,000.00 151,125.00
TRI POINTE HOLDINGS INC 250,000.00] 249,687 .50,
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TRIANGLE USA PETROLEUM 125,000.00 0.00;
TRIDENT MERGER SUB INC 75,000.00] 70,687.50
TRINIDAD DRILLING LTD 125,000.00] 121,406.25
TRINSEO OP / TRINSEO FIN 225,000.00 223,593.75
TRIUMPH GROUP INC 150,000.00 144,375.00
TRONOX FINANCE PLC 200,000.00 194,946.00
TULLOW OIL PLC 200,000.00 198,250.00
TULLOW OIL PLC 200,000.00 194,000.00
TUTOR PERINI CORP 25,000.00 24,875.00
UNITED CONTINENTAL HLDGS 75,000.00 72,843.75
UNITED RENTALS NORTH AM 75,000.00] 76,406.25
UNITED RENTALS NORTH AM 100,000.00 93,125.00
UNITED STATES STEEL CORP 150,000.00 152,062.50
UNITED STATES STEEL CORP 175,000.00 174,114.50
UNITI GROUP/CSL CAPITAL 175,000.00 158,375.00
UNITYMEDIA KABELBW GMBH 400,000.00] 416,000.00]
UNIVERSAL HOSPITAL SERVI 75,000.00 75,281.25
UNIVISION COMMUNICATIONS 24,000.00 24,648.00
UPC HOLDING BV 200,000.00 182,750.00
UPCB FINANCE 1V LTD 200,000.00 194,500.00
US AIRWAYS 2012-2B PTT 74,753.54 78,850.03
US CONCRETE INC 275,000.00 274,917 .50,
US FOODS INC 125,000.00 127,343.75
USA COM PART/USA COM FIN 175,000.00 180,250.00
USIS MERGER SUB INC 250,000.00 245,625.00]
ALEANT PHARMACEUTICALS 825,000.00 866,250.00]
ALEANT PHARMACEUTICALS 75,000.00 76,781.25
ALVOLINE FINCO TWO LLC 50,000.00 50,625.00
ANTIV LLC/ISSUER CORP 200,000.00 190,750.00
ECTOR GROUP LTD 175,000.00 168,218.75
ENATOR FIN SARL/VENATOR 75,000.00 70,968.75
ERITAS US INC/BERMUDA L 400,000.00] 343,000.00]
ERMILION ENERGY INC 175,000.00 172,375.00
ERSUM MATERIALS INC 75,000.00 76,312.50
ERTIV INT HOLD CORP 575,000.00] 559,331.25
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HF PARENT LLC/ORCHESTRA 75,000.00] 77,812.50
IKING CRUISES LTD 100,000.00 99,000.00
IKING CRUISES LTD 75,000.00] 71,812.50
INE OIL & GAS LP / FIN 225,000.00 208,687.50
0C ESCROW LTD 25,000.00 23,875.00
P11 ESCROW CORP 250,000.00 255,218.75
RX ESCROW CORP 275,000.00 261,775.25
RX ESCROW CORP 1,075,000.00 998,406.25
TR FINANCE BV 400,000.00; 408,900.00;
ABASH NATIONAL CORP 125,000.00 118,750.00
AND MERGER CORP 225,000.00 231,750.00
AND MERGER CORP 200,000.00] 207,750.00]
ARRIOR MET COAL LLC 375,000.00] 388,125.00]
EATHERFORD BERMUDA 50,000.00 50,500.00
EATHERFORD BERMUDA 50,000.00 51,312.50
EATHERFORD BERMUDA 75,000.00 73,875.00
EATHERFORD BERMUDA 25,000.00 19,500.00]
EATHERFORD BERMUDA 125,000.00 100,625.00
EATHERFORD INTL LLC 75,000.00 75,000.00
EATHERFORD INTL LTD 200,000.00 200,375.00]
EEKLEY HOMES LLC/ FINAN 250,000.00 244,375.00]
EEKLEY HOMES LLC/ FINAN 175,000.00 167,125.00
EIGHT WATCHERS INTL INC 50,000.00 55,125.00
ELLS FARGO & COMPANY 175,000.00 175,759.50
ERNER FINCO LP/INC 300,000.00 290,310.00]
EST STREET MERGER SUB 225,000.00 217,125.00]
ESTERN DIGITAL CORP 400,000.00 392,249.99
HITING PETROLEUM CORP 200,000.00 204,750.00]
ILDHORSE RESOURCE DEVEL 175,000.00 178,062.50
ILDHORSE RESOURCE DEVEL 75,000.00 76,312.50
ILLIAM LYON HOMES INC 100,000.00 101,875.00
ILLIAM LYON HOMES INC 100,000.00 98,500.00
ILLIAM LYON HOMES INC 200,000.00] 188,500.00
ILLIAMS COMPANIES INC 175,000.00 171,801.00
ILLIAMS COS INC 148,000.00 165,110.28

209/254



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodooodnoodd

INDSTREAM CORP 61,000.00 49,715.00;
INDSTREAM SRVC / FIN 137,000.00 129,807.50
INDSTREAM SRVC/FIN 511,000.00 306,600.00
MG ACQUISITION CORP 75,000.00 74,250.00
MG ACQUISITION CORP 100,000.00] 99,250.00
PX ENERGY INC 225,000.00] 255,937.50]
PX ENERGY INC 100,000.00] 100,250.00]
R GRACE & CO-CONN 125,000.00] 127,500.00]
RANGLER BUYER CORP 75,000.00 71,437.50
YNN LAS VEGAS LLC/CORP 25,000.00 24,562.50
YNN LAS VEGAS LLC/CORP 200,000.00] 186,750.00
YNN MACAU LTD 200,000.00; 190,250.00;
YNN MACAU LTD 200,000.00; 191,040.00;
XPLORNET COMMUNICATIONS 110,938.00; 115,791.53
XPO LOGISTICS INC 275,000.00; 280,843.75
ZAYO GROUP LLC/ZAYO CAP 450,000.00 446,625.00]
ZIGGO BOND FINANCE BV 350,000.00; 321,545.00,
CITIGROUP INC 6.8750% Series K 206,725.00 227,810.95
SEASPAN  CORP  6.375%  4/30/19 106,450.00 108,068.04
Series
822 191,857,978.36 149,257,066.15
(16,807,838,218)
90.8% 100. 0%
16,807,838,218
(16,807,838,218)
16,809,067,691
(16,809,067,691)
QY o) «C =)
2 o)
3
« 9
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67,648,800 67,548,000] 100,800
67,648,800 67,548,000] 100,800
67,648,800 67,548,000] 100,800

D

2)
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(2018 7 20 )
( )
21ST CENTURY TRM B 122,198.44 94.00 114,866.53 96.25 117,615.99 2,749.46
AIR METHODS CORP TRM 147,515.97 99.75 147,147.18 93.38 137,743.03 9,404.15
ALERIS INTERNATI INI TRM 125,000.00 99.00 123,750.00 99.38 124,218.75 468.75
APERGY INITIAL TRM 25,000.00 99.75 24,937.50 100.13 25,031.25 93.75
ASURION 2L REPLA B-2 TRM 10,000.00 102.50 10,250.00 101.46 10,145.83 104.17
ASURION REPLACE B6 TRM 96,107.83 100.41 96,501.87 99.64 95,764.62 737.25
ASURION(LONESTAR) B4 IRL 248,193.96 100.44 249,286.01 99.75 247,573.47 1,712.54
AVSC HOLD(PSAV) IN 1L #1 6,900.45 99.75 6,883.20 99.38 6,857.32 25.88
AVSC HOLD(PSAV) IN 1L #2 11,249.72 99.75 11,221.60 99.38 11,179.40 42.20
AVSC HOLD(PSAV) IN 1L #4 6,787.33 99.74 6,770.36 99.38 6,744.90 25.46
BCP RENAISSANCE INI TL B 225,000.00 100.95 227,156.17 100.21 225,482.17 1,674.00
BERRY PLASTICS TL R 74,062.50 100.25 74,247.68 99.88 73,969.92 277.76
BIG RIVER STEEL TL 49,500.62 100.75 49,871.87 101.00 49,995.62 123.75
BOSTON GENERATING TRM 2L 1,357,664.13 0.00 0.00 0.00 0.00 0.00
BURGER KING CORP TL B3#1 67,965.39 99.92 67,911.01 99.88 67,880.43 30.58
BURGER KING CORP TL B3#2 55,468.86 99.93 55,433.66 99.88 55,399.52 34.14
BWAY CORP INITIAL TRM 246,377.83 100.41 247,387.97 99.67 245,556.65 1,831.32
BWAY CORP INITIAL TRM 06 622.17 100.41 624.72 99.67 620.09 4.63
CAESARS ENTERTIMNT TRM B 199,000.00 100.00 199,000.00 99.52 198,040.62 959.38
CALIFORNIA RESOURCES TRM 50,000.00 108.50 54,250.00 110.25 55,125.00 875.00
CAMELOT FIN TL#1 20,165.65 100.12 20,189.84 99.98 20,162.04 27.80
CAMELOT FIN TL#2 27,847.79 100.12 27,881.20 99.98 27,842.80 38.40
CATALYST PAPER CORP #1 36,925.43 112.15 41,411.86 56.17 20,741.01 20,670.85
CHESAPEAKE TL Supplement 200,000.00 106.25 212,500.00 104.54 209,083.40 3,416.60
CITYCENTER HLDGS TRM B 74,062.97 100.24 74,240.72 100.06 74,109.25 131.47
CONSOLIDATED INIT TL 02 20,758.27 100.36 20,832.99 100.08 20,775.56 57.43
CONSOLIDATED INITIAL TRM 103,305.79 100.36 103,688.02 100.08 103,391.84 296.18
CONSOLIDATED INITIAL TRM 175,000.00 99.75 174,562.50 99.50 174,125.00 437.50
COVIA HLDNGS INITIAL TL 75,000.00 100.00; 75,000.00 99.98 74,984.40 15.60
CP1 INTERNATIONAL 1L TRM 24,438.44 100.54 24,570.40 99.94 24,423.16 147.24
DAVIS VISION(WINK) INTL 124,375.00 99.64 123,927.25 99.38 123,597.65 329.60
DAVIS VISION(WINK)TL 2L 150,000.00 99.50 149,250.00 99.75 149,625.00 375.00
DECK CHASSIS ACQUISI TRM 125,000.00 99.50 124,375.00 100.75 125,937.50 1,562.50
DG INVESTMENT TRM 2L 25,000.00 99.50 24,875.00 100.50 25,125.00 250.00
DONNELLEY FINANCIL TRM B 48,571.43 100.37 48,753.28 100.38 48,753.57 0.29
EVERI PAYMENTS TRM B 198,000.00 100.75 199,485.00 100.25 198,495.00 990.00
FLEX ACQUISITION INI TRM 172,812.50 100.50 173,676.56 99.64 172,195.38 1,481.18
FORTERRA SENIOR LIEN TL 98,743.70 90.72 89,580.28 93.17 92,001.38 2,421.10
GATEWAY CASINOS INI TRM 150,000.00 99.87 149,812.50 99.88 149,812.50 0.00
GENWORTH HOLDING INI TRM 74,812.50 99.50 74,438.43 102.00 76,308.75 1,870.32
GLOBAL AVIATION 2ND LIEN 276,371.44 0.25 690.92 0.25 690.92 0.00
GOLDEN NUGGET TRM B 41,996.14 100.81 42,336.30 100.19 42,074.88 261.42
GOLDEN NUGGET TRM B02 32,247.66 100.81 32,509.67 100.19 32,308.12 201.55
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HD SUPPLY WATERWORKS TL2 69,709.01|  100.55 70,092.40|  100.25 69,883.28 209.12
HD SUPPLY WATERWORKS TRM 79,415.99|  100.56 79,860.71|  100.25 79,614.52 246.19
HELIX ACQUISITION 2L TRM 125,000.00 99.75 124,687.50|  100.94 126,171.87 1,484.37
HUB INTERNATIONAL TL 125,000.00 99.75 124,687.50 99.82 124,770.87 83.37
KEANE GROUP INITIAL TRM 50,000.00 99.50 49,750.00 99.50 49,750.00 0.00
LIFE TIME FITNESS TL B 368,726.45|  100.20 369,483.53|  100.14 369,253.36 230.17
LUCID ENERGY INITIAL TRM 24,937.50 99.50 24,812.81 97.42 24,293.28 519.53
MCDERMOTT INTERNATNL TRM 149,625.00 97.69 146,168.66|  100.53 150,410.53 4,241.87
MEREDITH CORP TRM 24,937.50 99.75 24,875.15|  100.23 24,995.95 120.80
MULTIPLAN INITIAL TL 167,273.97|  100.10 167,441.24 99.97 167,221.78 219.46
NATIONAL INTERGOV TRM 50,000.00 99.75 49,875.00 99.75 49,875.00 0.00
NAVISTAR B TRM 249,250.00|  100.12 249,549.10|  100.44 250,340.46 791.36
NOMAD FOODS FACIL B4 TRM 24,750.00]  100.35 24,836.62 99.63 24,657.18 179.44
PAREXEL INTER INITIAL TL 124,062.50|  100.47 124,645.59 99.63 123,597.26 1,048.33
PISCES MIDCO INITL TL 50,000.00 99.50 49,750.00|  100.09 50,046.90 296.90
PRISO ACQUISI TL B 291,108.10|  100.43 292,359.86|  100.08 291,350.59 1,009.27
RADIATE CLOSING DATE TL 123,437.50 99.25 122,511.71 98.98 122,181.02 330.69
RHP HOTEL PROP B TRM NEW 98,001.89|  100.65 98,638.90 99.88 97,879.38 759.52
RP CROWN PARENT INIT TLB 49,622.18|  100.28 49,761.12 99.71 49,477.43 283.69
SCIENTIFIC GAMES BS TLO1 60,000.41|  100.72 60,432.41 99.89 59,933.74 498.67
SCIENTIFIC GAMES B5 TLO2 14,312.87|  100.74 14,418.78 99.89 14,296.96 121.82
SEMINOLE TRIBE REF TL 23,939.70|  100.34 24,021.00|  100.26 24,002.87 18.22
SERTA SIMMONS TRM 2L 166,133.33 87.00 144,535.99 67.90 112,804.53 31,731.46
SURGERY PARTNERS INIT TL 99,250.00 98.12 97,384.10|  100.04 99,291.38 1,907.28
TACALA INVESTMEN 1L TRM 49,875.00 99.75 49,750.31 99.94 49,843.82 93.51
TEAM HEALTH INITIAL TL 271,562.50 96.79 262,845.34 97.19 263,924.80 1,079.46
TEMPO ACQUISITION INI TL 148,500.00 99.75 148,128.75 99.85 148,277.25 148.50
TEREX CORP U.S. TRM 49,375.00  100.37 49,557.68 99.92 49,333.87 223.81
UFC TERM LOAN 200,000.00|  101.56 203,130.54|  100.44 200,875.00 2,255.54
UFC TRM 1ST LIEN 73,687.50|  100.43 74,004.35|  100.29 73,902.44 101.91
UNITED SITE INI TRM 1L 99,250.00|  100.83 100,073.77|  100.25 99,498.12 575.65
UNITED SITE INI TRM 2L 100,000.00]  101.00 101,000.00|  100.13 100,125.00 875.00
USI HOLDINGS INITIAL TRM 74,063.44 99.84 73,944.93 99.55 73,732.82 212.11
VENATOR INITIAL TRM 74,437.50|  100.37 74,712.91|  100.38 74,716.64 3.73
WERNER INTER INI TRM 49,625.00  100.12 49,684.55 97.50 48,384.37 1,300.18
WESTERN DIG US TRM B-4 82,045.82|  100.33 82,316.57 99.94 81,994.54 322.03
WP DELUXE INITL TRM 49,750.00]  100.10 49,799.75 99.75 49,625.62 174.13
WP DELUXE INITL TRM 2L 49,148.94)  100.26 49,280.58|  100.25 49,271.81 8.77
7,728,894.85 7,661,114.93 67,779.92
81 (870,350, 849) (862,718,152) ( 7.632,697)

4.7% 100.0%
870,350,849 862,718,152 7,632,697
(870,350, 849) (862,718,152) ( 7.632,697)

100.0%
870,350,849 862,718,152 7,632,697
(870,350,849) (862,718,152) ( 7.632,697)
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(D O C )
(2 O
(3

(2018 7 20 )

26,299,571
2,679,785
2,696,739,475
272,540
138,857,424
3,163,075
2,868,011,870

2,868,011,870

1,982,399
130,322,623
5

132,305,027
132,305,027

2,299,414,304

436,292,539
2,735,706,843
2,735,706,843
2,868,011,870
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2018 1 23
2018 7 20
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2018 7 20
2018 7 20
2018 1 23
2,531,960,465
58,999,175
291,545,336

2,299,414,304

276,125,626
2,023,288,678

1
(1) (2018 7 20 )
©) (2018 7 20 )

150 21,435,000
135 31,387,500
146 18,308,400
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42 10,453,800

118 12,968,200

84 22,612,800

274 48,635,000]

22 3,850,000

41 27,839,000

393 32,540,400

10 1,405 230,030,100

8.4% 8.5%

IALEXANDRIA REAL ESTATE EQUIT 8,274 1,050,136.08
IAMERICAN CAMPUS COMMUNITIES 5,443 232,361.67
BRIXMOR PROPERTY GROUP INC 27,975 490,681.50,
COLUMBIA PROPERTY TRUST INC 15,643 356,347.54
COUSINS PROPERTIES INC 33,602 321,235.12
CUBESMART 19,209 595,671.09
CYRUSONE INC 9,633 606,782.67
DIAMONDROCK HOSPITALITY CO 13,678 168,102.62
DOUGLAS EMMETT INC 15,195 602,785.65)
EQUINIX INC 1,369 598,513.11
EQUITY RESIDENTIAL 9,505 611,076.45)
ESSEX PROPERTY TRUST INC 2,814 654,367.56
EXTRA SPACE STORAGE INC 8,758 833,060.96
FOREST CITY REALTY TRUST- A 6,183 141,281.55
HEALTHCARE TRUST OF AMERICA 21,078 566,787.42
HOST HOTELS & RESORTS INC 8,508 182,666.76
INVITATION HOMES INC 26,214 617,863.98]
LIBERTY PROPERTY TRUST 8,303 367,158.66
MACERICH CO /THE 6,263 364,757.12
MGM GROWTH PROPERTIES LLC-A 8,617 267,988.70]
MID-AMERICA APARTMENT COMM 4,124 410,420.48]
PARK HOTELS & RESORTS INC 9,675 304,762 .50]
PIEDMONT OFFICE REALTY TRU-A 14,627 289,614.60]
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PROLOGIS INC 15,526 985,901.00
PUBLIC STORAGE 1,999 444,697 .54
REGENCY CENTERS CORP 9,148 562,419.04
RYMAN HOSPITALITY PROPERTIES 3,310 278,735.10
SIMON PROPERTY GROUP INC 7,347 1,278,084.12
STORE CAPITAL CORP 14,246 394,756.66
SUN COMMUNITIES INC 2,762 272,360.82
TAUBMAN CENTERS INC 4,222 256,022.08
TIER REIT INC 6,014 142,652.08
ICI PROPERTIES INC 14,326 297,551.02
ORNADO REALTY TRUST 2,322 169,413.12
ELLTOWER INC 3,269 205,195.13
35 369,181 15,922,211.50
(1,793,000,237)

65.5% 66. 6%

CHARTWELL RETIREMENT RESIDENCES 10,295 160,499.05
KILLAM APARTMENT REAL ESTATE 5,865 89,851.80
SMARTCENTRES REAL ESTATE INV 2,220 67,199.40
3 18,380 317,550.25
(26,960,016)

1.0% 1.0%

GREEN REIT PLC 95,429 145,242.93
HIBERNIA REIT PLC 130,579 194,562.71
HISPANIA ACTIVOS INMOBILIARI 6,353 116,069.31
INMOBILIARIA COLONIAL SOCIMI SA 17,228 165,302.66
KLEPIERRE 13,064 415,435.20)
LAR ESPANA REAL ESTATE SOCIM 12,735 119,454.30)
AREHOUSES DE PAUW SCA 2,157, 242,015.40
7 277,545 1,398,082.51
(183,484,348)

6.7% 6.8%

BIG YELLOW GROUP PLC 22,940 224,238.50
HAMMERSON PLC 49,338 264,155.65
SEGRO PLC 46,638 314,806.50
UNITE GROUP PLC 29,045 246,446.82
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4 147,961 1,049,647.47
(153,888,815)
5. 6% 5.7
AVENTUS RETAIL PROPERTY FUND 97,393 217,186.39
GOODMAN GROUP 52,541 505,969.83
GPT GROUP 88,517 454,092.21
MIRVAC GROUP 194,666 437,998.50)
SCENTRE GROUP 110,054 479,835.44
5 543,171 2,095,082.37
(173,828,984)
6. 4% 6. 4%
LINK REIT 66,965 4,935,320.50
1 66,965 4,935,320.50
(70,821,849)
2.6% 2.6
ASCENDAS REAL ESTATE INV TRT 57,937 158,747.38
CDL HOSPITALITY TRUSTS 86,015 139,344.30
MAPLETREE INDUSTRIAL TRUST 121,423 244,060.23
MAPLETREE NORTH ASIA COMMERCIAL 211,017 244,779.72
4 476,392 786,931.63
(64,725,126)
2.4% 2. 4%
2,696,739,475
(2,466,709,375)
(G
2 @) «C =)
3 O
Q)

2018

7

20
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122,863,540 122,591,000 272,540]
96,965, 860 96,818,800 147,060
5,254,400 5,249,600 4,800)
20,643,280 20,522,600 120,680
122,863, 540f 122,591,000 272,540]
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2018 8 31

23,909,912,622

78,167,038

23,831,745,584

21,695,331,176

1.0985

2018 8 31

62,867,415,537

33,501,586

62,833,913,951

32,208,011,389

1.9509

2018 8 31

42,912,556,588

20,900,520

42,891,656,068

17,458,395,395

2.4568

2018 8 31

11,754,189,876

81,420,182

11,672,769,694

4,744,739,747

2.4601
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2018 8 31

154,704,277,755

7,599,467,816

147,104,809,939

103,787,715,298

1.4174

2018 8 31

7,258,591,860

81

7,258,591,779

3,656,191,064

1.9853

2018 8 31

134,805,989, 755

28,521,261,306

106,284,728,449

70,266,510,394

1.5126

2018 8 31

23,614,708,371

17,700,374

23,597,007,997

9,831,137,016

2.4002
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26,256,373,496

4,550,598,259

21,705,775,237

9,542,263,801

2.2747

2018 8 31

18,043,781,446

31,700,251

18,012,081,195

7,541,627,943

2.3884

2018 8 31

2,750,855,779

9,631,529

2,741,224,250

2,290,408,594

1.1968

€))

@

®
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1,007 27,070,500
124 662,043
14 5,538,606
395 1,787,765
1,540 35,058,913
( )
( 38 59
( 19
52
(2017 2018
31
(2017 31 ) (2018 31 )
( ) ( )
(
127 919
52,247 47,936
15,700 22,600
33 0
2 26
495 464
16,287 24,059
7,481 6,764
1,661 2,111
42 181
11 15
94,066 105,048
1,001 874
377 348
624 525
7,185 7,157
7,184 7,156
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0 0
13,165 13,825
1,233 1,184
8,124 9,033
- 36
44 54
37 36
2,594 2,350
960 962
170 168
- 0
21,353 21,857
115,419 126,906
(2017 31 ) (2018 31 )
( ( )
98 133
10,401 17,853
1 1
31 31
5,242 7,884
4,438 7,930
687 2,005
9,461 12,441
714 2,241
39 33
4,339 4,626
25,055 37,329
2,947 2,938
538 548
3,485 3,486
28,540 40,816
86,837 86,078
17,180 17,180
13,729 13,729
11,729 11,729
2,000 2,000
55,927 55,168
685 685
55,242 54,483
24,606 24,606
30,635 29,876
41 11
41 11
86,878 86,090
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115,419 126,906

(2016 (2017
2017 31 ) 208 31 )
( ) ( )

96,594 115,907

28,466 26,200

266 338

125,327 142,447

39,785 45,252

1,011 1,079

0 0

26,758 30,516
5,005 5,830
21,662 24,685

1,290 1,376

4,408 5,464
162 125
940 966
76 79
3,228 4,293

73,254 83,689

11,269 11,716
301 425
6,923 6,856
4,044 4,433

126 132

469 482

898 1,107

1,222 1,221

1,223 1,119

2,730 2,706

8,118 9,122

26,059 27,609

26,012 31,148
(2016 2017

2017 31 ) 208 31 )
( ) ( )
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7,397 4,031
0 4
684 -
379 362
8,461 4,398
17 2
- 312
16 13
33 46
9 31
7 405
34,397 35,141
26 20
41 -
59 75
126 95
6 2
9 58
15 60
34,507 35,176
7,147 10,775
1,722 439
25,637 24,840
( 2016 2017 31 )
( )
17,180 11,729 (2,000 13,729 685 24,606 43,405 68,696 99,606
38,407 38,407 38,407
25,637 25,637 25,637
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12,769 12,769 12,769

17,180 11,729 (2,000 13,729 685 24,606 30,635 55,927 86,837
( )
5,349 5,349 104,956
38,407
25,637
5,308 5,308 5,308
5,308 5,308 18,078
41 41 86,878
2017 2018 31 )
( )
17,180 11,729 (2,000 13,729 685 24,606 30,635 55,927 86,837

25,598 25,598 25,598

24,840 24,840 24,840

758 758 758

17,180 11,729 {2,000 | 13,729 685 24,606 29,876 55,168 86,078
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2016 31
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2016 10 27
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