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]
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0000000 0O0000l000] 1.10000

00 Doog 0 | piiaess|  800,000,000( 99.30 794,392,000 99.01)  792,104,000( 0.85
0000000000000 0.91000

00 D00000000000(000|, 70" | 80,000,000 98.62 788,968,000 97.20|  778,344,000| 0.84
O0O0oooooooooo
0000000000 OO0|000] 1.60000

oo jgongdds T % | 705,000,000 101.16( 713,149,800/ 100.78 710,506,050 0.77
0000000000000 1.96000

00 H00ns oononn |P00] ey | 700,000,000 10160  711,172,000100.97  706,818,000( 0.7
Oooooooooooo 1.78000

00 0o 0n0n 000 0 |700 e ey 700.000,000100.32 702,261,000 99.66 697,620,000( 0.75
goooooooooooo 0.92000

00 Dooos oug 000, 0o0as| 700,000,000 99.53( 695,689,000 99.39( ~695,730,000( 0.75
0000000000000 045000

00 poooooooooooo|ooo!.% 700,000,000 99.27| 694,855,000 99.35| 695,443,000 0.75
00 2008-9-22
000000000000 1.75000

00 o ooonun oo o oo | % | 700,000,000 99.90 699,321,000 99.27| 694,865,000 0.75

gp |PBE0000OO0000E00) 0.61000 1 46, 60 00l 94.58) 662,074,000 94.29| 660,023,000 0.71
00 00O 00 |2013-6-20

gp |PBE00OEO DOODEO0) 1.50000 |00 600 000/100.70]  614,263,900100.36| 612,177,700 0.66
0oooo 00 |2011-3-25

gp [FBE00000000 OO0 2.75000 | g50 600,000[103.38|  620,274,000{101.71] 610,266,000, 0.66
oooo 00 |2033-6-20
gooooooood Oo00)| 1.60000

00 oooog T | onaags | 600,000,000/100.56  603,372,000/100.48 602,880,000 0.65
0000000000000
0000000000000 1.08000

00 Lo L e n o s o000 heano | 600,000,000 98.05| 588,324,000 98.37| 590,220,000 0.64
oo
JO00000o00oooooog|ooo| 2.59000

00 I oon006600 0oo | on beetsss| 600,000,000 9.8 599,250,000 97.85 587,106,000 0.63

gp [PE00000 DOOOD0O00) 1.60000 | 50, 600 000 99.65| 587,952,700] 99.24| 585,492,400 0.63
0oo 00 |2014-5-27

gbooogobobooobooboboooboboooobobooooboboooooboo 190 70 31
ooooooooooooDo

0 oboobobobooood

gobooobooan ggoooodg
goog 55.42
googn 7.84
googn 9.51
goo 25.62
0o 98.39

U oObooooo
gobobooooboo

OoOoOod

U bOboobobooobboo
gobobooooboo
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goboooboooboobooboobooboon
gooobooobooboovorro3lgoooog
gooobooobooobobooboboobbobboboboboboobooboob
goooboooboooboooooobobobboobbooboboobooboobon

ooooooo
0ooooo0O 0Doo0ooo 0oO0o0o0O
0oooo 435,019 0.32
oooo 435,019 0.32
0o 133,279,288 98.04
oooo 115,393,490 84.88
ooQ 10,662,275 7.84
000 1,193,508 0.88
oooo 498,278 0.37
oooo 1,090,233 0.80
oooo 3,831,440 2.82
Doo0ooo 516,481 0.38
0ooo0oo0O 93,580 0.07
00000000000000 455,120 0.33
oooo 455,120 0.33
00000ooo0o0oo (132,431) (0.10)
0000000000 (132,193) (0.10)
000000000000000000000 1,779,889 1.31
0oooo 135,949,318 100.00
ooooooo
0 0OO0O0oO0OoOooooon
0 0O0O0oOoooooo
oooooo
ooo 000 oooooon ooooo gooooo oooa
oo oo oo oo ooo
O0O0O0O0O [DOUGLAS EMMETT INC 84,300( 3,092 260,692,692| 2,736 230,612,766 0.17
0O 0O0ODO |GENERAL GROWTH PROPERTIES INC 27,600 7,969 219,943,848 5,675 156,619,716 0.12
OO000 |HOST HOTELS & RESORTS INC 18,916/ 3,196 60,453,981 2,526 47,787,218 0.04]
oooog
ooo ooo oo oo gooooa gooooo ogood
od oad oad oad ooad
OOdo0O |MICROSOFT CORP goooogd |1,199,1000 3,333| 3,996,239,131| 3,497| 4,193,056,048 3.08
0000 |GENERAL ELECTRIC COMPANY oad 735,100| 4,260( 3,131,842,681| 4,671 3,433,485,820 2.53
0000 |CISCO SYSTEMS INC oad 958,000{ 3,133| 3,001,449,872| 3,508| 3,360,223,895 2.47
0000 |GOOGLE INC-CL A oad 47,500( 54,930| 2,609,177,860| 61,386 2,915,840,862 2.14
0000 |TARGET CORP oooo 386,100| 7,316| 2,824,707,368| 7,472| 2,884,866,150 2.12
0000 |WASHINGTON MUTUAL INC ood 509,400| 5,020( 2,557,421,000{ 4,634 2,360,509,883 1.74
0000 |WACHOVIA CORP oo 403,666 6,741 2,721,153,325| 5,744| 2,318,501,124 1.71
0000 |SANDISK CORPORATION gooood 331,400 5,303| 1,757,500,340{ 6,727 2,229,409,457 1.64
0000 |ROYAL DUTCH SHELL PLC-ADR A ogoooo 238,700, 7,861| 1,876,359,736| 9,270| 2,212,792,825 1.63
0000 |LOWE®™S COS INC oooo 647,800 3,850| 2,494,086,877| 3,355| 2,173,561,656 1.60
0000 |UNITED PARCEL SERVICE INC-CL B |0 0O 234,600| 8,501| 1,994,250,566| 9,137| 2,143,533,350 1.58
0000 |SCHLUMBERGER LTD ogoooo 180,500{ 8,230 1,485,578,749|11,341| 2,047,037,685 1.51
0000 |APPLIED MATERIALS INC gooooad 696,700 2,235 1,557,042,707| 2,619| 1,824,698,266 1.34
0000 |KLA-TENCOR CORPORATION gooooad 257,000| 6,463| 1,661,042,297| 6,862| 1,763,443,690 1.30
0000 |ALLERGAN INC oooo 246,400 6,695| 1,649,680,673| 7,067| 1,741,411,007, 1.28
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0000 [PEPSICO INC oooog 217,800, 7,623| 1,660,259,910| 7,838 1,707,148,199 1.26]
0000 |GENENTECH INC oooog 186,300 9,599| 1,788,368,462| 9,069| 1,689,587,303 1.24
00 0O0O |FOREST LABORATORIES INC oooag 335,100, 6,197| 2,076,538,967| 4,907| 1,644,491,320 1.21]
0000 |[ASTRAZENECA PLC-SPONS ADR oooog 264,200, 6,506 1,718,889,956| 6,127 1,618,647,561 1.19
0000 [BAXTER INTERNATIONAL INC oooog 253,800, 6,250( 1,586,325,379| 6,337 1,608,361,868 1.18]
0000 [|ALTRIA GROUP INC oooag 204,400| 7,408| 1,514,276,101| 7,824| 1,599,199,682 1.18]
oono BARRICK GOLD CORPORATION oooag 401,200, 3,463| 1,389,214,444| 3,958| 1,588,079,268 1.17]
0000 [JPMORGAN CHASE & CO ooo 297,600, 5,771| 1,717,440,315| 5,323| 1,583,995,344 1.17]
0000 [ILLINOIS TOOL WORKS oo 229,600, 6,288| 1,443,806,951| 6,576 1,509,893,821 1.11]
0000 [THE WALT DISNEY CO. oo 354,500| 4,104| 1,454,788,442| 4,045| 1,434,005,462 1.05]
O 0O0ODO [INTEL CORP gooooo 502,500, 2,292 1,151,716,835| 2,837| 1,425,451,298 1.05]
0000 [FLUOR CORP oo 100,900( 10,994 1,109,256,682| 13,864| 1,398,841,922 1.03]
0 00O0O [SEAGATE TECHNOLOGY gooooo 481,800, 2,846| 1,371,175,696| 2,874| 1,384,495,855 1.02]
O0O0O0O |[AMERICAN INTERNATIONAL GROUP ooo 173,100 8,095| 1,401,175,131| 7,756| 1,342,576,998 0.99
O0O00ODO [SARA LEE CORP oood 701,300, 2,009| 1,408,839,186| 1,905| 1,336,270,204 0.98
ODO0O00DO0O0O(@OOO)o
ooo ooo ooooo oo 0000 |D0000o0O0o0|ob00bo0oo0o0o (ooboob |joboa
oooo gooooo| oo oo oo Ooag ooo ooo
0ooQ |Ford Motor Company 4.2500 000D 3,267,000| 111.13| 3,630,454 117.13| 3,826,474| 455,120,788 0.33
2036-12-15|0 0
0O 0ODD0OO0000O0OOODOO
00000000 oo0oo0o0
oooo 0.32
oo 98.04
o000 27.95
ooo 16.19
000000 15.23
00 13.72
0Q 11.37
00000 7.74
oooo 4.65
0000 1.19
00000000000000 0.33
00 98.69
0O 0ODDOO00O00
00000000000
0 00D00000O0DOOOO0OO0
00000000 =
0o oo Oooo0o000 000000 Oooo0o000 0
ooooo oo 131,804,152 132,431,599 0.10 0
0o 131,804,152 132,431,599 0.10 a
SRS oo 131,804,152 132,193,217 0.10
0o 131,804,152 132,193,217 0.10
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gobooboobooboobooboobooboon
gooobooobooboovorro3lgoooog
gooobooobooobobooboboobbobboboboboboobooboob

goooooo

oooooon gopogono oopoooon

ooon 941,719 0.75
ooono 941,719 0.75

oo 123,507,131 98.51
oono 11,876,191 9.47
oooo 14,737,295 11.75
ooon 18,337,994 14.63
goon 39,639,877 31.62
gono 13,480,464 10.75
goon 3,342,956 2.67
gooogo 4,981,068 3.97
gopoogo 3,731,185 2.98
ooono 1,564,664 1.25
goooogg 1,558,790 1.24
ooono 4,956,730 3.95
gopoogg 1,124,733 0.90
oopoogo 534,812 0.43
gooogo 2,372,965 1.89
ooono 1,267,399 1.01
0oo0oooooooooooooooon 925,156 0.74
googo 125,374,007 100.00

gogooooo

U 0oboopoboooobg
O 0ooboooboob

gooooo
ooo ooo ooooooo oo0ooo oooooo oooo
oo 0o oo 0o ooo
oooo UNIBAIL-RODAMCO 34,877 37,199|1,297,373,759 27,001 941,719,304 0.75
gooog
ooo ooo oo 0o 0ooooo oooooo oooo
oo oo oo od ooo
oooo BP PLC ooooo| 4,731,399 1,309/6,191,728,850 1,376(6,511,874,832 5.19
oooo TOTAL SA ooooo 695,964 8,444(5,876,716,932 9,328|6,492,074,682 5.18
oooo VODAFONE GROUP PLC o0 14,517,454 341]4,957,494,524 358|5,195,989,432 4.14
oooo BARCLAYS PLC oo 3,029,788 1,832]5,550,143,204 1,646(4,986,342,377 3.98
oopoo GLAXOSMITHKLINE PLC oogdg 1,465,006 3,362/4,924,807,680 2,936/4,301,683,200 3.43
oooo ABN AMRO HOLDING NV ooo 702,944 5,300|3,725,673,494 5,708/4,012,263,763 3.20
oooo PRUDENTIAL PLC oo 2,390,158 1,794{4,288,898,918 1,571|3,754,591,645 2.99
oono CREDIT SUISSE GROUP ooo 481,323 8,972|4,318,212,013 7,750|3,730,317,747 2.98
ROCHE HOLDING AG-

ooo GENUSSCHEIN oooo 172,710 21,706(3,748,897,491 20,885|3,607,010,354 2.88
oooo FRANCE TELECOM SA 00 1,092,512 3,273|3,575,808,819 3,167|3,460,000,362 2.76
ooo NOVARTIS AG-REG SHS oooog 517,800 6,763|3,501,976,632 6,379|3,303,181,346 2.63
oooo KONINKLIJKE KPN NV 00 1,741,445 1,921|3,345,459,340 1,810[3,152,342,842 2.51
oooo SUEZ SA oooo 504,054 6,523|3,288,045,053 6,215|3,132,684,924 2.50]
oooo AEGON NV ooo 1,466,851 2,480|3,638,445,869 2,123|3,114,567,075 2.48
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oooo BANCO ~SANTANDER - CENTRAL ooo 1,324,996 2,208|2,925,727,908 2,210|2,927,888,711 2.34
HISPANO SA
oooo ROYAL  BANK  OF  SCOTLAND ooo 2,065,201 1,654(3,417,174,693 1,378|2,844,853,616 2.27
GROUP PLC
000000 |NOKIA 0YJ 00 828,550 2,833|2,347,033,254 3,399|2,815,899,425 2.25]
ooo ALLIANZ SE-REG ooo 104,941  25,491|2,675,054,683 24,795|2,601,978,850 2.08
oooo AXA ooo 481,951 5,256|2,533,167,421 4,5992,216,423,248 1.77
oooo ING GROEP NV-CVA ooo 429,069 5,289|2,269,210,527 5,010)2,149,557,428 1.71
000000 |ELECTROLUX AB-SER B oooo 717,200 3,115|2,234,167,650 2,964(2,125,960,100 1.70
oooo WOLSELEY PLC oogoog 755,000 2,986|2,254,413,329 2,576[1,945,032,661 1.55
oooo INTESA SANPAOLO SPA ooo 2,167,330 943|2,042,930,460 889|1,926,292,561 1.54
ooo METRO AG oooog 188,000 9,086|1,708,197,691 9,315]1,751,244,365 1.40
000000 [BANK OF IRELAND ooo 777,086 2,678/2,080,901,043 2,177]1,691,807,918 1.35
oooo BNP PARIBAS SA oo 130,200 12,957|1,686,963,121 12,927|1,683,141,178 1.34
ooo NESTLE SA-REGISTERED oooo 34,672 47,337|1,641,274,878]  45,085|1,563,200,642 1.25
ooooo A P MOLLER MAERSK A/S |00 1,003)1,293,280(1,297,159,840|1,554,128|1,558,790,384 1.24
oooo DIAGEO PLC oooo 602,721 2,430/1,464,611,467 2,402|1,447,856,266 1.15
oooo ENI SPA ooooo 341,199 3,922|1,338,207,727 4,152]1,416,663,980 1.13

U 0obooooobooobooon

oo0oo0ooono 0ooogon
oooo 0.75
ood 98.51
oono 33.79
ooono 25.03
od 14.71
ooood 12.17
od 5.23
ooono 3.45
oooo 2.23
ooooon 1.38
ooooooog 0.52
o 99.26

U ooogooogd
gboooboooooon

U gbobbboooooboo
goooooooboon

OoOoOod
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gobooboobooboboboobuooboobooboono
gooobooobooboovorro3lgoooog
gooobooobooobobooboboobbobboboboboboobooboob

goooooo
oooogon gopooono oooogoo
ooon 563,349 1.33
goooon 563,349 1.33
oo 40,990,596 96.76
ooon 524,776 1.24
gooooon 24,943,739 58.88
ooon 707,910 1.67
0o0d 9,031,524 21.32
goooon 5,432,533 12.82
oooooon 350,111 0.83
goo00o0ooooooooooooooon 807,071 1.91
googo 42,361,017 100.00
gogooooo

U Oooboopobooog
O 0ooboooboob

gooooo
ooo ooo 0ooooooo o0o0oo oooogo [ERERERE|
00 oo oo oo ooo

000000 |SUNTEC REIT 3,848,000 152 584,550,834 146/ 563,349,509 1.33
gooo

ooo ooo oo oo 0ooogo 0ooogo o000

oo oo oo od ooo
oooo
000 BHP BILLITON LTD oooo | 1,098,353 2,982 3,275,760,450( 3,757|4,126,102,425 9.74
oooo
0oo COMMONWEALTH BANK OF AUSTRALIA 0ooo 353,410| 5,133| 1,814,078,163| 5,575| 1,970,333,552 4.65
oooo
000 NATIONAL AUSTRALIA BANK LTD Oooo 447,001| 4,158 1,858,559,849| 3,895|1,741,290,831 4.11
oooo
000 WOOLWORTHS LIMITED oooo 617,850\ 2,772| 1,712,857,214| 2,757|1,703,393,915 4.02
oooo
000 CSL LIMITED ooood 186,760| 8,542 1,595,210,820( 9,096| 1,698,761,265 4.01
OOO0O |AUSTRALIA AND NEW ZEALAND BANKING
000 SROUP LTD Oooo 584,656/ 3,017| 1,764,112,074| 2,874|1,680,533,160 3.97
oooo
000 RIO TINTO LIMITED oood 173,360/ 8,188| 1,419,407,926| 9,370| 1,624,316,214 3.83]
oooo
000 QBE INSURANCE GROUP LIMITED Oooo 526,250, 3,262| 1,716,845,631| 3,083| 1,622,271,349 3.83]
oooo
0oo WESTPAC BANKING CORPORATION ooo 570,270 2,670| 1,522,721,553| 2,632 1,501,176,353 3.54
oooo
000 BRAMBLES LTD oooo | 1,176,470 1,383 1,627,056,227| 1,133|1,333,435,804 3.15
oooo
0o UNITED OVERSEAS BANK LTD ooo 747,192| 1,669| 1,246,803,425| 1,739|1,299,733,759 3.07
oooo

oo SWIRE PACIFIC LTD *A" oooo 882,500/ 1,338 1,180,432,000| 1,354|1,194,516,700 2.82
oo KERRY PROPERTIES LTD 0oood 1,334,000 596 794,850,560 840| 1,120,293,200 2.64]
g g g H SUNCORP-METWAY LIMITED ooo 414,637| 2,146 889,995,146 2,009 832,799,949 1.97
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E E o CITY DEVELOPMENTS LTD Oooo 712,000| 1,118 795,789,584( 1,149 818,206,192 1.93
gooo

oo JARDINE MATHESON HOLDINGS LIMITED 0ooo 274,800| 2,498 686,378,952( 2,878 790,970,030 1.87
oooo

0o DBS GROUP HOLDINGS LTD Oooo 443,692| 1,747 775,290,541 1,779 789,259,739 1.86
oooo

0o SINGAPORE EXCHANGE LTD Oooo 959,000 500 479,316,352 795 762,377,189 1.80
EESD WOODSIDE PETROLEUM LTD E bod 166,210| 3,774 627,274,147| 4,365 725,540,308 1.71
0000 |STANDARD CHARTERED PLC oo 185,550 3,405 631,760,640] 3,815 707,910,360 1.67
E g g o ORICA LTD oood 243,640 2,600 633,395,927 2,859 696,586,251 1.64
0o DAH SING BANKING GROUP LIMITED ooo 2,600,800 262 681,534,438 263| 684,697,011 1.62
oo ASM PACIFIC TECHNOLOGY EDD oo 596,000 686 408,569,920| 1,037 618,290,400 1.46
0o HANG SENG BANK LTD ooo 346,400 1,675 580,233,856| 1,716] 594,450,112 1.40
g S g H LEND LEASE CORP LIMITED Oooo 311,340, 2,018 628,188,725 1,893 589,403,794 1.39
oo HONGKONG LAND HOLDINGS LTD ooo 1,151,000 550 632,477,723] 511] 588,669,742 1.39
oo LI & FUNG LTD 0000 | 1,358,400 391 530,645,376 418 567,811,200 1.34
oo COSCO PACIFIC LIMITED oooo | 1,832,000 293 537,435,520 304 556,928,000 1.31
E E ot JARDINE CYCLE & CARRIAGE LTD oo0oo 415,000 952 395,242,265 1,299 538,966,725 1.27
oooo

0oo FOSTER™S GROUP LTD ooood 896,770 680 609,850,770 596| 534,764,039 1.26

U ooboooobooboon

goooooon gooogood
oooo 1.33
ao 96.76
oogd 4411
goan 20.78
oooo 15.22
gooogogn 7.72
oo 3.22
o 2.55
goood 1.71
ooooon 1.46
oo 98.09

U oobododod
gboooboooobooon

0 Oooboooobooboon
goooooobooon

OoOoOod
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uobooobobooobbuooobbooobboo
gboobogoboboggr7o3rioogoon

gbooboobobooboobobooboboobobuooboobobooon
gbooboodboobobuoobobooobuoobobboobooboobuobobobboobobnDbcL

gboboooboboobobooboobobooobobboobobuoobobon

OoooOoOoO

EEEEEE Dooooo iEEEREE

oooo 64,757,325 50.82
o000 4,904,643 3.85
000 103,206 0.08
000 32,954,929 25.86
i 1,889,176 1.48
i 23,686,409 18.59
iNEEERE 55,443 0.04
i 728,658 0.57
Doo0o0oo 31,662 0.02
o000 71,578 0.06
o000 117,798 0.09
iNEERELEEE 36,663 0.03
s 37,466 0.03
s 139,689 0.11
oooon 220,727 0.17
000 220,727 0.17
ooooo 37,293,051 29.26
0o 400,828 0.31
i 35,732,246 28.04
i 248,516 0.20
iEEE 911,460 0.72
000 39,097,593 30.68
o000 34,656,793 27.20
000 497,061 0.39
s 250,154 0.20
i 48,532 0.04
i 34,194 0.03
i 1,816,042 1.43
o000 261,883 0.21
iEEEEE 1,254,609 0.98
Oooo0ooo 278,319 0.22
ihEEELEEEEEE 12,016,469 9.43
ihEE 6,059,229 4.75
iNEEEREE 3,855,431 3.03
iNEEEE 2,101,808 1.65
0000000000000 (19,537,745) (15.33)
000 (19,537, 745) (15.33)
iNEEEEEEEEEREE (11,920,631) (9.35)
o000 (7,562,290) (5.93)
000 (4,358,340) (3.42)
iEEELELEEEE (64,236,545) (50.41)
iEEELELEEEE (64,338,940) (50.49)
D00000000000000000000 0 25,947,902 [120.36
oooon 127,437,265 100.00
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gobooogn
U 0Dooobooogoooo
g booobooodn
gbbooobooobboooooobooooo

oo
ooo ooo oo goooo oo oooo ooooooo0o (oooooooo ooooo oo
oooo ooooo | oo oo oo 0d oo oo

ooooo0 (PNWA)  |[O000) 5.50000 OOOO

oooo TBA 00 | 2037-8-14 |0 O 129,200,000{ 95.74]123,690,523| 96.41|124,556,810|14,814,787,029| 11.63
Oooooo (PWwA) |[O0O00( 5.00000 OOOO
oooo TRA 00 | 2037-8-14 |0 O 128,800,000{ 93.41{120,317,594| 93.56/120,508,500|14,333,280,990| 11.25
oo 4.75000 |0O0OO
oooojpoooooo 00 | 2015-9-7 00O 42,280,000{ 98.62| 41,696,536 96.81| 40,930,887 9,891,767,577| 7.76
oo 6.25000
ooo |boooo 00 | 2030-1-4 ooo 34,650,000{ 130.00; 45,045,000f124.50 43,138,418 7,035,013,273] 5.52
oo 4.25000
ooo |pboooo 00 | 2014-7-4 ooo 35,700,000| 100.77| 35,974,890| 99.72| 35,599,076 5,805,497,330| 4.56
oo 5.62500
ooo |pboo0od ooo 30,804,215| 119.70| 36,872,645/ 114.82| 35,369,246 5,768,016,579| 4.53

od | 2028-1-4

oo 4.25000 |0O0OO
oooojpoooooo 23,300,000{ 96.56{ 22,498,480 96.27| 22,431,562 5,421,035,685 4.25
oo 2011-3-7 000

oo 9.00000 |[DOOO
oooojoooooo 16,000,000| 113.95| 18,232,000|112.68| 18,029,264, 4,357,132,231] 3.42
oo | 2011-7-12 00O

0Do |[Doooo gg 250'102007004 000 | 15,300,000] 105.04) 16,070,355 103.15| 15,782,103| 2,573,745,357| 2.02

oo 4.50000 |0O0OO
oooojpoooooo 00 | 2011-2-28 [0 O 20,200,000, 99.95 20,190,530| 99.75| 20,149,500{ 2,396,581,530| 1.88

ooo |jpoo0od E E 250'351001004 ooo 11,400,000| 118.89| 13,553,631|114.40| 13,041,817 2,126,859,451] 1.67

oooooo (PWwA) (OO0 5.50000 [ODOOO

nooo o Al I 17,700,000 96.91| 17,152,406 97.27| 17,217,399 2.,047,837,423 1.61
00 | 6.50000
ooo |[poooo 00 | 0™ [poo | 9,900,000 131.39) 13,007,610 126.17| 12,490,959| 2,037,025,545 1.60
00 | 5.25000
ooo |poooo 00 | aro% JooD | 11,800,000 104.55 12,336,310(102.98] 12,151,286 1,981,631,721] 1.55
00000000 OO0 5.00000 D000
0oo0o 13,600,000| 100.38| 13,651,000| 100.00 13,600,000 1,617,584,000 1.27
(FHLB) 00 | 2009-10-2 |0 D
COUNTRYWIDE HOWE LOAN 5.87523 |LLo0
0000 NORTGAGE. PASS THROUGHID 0 01| o [ 1 12,996,572| 101.16| 13,146,945| 100.84| 13,105,376 1,558,753,407| 1.22
TRUST 2006-HYB5 2A1 -8~
00 | 4.00000 D000
ooooloooooo 00 | pooe® 1500 | 5.800,000 97.49 5,654,420 97.74) 5,669,048 1,370,038,733] 1.08
00 | 5.00000 D000
Dooo|oooooo 0o | a0 055 | 5,700,000 99.90| 5,694,300 98.40 5,608,686 1,355,451,146 1.06
00 | 4.25000
ooo |[poooo 000 | 8,000,000 101.79 8,143,200 99.78| 7,982,120| 1,301,724,130 1.02
00 | 2014-1-4
000 |[0oooo g g 2%'1755_010_04 0oo | 7,900,000 98.77 7,802,830 96.59| 7,630,310| 1,244,350,922| 0.98
0oo| - |pooo

00o0o0|jooooog (FNMA) 10,500,000{ 98.78| 10,371,573 98.78| 10,371,573| 1,233,594,932| 0.97

00 |2007-10-24 |0 0

oo 4.75000 |0O0OO
oooojpoooooo 5,100,000{ 98.42| 5,019,420, 98.05 5,000,351 1,208,434,850, 0.95
oo 2010-6-7 |0 00O

od 4.25000 ([DOODO
gooopoooooo 00 |2007-11-30 |0 O 10,000,000{ 99.50{ 9,950,000, 99.78| 9,978,125/ 1,186,798,188| 0.93 B
Pemex Project Funding 5.75000 |ODOOO
oooo \aster Trust oo 2015-12-15 |0 O 10,000,000 101.45| 10,145,000, 95.96| 9,595,500 1,141,288,770[ 0.90 D
oooo 6.21200 DO OO
0oo 0AO Gazprom oo 2016-11-22 [0 O 10,000,000/ 100.80| 10,080,000 95.48] 9,548,000 1,135,639,120{ 0.89 D
oo 5.00000
ooo |pooog oo 6,400,000{ 104.15( 6,665,600{102.51| 6,560,512] 1,069,888,297| 0.84

oo 2011-7-4
oOooojoooooooooo|poO)] 5.00000 ODOO0OO

7,700,000( 100.60[ 7,746,223| 99.52| 7,663,194 911,460,294 0.72

0 0 (EXPT) 0o | 2012-2-14 0O
oo 3.87500 |0 OO0

oooojpoooooo 00 | 2010-5-15 |0 O 7,800,000 98.14| 7,654,968/ 98.24| 7,662,890 911,424,141 0.72
oo 4.75000

ooo |pboood ooo 4,600,000] 107.70] 4,954,200|103.55 4,763,415 776,817,718 0.61

od | 2028-7-4

0000 |Citigroup Inc. ooo Zg(.)ggiogo SS oo 6,200,000{ 100.00{ 6,199,932/100.03| 6,202,164 737,685,362 0.58
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0oooooo gfgicgreawry Services,plc Sydney i g 32,500,000 32,414,931| 3,855,431,909 3.03
oooooao SWEDBANK oooooa 10,000,000 9,986,824| 1,187,832,932 0.93
oooad UBS FINANCE(DELAWARE),LLC. gooooo 8,000,000 7,954,673 946,128,833 0.74
oooooo SWEDBANK gooooa 7,700,000 7,684,338 913,975,224 0.72
oooad ABN AMRO North America Fin Inc. gooooo 6,300,000 6,222,055 740,051,222 0.58
oooad UBS FINANCE(DELAWARE),LLC. gooooo 5,400,000 5,333,976 634,423,105 0.50
oooad UBS FINANCE(DELAWARE),LLC. gooooa 4,900,000 4,897,130 582,464,705 0.46
oooad UBS FINANCE(DELAWARE),LLC. gooooo 4,200,000 4,135,322 491,855,238 0.39
oooad UBS FINANCE(DELAWARE),LLC. gooooo 4,000,000 3,967,333 471,874,625 0.37
oooad UBS FINANCE(DELAWARE),LLC. oooooa 3,900,000 3,879,447 461,421,426 0.36
oooad Societe Gnerale N.America,Inc gooooo 2,800,000 2,776,680 330,258,399 0.26
oooad CBA (DELAWARE)FINANCE INC gooooo 2,700,000 2,692,899 320,293,407 0.25
oooad Societe Gnerale N.America,lInc gooooa 2,400,000 2,379,310 282,995,188 0.22
oooad UBS FINANCE(DELAWARE),LLC. gooooo 2,000,000 1,979,019 235,384,620 0.18
gooo Societe Gnerale N.America, Inc gooooo 1,400,000 1,398,360 166,320,974 0.13
oooad SVENSKA HANDELSBANKEN INC oooooa 1,400,000 1,383,713 164,578,860 0.13
oooad NORDEA NORTH AMERICA INC gooooo 1,300,000 1,295,269 154,059, 346 0.12
gooo Societe Gnerale N.America, Inc gooooo 500,000 493,813 58,734,215 0.05
oooad DEXIA DELAWARE LLC ogooooa 9,000,000 77,290 9,192,873 0.01
0O Oo0o0oooOogooood
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gooao 50.82
goooo 0.17
goooo 29.26
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godoooooood 9.43
oad 120.36
O O0oooood
oooooooooon
0 Oo0oO0oooOooooooad
O00oooOoooooao
0oo 0oo oo ooooa oo oooo oood oooood oooad
oood goooo ooooo ooo odo
DEUTSCHLAND 10YR (BUND)

oood FUTURES 2007-09 oo 1,059|0 00O 117,862,240 119,804,670| 19,537,745,584 15.33

od - - - -— 19,537,745,584 15.33
oood 22071-__0'\;0TE 10YR FUTURES od 530 0donoad 62,542,611 63,580,719 7,562,290,688 5.93

DEUTSCHLAND 5YR (BOBL)

oood FUTURES 2007-09 oo 2490 00 26,431,350, 26,725,170| 4,358,340,724 3.42

oo - -— - - 11,920,631,412 9.35
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