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—EBEEAOEER L OMERRF ORI OV TR, MEERSEICLY ., X0 EE E OmENR
ARE & 7R F9,
2B, EFRO 10% (FrERL 7% 8 L OHGRL 3%) OFBRIL, EK 2044 A 1 Bk,
20% (Frf9Rl 15% B L OM Bl 5%) &7e 0 £,
@ EANOZIRE TR T DB
BENDOZIRE NI EZT DI BA D 5 BB & 7 2 %@y Bl 472 & NS —
R RFI R L OME IR OB B A BRI O W T, Rk 2048 3 H 31 BETIE 7% (Fr
B T%) ., FRR204E4 A 1 B 5 15% (FTf3BL 15%) OB TR U S ik A D52 HL
L0 ET, HABROBERMINEH Y FHA, NESRED S LETERLE FEBittE &
RODITEESBELEDHRTH Y | FlHRSITITERB SN EE A,
B, BBERGESEA SNET, BERFEAREOEMTITZH Y /A,
<E1>EBITEAIZ DN T
O ZuFH T L OEFEROZISIF OMEASE (FIAFEEHS L OB RAFEEHC 1 5
HERESICHYT2E8IEENTEA,) BDYEZREOILA FEHTAR) 2 %
R
@ ZRENFR—T 7 ROZRIHREBHEESE LiGa, MElokiE, SEsisdn
BIMEFEEITR D D8 YRR E O EEAOR CTINEEYT L LIk v EHERET,
@ 7L RETEY TROVEZSIERB L ORARNZRAERIC OV TS Z KR T LT,
F—7 7 v REBEOBFERATERET 2HGIC OV TIEHEFIRFEZ iz, [@alnAk
DOHEEMT bR ET, £, F—REEETH THEEEE TR —7 7 v FEE
BT HEAITYEIIET LI, IREeFHEa—2] & D& Va—2 ] D=
— A THRET2HA81Xa—20Ic, BRTAROEENT2bN25ERNH D 9,
@ ZREDPER DA E ZT - 12856, NS0 Bl AR A RIS Z O BISTAR D B 2 5% 455
DEAEVER L8N, T OH%ONEZIEEOMBITARE 720 7,

<3 2> IS S Be A DO FRFLZ DT

O BN EEFEONE S BT, BB & d REwoike) &, HRBHR
WD TR EC A ) (ZRE T L DOTARO IR LIS T 55) ORy0NH Y
7,

@ ZWREPIE DA EZIDOEE, A . YIS D EETE B 1% O M EMBEN Y28 E
OEBIEA & RBEOGA F 12T Y%= 8E OB AREZ EEl> TV 2IGAICIE, Sz
WO BLA O RFEN T @B &R0 . v YIS LA TR D % O FEEMEE A S 3% A
FH OB TEAREZ TE > TWBIGEIZIX. O TR0 OFEN N SECA & 720 . M
A R o N SR/ S| A T o ] < B 1= D DR B 1 - s A /= S

() BUENWESNTHEFIIL, ERRONENEFIIRDZENDH £3,

ul
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(1) HERR PR 18 410 H 31 ABIE)
BRI

5 ERKR

BB rEOTEER Il () FE R (%)
BB Gt 251,772,797,959 99.26
REEES 251,772,797,959 99.26
a—)L-a— EOMOERE (BB R%) 1,868,070,294 0.74
A PERRER 253,640,868,253 100.00
(%) HRFRI%IY—T 7R
BER
BB rEO R IRFAG (F) BEE LR (%)
B 80,062,355,560 95.61
W F—ASU7 9,038,560,496 10.79
S 501,421,800 0.60
N ALA 246,542,325 0.29
W 2—u 15,899,039,200 18.99
W fE 8,105,130,993 9.68
S 8,406,371,450 10.04
W R 3,695,160,280 4.41
N L xe— 395,345,340 0.47
N AT z—F 2,075,946,840 2.48
N S HR— 2,605,636,320 3.11
= 3,012,071,640 3.60
N KE 26,081,128,876 31.15
a—/L-a— EOMOERE (AEPSRE) 3,676,725,055 4.39
HIEPERER 83,739,080,615 100.00
E DMOBEPEDFEEIRI
B A rEORRIA REATG () FEE LR (%)
2RI (i) 906,710,000 1.08
IRIEES 906,710,000 1.08
(BE) HRREI TYHY—J7UFK
PRI
BB rEO TR IR (1) P L (%)
Eita - Gl 90,949,370,909 95.69
W F—ANSUT 21,894,394,813 23.04
W s 4,937,619,443 5.20
W 2—u 14,344,643,193 15.09
N FHik 3,747,310,032 3.94
W =a—U—5uR 1,036,745,075 1.09
W S HR— 2,965,302,071 3.12
M KE 42,023,356,282 44.21
a—)La— FOMOERE (RIEEER%) 4,095,681,950 4.31
A PERRER 95,045,052,859 100.00
Z DMOBEFEDRERIL
PR rEO TR IR (1) BEE L (%)
ZRETHIEE (B 3,257,536,658 3.43
RS 3,257,536,658 3.43
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B arEORRIA REATG () FEE LR (%)
2R TG (FERD) 316,183,430 A0.33
IRIEES 316,183,430 20.33
BE) M TL—F YT - IHF—T7K
BER
BB rEO R IRFAG (F) BEE LR (%)
EfERE 91,098,471,511 95.39
W A—ANUT 11,485,751,768 12.03
S 11,223,699,170 11.75
N FTr~—J 917,805,716 0.96
W 2—u 22,473,938,705 23.53
W fE 17,293,136,368 18.11
N V7 — 472,248,014 0.49
N AT z—F 4,097,912,603 4.29
M KE 23,133,978,667 24.22
a—)Lea—y FOMMOEHE (BIEPER%) 4,398,028,951 4.61
A PERRER 95,496,500,462 100.00
Z DMOEPEDEERIL
PR rEO TR IREA (1) P L (%)
2R TR (B 976,783,700 1.02
IEEEES 976,783,700 1.02

1) FELRIT, 77 ROMGHERFEC

5 MASEPEE DI DL T,

(£ 2) BEEEPEONEE ORHiids JOBREIRIL, SrEEPEOHUBGIDONIR T,
(E3) AR TRIIG | DRI HOWTIE, FRIE U T e BRSO MME CRIE L T O ETS

(2) ®BEEE (VAL 184510 A 31 BEAD
D BERMEIEOTEHR

A . EEEHRODHH (B4 - 1)
s mE | o | mEdE | s | RS | e
Mg e ExpE i el I wam |
ATV =R TV e —=7 | BUEE(E
e e 1.06841 1.0709 - )
e Hk Xf“&"ﬁl TBOITIM | g3 906,288,528 | 84,192,000,719 - 331
: . BlRIEET
HRREIT~H—7 7N et 1.25316 1.2573 - .
? i | SR _ O0.884854905 | g5 567,426,157 | 83,842,843,001 - 33008
. . BPEERRE
R~ =T 7R S 1.17993 1.1990 - \
’ i | R _ O0L899828,590 | 2 406,576,980 | 83,737,954,239 - .01
() BEIFT, 77 > FOMEPEREI D SRR OO LR T,
1. FEAMREROMEEIRE R
FEAMRES O HEHR
BB ERE AR 99.26%
it 99.26%

() BEHERIT, 77 v ROMBERER

. PSR R R
BRMHIEH b ) A,

FET 92 YRs A MREAR DRl DR T,
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@ RETBEYMH

Y EHITH D AL

Q FDHIREBEDTEL LD

Y FHITH D AL

(B%) HRFRIAHIY—T7 UK
@ REFMEHFOEEHR

A . FEEHANOTIH (HAT . 1)
- I U e FllE= %) »
EatRs FeAH R PR AT P AT s B
Hulg A i i I o e
19 E= til Al G/ /) =S
BANK OF AMERICA CORP 7SV 6,108 6,346 - ,
! K HYTHE 251,000 1,570,005,220 |  1,631,020,688 — 1954
ENI SPA =M 3,506 3,550 - .
2 o— | AT AR 430,000 1,507,990,066 | 1,526,503,440 - 1824
ALTRIA GROUP INC /5= 9,766 9,616 — .
3 K Bk 140,000 1,367,358,211 |  1,346,252,600 — L6I¥
CHINA MOBILE LTD Bt 792 943 — .
! | e wEE LA00.000 1 ) 100,858,604 | 1,321,570,600 - L8
5| NATIONAL AUSTRALIA B/lNK [y . 574,000 3,313 3,460 — e
F—ANFYT AT 1,239,311,956 | 1,294,256,770 —
6 ESICT AHERERTORAEED PRt 400,000 3,262 3,218 B 1.54%
p N ’ 1 4,252 | 1,287,329,4 — )
S AR ,305,064,25 ,287,329,400
KONINKLIJKE KPN NV fy<au 1,454 1,597 — .
7 oo | IR EEE 800,000 1,163,289,600 | 1,278,182,400 — 153
CHEVRON CORP /=" 7,563 7,814 - ;
8 KE | AR 160,000 1,210,230,006 | 1,250,256,480 — LA
o| AUSTRALIA & NZLAND BK (/5= - 473,000 2,498 2,602 — LA
F =AU T YT 1,181,831,636 | 1,230,958,850 —
CITIGROUP INC ==V 5,746 5,899 - \
10 K HYTHE 204,000 1,172,321,072 | 1,203,421,296 — LAY
AT&T INC Mt 3,735 3,992 - .
1 KE | HR-wEE 290,000 1,083,316,244 | 1,157,791,360 — 138
SOUTHERN CO 7S 4,032 4,263 — .
L2 KE | EBRATRE 260,000 1,048,445,471 | 1,108,404,440 — 1324
BARCLAYS PLC Bt 1,491 1,576 — .
X JelE HYTH 60,000 969,224,014 | 1,024,876,125 - 122
RIO TINTO LTD Mt 6,644 7,220 - \
14 A=AV T P 140,000 930,183,520 | 1,010,909,256 — 1214
BANCO SANTANDER .
Bl 1,849 2,031 —
1 . 480, 1.16Y%
5| CENTRAL e SUTHE 80,000 887,531,984 975,152,640 — 6
MORGAN STANLEY ==V 7,984 9,013 - ,
16 KE | ZOfAeREE 107,000 854,379,380 964,440,862 — 1154
DIAGEO PLC Mt 2,101 2,170 - .
17 BRI 410,000 861,529,429 889,914,533 — 1064
AXA Bt 4,307 4,437 — .
18 2—n e 200,000 g 4ga 766 | 887,427,200 — 1064
DEUTSCHE BANK AG-REG X 13,383 14,720 — ,
19 o—p ST 60,000 803,009,783 883,238,400 — 105
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g, I S I A

s AR | H G sl W | gy | R
20| MO a0 Gy 180,000 802,72?%23 879,19;1:%3 - -
21| PRV PAREAS 2—n e YT 67,000 831,7511%? 858,4;??;3 - O
2z TOTALSA 2 f“]ﬁﬁﬁﬁi U 107,000 824,61&;82 853,98471:?2(1) - -0
gg) ALHED CAPITAL CORE i 2?;@@@% 230,000 830,462:?);(1) 851,112:;28 - 02
gaf WOOLWORTHS F R YT e I 47,000 841,53(1):23421 833,52613:22;L - o
o5 TARING SKIE e =S, 260,000 845,63??22 832,37if18(l> - 099
56| CHINAMERCHANTS HLD(;EE?% H&f‘/fuvu\yb 2,300,000 812,271?32 800’906’235 B 0.964
27| AN HOLDIRES N:\L/b«u e ERRES 230,000 756,903:%2 789,66§:égg - 094
2g) (LS 2 e Civa) 700,000 747,28;22171 784,35;:81%58 - 094
gg) HIROCHIRACOLID ik e Tt 6,000,000 764,872,&1;(2)(7) 781,224,(1)28 - 09
g0 WACHOVIACORP K e Gy 115,000 735,5122332 753,112:233 - 0901

() BB, 77 o ROMEIEREITAT % SRl T,

b BRSO RER

BB MRERORSE Pk
PR 95.61%
et 95.61%

() AL, 77 > FOMBEEREIT N D YA REFORHIOLE T,

N BRSO ERRIR S

B BeE bR
G 1.62%
jsiste 1.01%
EE T 6.42%
FHERLE, 0.99%
b5 3.60%
P, 3.67%
A - AR 4.34%
= LA 0.38%
EIl 0.78%
T 1.46%
il 2.74%
s ks 1.36%
DL, 0.67%
R - TAFE 8.40%
[rsEe 0.43%
B - R 0.88%
15 - B(E3 5.77%
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¥ FE R

HElnES 0.44%
/NG 3.26%
HUTE 23.75%
e 3.65%
Z Dt 2.78%
ENEES 2.48%
H—b R 3.35%
A 2.19%

B 0.36%
/)" vy} 3.90%
%) 2.92%
Db 1.72%
i - AR 0.30%
el 95.61%

() BB, 77 > FOMEGPERFEN D MREEEORHRO LT,

Q@ wETBEYDH
U FEHITH D AL

Q FDHIREBEDTELZ LD

(BAE : )
=] Y

il ok v | sl | B
R TR | A >k RVE/H5E 20064511 H B# | 3,000,000 | 352,740,000 | 353,000,000 | 0.42%
HER > FE/M5E 20065:11 5 At 500,000 | 111,815,000 | 111,795,000 | 0.13%

o—'E/[5E 2006411 H B&E | 2,000,000 | 298,920,000 | 299,150,000 |  0.36%

YN VE/M5E 20064E11 A B 500,000 52,440,000 52,265,000 | 0.06%

F-AN)TE VE/M5E 20060F11H | EEE | 1,000,000 90,270,000 90,500,000 | 0.11%

(ED BEILIT, 77 > FOMBREREIN T 2 YRZEREORHEO LR T,
(E2) ARTHRIELG | DFEHIICOWTIE, RIS U T BRSO MMETRME L T ETS
(E3) BTG OEIZ OV TIL, BB EESE T,
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(%) #HRREI TIHY—77 K
@ REHMEEEOEEHR

A . EEEROBHM (BT : 1)
S5, i K | WG | PN gg@;ﬁﬁ pee
i E=i ol i | fafh Rt St s
i i em/m | HEF
WESTFIELD GROUP PRk 1,674 1,680 —
1 = - 2,760,000 ’ ’ 88"
A=AV T 4,622,970,064 |  4,639,439,664 — 188
LIBERTY PROPERTY TRUST PG REs 5,610 5,631 —
2 . - 660,000 ’ ’ 91
K 3,702,610,787 |  3,717,083,700 — 391
EQUITY RESIDENTIAL BEARER 5,923 6,439 —
3 4 ’ ’ 9
KE 36,000 2,582,670,105 | 2,807,564,012 — 295
ING INDUSTRIAL FUND Pt 207 214 —
4 _ 10,900,797 469
F—ANVT 2,261,180,687 | 2,338,574,142 — 246%
TISHMAN SPEYER OFFICE S
B 213 220 —
5| FUN 10,436,154 2.43%
P 2,224,401,216 |  2,305,020,811 —
UNIBAIL P 22,818 25,013 —
6 ) 91,843 ’ ’ A2
2—n 2,095,726,775 |  2,297,279,980 — 2424
MACQUARIE DDR TRUST PR 108 110 —
7 = - 19,950,000 .33
F—ANVT 2,174,400,422 | 2,212,195,650 — 233
GPT GROUP PG Rk 413 428 —
8 - - 4,900, 219
F—A YT 00,000 2,024,632,129 |  2,097,982,040 — 221
RODAMCO EUROPE NV BEARER 12,895 13,329 —
9 1 ’ ’ 9
2—n 56,000 2,011,640,043 |  2,079,380,160 — 219
CORIO NV PRk 7,780 8,377 —
10 - 233,000 ’ ’ .05
o—p 1,812,787,495 | 1,951,980,800 — 2054
MACQUARIE COUNTRYWIDE S
Q B 175 180 —
11| TRU 10,400,356 1.97%
A 1,826,567,138 | 1,873,466,048 —
COLONIAL PROPERTIES S
19| TRUST Eitd il 310,038 5,718 5,943 — Lo
Fe 1,772,983,292 | 1,842,819,366 —
YRk —
13| BAIL INVESTISSEMENT FONCI PRk 177,000 7,715 9,290 L7
o—p 1,365,711,743 | 1,644,358,320 —
MACK-CALI REALTY CORP BEARER 6,155 6,240 —
14 24 ’ ’ 9
K= 8,000 1,526,679,450 | 1,547,632,592 — 1634
PRIMARIS RETAIL REAL ESTA | ¥&EEs 1,897 1,955 —
15 . 790,000 ’ ’ 63
VR 1,499,328,738 | 1,544,517,150 — 1634
BRANDYWINE REALTY TRUST | & ark 3,883 3,964 —
16 N 353,000 ’ ’ AT
K 1,370,933,507 | 1,399,340,008 — LATH
CBL&ASSOCIATES e
B 4,843 5,131 —
17| PROPERTIES ) 270,000 ’ ’ 46"
* 1,307,672,670 |  1,385,564,400 — 1464
INLAND REAL ESTATE CORP | ¥&aEk 1,921 2,198 —
18 " - 630,078 ’ ’ 46"
K= 1,210,385,221 | 1,385,312,174 — 1464
DUNDEE REAL ESTATE S
B 3,382 3,617 —
19| INVEST 381,000 1.45%
- 1,288,601,929 | 1,378,240,830 —
FORTUNE REAL ESTATE S
20| INVES et 15,875,000 %0 86 B 1.44%
P 1,436,724,489 |  1,369,980,750 —
(=)
ASCENDAS REAL ESTATE INV | & 3E5 156 164 —
21 e - ,990, .38
SUHIR—L 7,990,400 1,250,426,050 | 1,311,481,931 — 138
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' " - B 1l (o \
T I S I A
Hig: ep i i § I O =
sk E=i ESE Gl i @/a/m |
LINK REIT RS 242 241 - .
2 ik OB | ) oo 106,204 | 1,200,361,452 - 1364
o3 &%ARDWALK REALESTATE | e 295000 3,288 3,624 - Lou
- 1,068,678,955 | 1,178,043,263 -
MIRVAC GROUP RS 412 443 - \
“ F—=ANYT 2OLB00 1 603.900,613 | 1,176,200,586 - L2t
STRATEGIC e
PR 2,422 2,496 - .
25| HOTELS&RESORTS 5 70020 | | a9 790817 | 1,173.365.918 B 1.23%
KIE
STOCKLAND PR 658 682 - .
2 H—ANIIT LIOOOTLY ) 119,792,509 | 1,160,333,819 - 122
SPIRIT FINANCE CORP RS 1,328 1,377 - .
27 KIE SA0.009 1 116,980,993 | 1,156,767,994 - 122
VASTNED s
PR 3,918 4,380 - ,
28| OFFICES/INDUSTRIA o 262,000 | | 06 735,980 | 1.147,635.456 B 1.21%
DB RREEF TRUST FHRER 145 150 - \
2 F—=ANVT T000.000°1 1 103,760,040 | 1,145,440,080 - 121
ARCHSTONE-SMITH TRUST | $&3ES 6,365 7,062 — .
%0 KIE] - 19,0001 g6 607,038 | 1,094,610,000 - L1
() FBEHHE, 77 o FOMEREREINT 2 YRR DRl T,
7. FEA MR O P
B AMMRER OTEER FgR
PGS 95.69%
&t 95.69%
() WEHEIL, 77 FOMEPEREIIRT 5 Uit iR ORI R TT,
. BSOS B R
N FHTH Y FEAL
Q@ wEFEEYMY
U HEIHITIH D A,
Q@ ZDHMIFEEEDTELT LD
(B4 - 1)
s 7
s | v, gt st Wi |
e =S
TR |BA | RS/ HE 2006411 et | 2,686,807 | 316,237,166 | 316,183,430 | A0.33%
K F/VEL/H5E 20064F11 1 B | 25,000,000 | 2,940,136,000 | 2,941,700,000 |  3.10%
YBTE - VEL/P5E 20066811 | ERE 43,129 3,253,818 3,246,751 | 0.00%
FEHEN VE/M5E 20064511 B | 3,315,841 50,198,659 50,168,676 |  0.05%
=—uH/[7E 20064117 Bk | 957,012 | 143,255,905 | 143,149,811 |  0.15%
IPF N VEL/FI5E 20064F11 7 B | 634,554 66,560,026 66,329,929 |  0.07%
A=AMITE VE/5E 20066E1LH | ERE 584,989 52,968,758 52,941,491 |  0.06%

(ED) BERIL, 77 > FOMGHEREAICT 5 Y& pE DR DO LR T4,
(FF2) ARG ORI OWTIE, JFEAIE U CRBE St BFEOMME CREn L TV ET,
(4 3) ZEETHIEB | OBEIZ SN T, BB EESOS5E T,
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BE) T L—F-YITYo-IHF—T7UF

@ BERMIEHFOTZHIF

A . EEEROBHM (BT - F)
. T s e Flj (%) y
iz FikAE R PR AT S AT ARIR Eitasy
Hirfy e TR faEt Rt St Frar
19 < FRARIREH i Sy ¢/ A/ R) =3
] gg%\%UM COVERNMENT ESj ey 9.335.040.000 130.44 129.75 | 8.000000 12,68
o — TR 12,176,874,662 | 12,112,867,853 | 15/03/28 :
U.S. TREASURY BOND [ 137.26 138.34 | 9.000000
2 g 1 11.75%
KIE] | 8109,530,000 11,131,546,355 | 11,218,967,088 | 18/11/15 7
5 QS;ERAUAN COVERNMENT EHERE: 10.111.084.000 103.06 102.68 |  6.000000 L0.8T
PR — TS 10,420,755,907 | 10,382,971,049 | 17/02/15 ’
A ESINTIED KINGDOM GILT EHEREA: & 866,055,000 136.27 135.71 | 8.750000 976
5 — TR 9,356,681,786 | 9,317,923,241 | 17/08/25 )
5 ESEQDW\ COVERNMENT EHERE: 4.683.840,000 161.49 161.86 | 9.000000 7 o
- — TS 7,564,037,871 | 7,581,684,970 | 25/06/01 :
NETHERLANDS B
EHEREA: 142.49 142.82 | 7500000
2 52
6] GOVERNMENT BOND e | 5:026,560,000 7,162,740,288 | 7,179,033,523 | 23/01/15 75
7 LBJSII\TSD KINGDOM GILT EHEREA: 4.830.840,000 137.34 137.46 | 8.000000 6,95
5 — TR 6,635,117,365 | 6,640,472,664 | 21/06/07 )
U.S. TREASURY BOND [EffRES 133.43 133.84 | 8.125000 !
8 K _ | 3213210000 4,287,475,158 |  4,300,656,660 | 21/05/15 1504
9 ;VOVEEISH COVERNMENT g Ty 120.00 119.95 |  6.750000 2 960
I — IS 3,684,964,955 | 3,683,538,792 | 14/05/05 ’
—
10 ;%Aﬁésn COVERNMENT EHERESR 2 079.440.000 128.58 129.90 | 6.000000 5 g
I — S 2,673,763,998 | 2,701,275,738 | 29/01/31 )
U.S. TREASURY NOTE [ERES 96.57 96.68 | 4.000000 .
1 K= _ | 22245300000 2,148,265,808 | 2,150,831,321 | 12/11/15 2291
U.S. TREASURY BOND [EfERE 131.54 132.90 | 7.625000 )
12 K — 929,830,000 1,223,108,600 | 1,235,799,860 | 25/02/15 129K
13 ESESDHN COVERNMENT EHEREA: 1.944.145.000 99.10 98.95 | 3750000 | -
- — R 1,233,071,064 | 1,231,168,568 | 11/09/01 )
14 LBJSII\TSD KINGDOM GILT EfERE: 1 185.345.000 97.76 97.63 | 4.250000 Lo
5 — TS 1,158,908,452 | 1,157,252,324 | 11/03/07 )
15 ESESDHN COVERNMENT EHEREA: 1.108.930.000 99.79 9991 | 3250000 | .
- — TS 1,105,913,799 | 1,107,254,758 | 06/12/01 )
16 QS;ERAUAN COVERNMENT EfEREA: 995 790,000 96.53 96.55 | 5.250000 Lo
ST — e 961,218,302 961,417,446 | 19/03/15 )
DANISH GOVERNMENT BOND | [EfizEs: 108.12 107.56 | 5.000000 .
17 Ty el — 598,086,000 646,651,386 643,301,302 | 13/11/15 0674
U.S. TREASURY BOND [ 130.26 131.21 | 7.500000
1 g 435 4 60%
8 KiE — 35,490,000 567,309,675 571,441,268 | 24/11/15 060
19 ESESDIAN COVERNMENT EfERE: £01.840.000 99.21 99.33 | 3.000000 0.5
- — o 497,920,630 498,522,838 | 07/06/01 )
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S, W | B WA | P gg%?& peee
Hikak FAHAREEH { S o Jaa
sk e E AT REflh /A /R) 25
U.S. TREASURY BOND [EfifRT 119.06 120.65 | 6.500000 .
20 KIE] — 400,180,000 476,462,312 482,841,181 | 26/11/15 0514
o1 ESEVDVEGIAN COVERNMENT EHERE: PR ——— 106.65 105.72 | 5.000000 045
— e 433,593,041 429,812,060 | 15/05/15 )
IV r—
U.S. TREASURY NOTE [EfifRT 99.30 99.35 | 4.375000 )
2 KE — 376,640,000 374,018,586 374,210,672 | 08/01/31 034
U.S. TREASURY BOND [EERES 117.85 119.68 | 6.250000 .
2 KIE] — 282,480,000 332,928,103 338,091,838 | 30/05/15 0.35%
o ESEQDIAN COVERNMENT EHEREA: o5 985 000 114.40 115.62 | 5.000000 0.3
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Ft R

1 AMRERYIE

(1) B
EIT # B R % : i s
5l &

Kov R * R Kov
AIR PRODUCTS & CHEMICALS 58, 000 66. 420 3, 852, 360. 000
ATMOS ENERGY CORP 40, 000 28. 100 1, 124, 000. 000
CITIGROUP INC 194, 000 48. 720 9, 451, 680. 000
MORGAN STANLEY 95, 000 66. 690 6, 335, 550. 000
DOMINION RESOURCES INC/VA 26, 000 77.710 2, 020, 460. 000
ALLTEL CORP 42, 000 55. 240 2, 320, 080. 000
FPL GROUP INC 48, 000 44, 250 2, 124, 000. 000
WACHOVIA CORP 115, 000 54. 340 6, 249, 100. 000
US BANCORP 150, 000 32. 190 4, 828, 500. 000
GENERAL ELECTRIC CO 115, 000 34. 010 3, 911, 150. 000
FIRST HORIZON NATIONAL CO 95, 000 38. 100 3, 619, 500. 000
FIRSTENERGY CORP 79, 000 55. 780 4, 406, 620. 000
GENUINE PARTS CO 69, 000 41. 130 2,837, 970. 000
LEGGETT & PLATT INC 100, 000 23. 640 2, 364, 000. 000
LIMITED BRANDS 100, 000 25. 800 2, 580, 000. 000
ELI LILLY & CO 62, 000 55. 260 3, 426, 120. 000
MCDONALD’ S CORP 90, 000 37. 500 3, 375, 000. 000
3M CO 65, 000 71.510 4, 648, 150. 000
MERCK & CO INC 130, 000 41. 060 5, 337, 800. 000
MICROCHIP TECHNOLOGY INC 82, 000 32. 990 2, 705, 180. 000
ALTRTIA GROUP INC 130, 000 82.970 10, 786, 100. 000
PFIZER INC 220, 000 27. 590 6, 069, 800. 000
ALLIED CAPITAL CORP 190, 000 30. 600 5, 814, 000. 000
PROCTER & GAMBLE CO 70, 000 61. 140 4, 279, 800. 000
ROHM AND HAAS CO 30, 000 44, 740 1, 342, 200. 000
REGIONS FINANCIAL CORP 100, 000 36. 150 3, 615, 000. 000
CHEVRON CORP 150, 000 64. 220 9, 633, 000. 000
STANLEY WORKS,/THE 79, 000 47.090 3, 720, 110. 000
SOUTHERN CO 220, 000 34. 050 7, 491, 000. 000
AT&T INC 220, 000 31. 350 6, 897, 000. 000
SONOCO PRODUCTS CO 74, 000 33. 160 2, 453, 840. 000
MARATHON OIL CORP 87, 000 77. 250 6, 720, 750. 000
AMEREN CORPORATION 28, 000 52. 170 1, 460, 760. 000
WELLS FARGO & CO 80, 000 34. 980 2, 798, 400. 000
WASHINGTON MUTUAL INC 34, 000 41.940 1, 425, 960. 000
NATIONAL FUEL GAS CO 68, 000 37. 320 2, 537, 760. 000
TEXTRON INC 43, 000 82. 800 3, 560, 400. 000
BANK OF AMERICA CORP 220, 000 51. 660 11, 365, 200. 000
INDYMAC BANCORP INC 30, 000 37.610 1, 128, 300. 000
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SUNTRUST BANKS INC 10, 000 75. 750 757, 500. 000
ENTERGY CORP 31, 000 78.110 2,421, 410. 000

VULCAN MATERIALS CO 15, 000 77.740 1, 166, 100. 000

VE CORP 30, 000 71. 420 2, 142, 600. 000

Kk kv /NG 7S Kk kv
3,914, 000 177, 104, 210. 000

(20, 689, 313, 812)

HFH R ¥ mFTE R HFH v
TECK COMINCO LIMITED-CL B 30, 000 75. 100 2, 253, 000. 000

HFLEL NG 78 L v
30, 000 2, 253, 000. 000

(234, 649, 950)

ZERL # ZERv ZERL
CSR LIMITED 1, 000, 000 3. 000 3, 000, 000. 000

NATIONAL AUSTRALTA BANK 300, 000 36. 260 10, 878, 000. 000

WESTPAC BANKING 200, 000 23.310 4, 662, 000. 000

AUSTRALIA & NZLAND BK 360, 000 27. 400 9, 864, 000. 000

RIO TINTO LTD 140, 000 73. 400 10, 276, 000. 000

COLES MYER 340, 000 13.700 4, 658, 000. 000

AUSTRALIAN GAS LIGHT 400, 000 20. 850 8, 340, 000. 000

QBE INSURANCE 140, 000 23. 750 3, 325, 000. 000

ST GEORGE BANK LIMITED 210, 000 29. 900 6, 279, 000. 000

WOOLWORTHS 420, 000 20. 800 8, 736, 000. 000

TABCORP HOLDINGS 180, 000 15. 280 2, 750, 400. 000

WESFARMERS LIMITED 120, 000 33.410 4,009, 200. 000

A% NG U3 Z L
3,810, 000 76, 777, 600. 000

(6, 750, 286, 592)

NV S B RV BE RV
HONGKONG ELECTRIC 240, 000 37. 400 8, 976, 000. 000

HOPEWELL HOLDINGS 1, 400, 000 23. 050 32, 270, 000. 000

SWIRE PACIFIC LD * A’ 350, 000 79. 800 27,930, 000. 000

CHINA MERCHANTS HLDGS 2,200, 000 23. 350 51, 370, 000. 000

CLP HOLDINGS LIMITED 850, 000 49. 500 42, 075, 000. 000

JIANGSU EXPRESS €O LTD -H 3, 000, 000 4. 580 13, 740, 000. 000

HK & CHINA GAS 1, 500, 000 18.300 27, 450, 000. 000

HANG SENG BANK 280, 000 97. 550 27, 314, 000. 000

WING HANG BANK LIMITED 400, 000 75. 000 30, 000, 000. 000

SHANGHAI INDUSTRIAL HLDG 1, 100, 000 15. 580 17, 138, 000. 000

PETROCHINA CO LTD 6, 000, 000 8.420 50, 520, 000. 000

CNOOC LTD 4,000, 000 6. 500 26, 000, 000. 000

HUANENG POWER INTL INC-H 4,000, 000 5. 150 20, 600, 000. 000

CHINA MOBILE LTD 1, 200, 000 51. 800 62, 160, 000. 000

C0SCO PACIFIC 2,300, 000 16. 400 37, 720, 000. 000
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TRV NE T F R
28, 820, 000 475, 263, 000. 000
(7, 138, 450, 260)

AR AR
% R R VUTTR—V RV
UNITED OVERSEAS BANK 290, 000 15.800 4, 582, 000. 000
KEPPEL LAND LIMITED 1, 400, 000 4. 580 6, 412, 000. 000
FRASER & NEAVE LTD 1, 100, 000 4. 060 4, 466, 000. 000
KEPPEL CORP 400, 000 15. 200 6, 080, 000. 000
0.C.B.C. 500, 000 6. 500 3, 250, 000. 000

TUH RV

V% /NG # TRV RV
3, 690, 000 24, 790, 000. 000
(1, 841, 649, 100)
=g R =g =g
FORMOSA CHEMICALS & FIBRE 2, 369, 000 47.700 113, 001, 300. 000
CHINA STEEL CORP 1, 656, 000 27. 500 45, 540, 000. 000
DELTA ELECTRONICS INC 1, 725, 000 93. 100 160, 597, 500. 000
POU CHEN 2,624, 935 24. 800 65, 098, 388. 000
COMPAL ELECTRONICS 1,029, 383 29. 650 30, 521, 205. 950
HON HAI PRECISION INDUS 840, 000 196. 500 165, 060, 000. 000
PRESIDENT CHAIN STORE COR 1, 400, 000 69. 100 96, 740, 000. 000
ASUSTEK COMPUTER INC 440, 000 75. 000 33, 000, 000. 000
FAR EASTERN TEXTILE 2, 046, 000 23. 550 48, 183, 300. 000
B L N b Gkl
14, 130, 318 757, 741, 693. 950
(2,689, 983, 014)
YRy R 7S YR R BRy R
BARCLAYS PLC 570, 000 6. 585 3, 753, 450. 000
ROYAL BANK OF SCOTLAND GR 130, 000 17.870 2, 323, 100. 000
GLAXOSMITHKLINE PLC 160, 000 14. 690 2, 350, 400. 000
DIAGEO PLC 320, 000 9.330 2,985, 600. 000
LADBROKES PLC 231, 764 3.807 882, 325. 540
VODAFONE GROUP PLC 1, 337, 500 1.135 1, 518, 062. 500
BARRATT DEVELOPMENTS PLC 110, 000 9. 670 1, 063, 700. 000
GUS PLC 125, 000 9. 730 1, 216, 250. 000
CENTRICA PLC 570, 000 3.117 1, 776, 690. 000
BRIT AMERICAN TOBACCO PLC 350, 000 14. 600 5, 110, 000. 000
HSBC HOLDINGS PLC USD 0.5 300, 000 9,545 2, 863, 500. 000
PERSIMMON PLC 72, 000 12.370 890, 640. 000
GREENE KING PLC 300, 000 8.320 2, 496, 000. 000
R R /NG U3 B R
4, 576, 264 29, 229, 718. 040

(6, 369, 155, 561)
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IV z— IV z— IV e—
Ja—x T 7 a—x Ja—x
DNB NOR ASA 300, 000 80. 500 24, 150, 000. 000

VeSS IV =—
7 m— NEE S 7 a3
300, 000 24, 150, 000. 000

(433, 009, 500)

AY =T AY =T AY =—T
7 a—F R 7u—7 7 u—}
S.K.F. AB-B SHS 280, 000 104. 000 29, 120, 000. 000

SCANIA AB-B SHS 70, 000 361. 000 25, 270, 000. 000

HENNES & MAURITZ AB-B 64, 000 285. 500 18, 272, 000. 000

ASSA ABLOY AB-B 130, 000 125. 000 16, 250, 000. 000

AXFOOD AB 88, 000 222. 000 19, 536, 000. 000

FABEGE AB 70, 000 151. 500 10, 605, 000. 000

A =T A =T
7a—5 NG 7S 77—
702, 000 119, 053, 000. 000

(1,889, 371, 110)

FEED 4 7S REY FEEY 4+
HANKOOK TIRE CO LTD 130, 000 12,850.000| 1, 670, 500, 000. 000

SAMSUNG FIRE & MARINE INS 12,000  139,000.000 1,668, 000, 000. 000

SHINSEGAE €O LTD 2,000 474, 000. 000 948, 000, 000. 000

POSCO 13,000  240,000.000 3,120, 000, 000. 000

S-OIL CORPORATION 43, 000 64, 900. 000 2, 790, 700, 000. 000

KT CORP 55, 000 42,000.000| 2,310, 000, 000. 000

KT&G CORP 32, 000 55,900. 000 1, 788, 800, 000. 000

KOREA GAS CORPORATION 45, 000 37,700.000 1,696, 500, 000. 000

KOREA ELECTRIC POWER CORP 70, 000 37,450.000 2,621, 500, 000. 000

SK TELECOM CO LTD 4,000 197, 000. 000 788, 000, 000. 000

FRED 4 NG S WEEY 4+
406, 000 19, 402, 000, 000. 000

(2, 382, 565, 600)

—n —p —p
DEUTSCHE BANK AG-REG 55, 000 88. 600 4, 873, 000. 000

E.ON AG 43, 000 99. 200 4, 265, 600. 000

BASF AG 46, 000 63. 580 2, 924, 680. 000

RW.E. AG 40, 000 70. 670 2, 826, 800. 000

HUGO BOSS-PFD 32, 000 32. 380 1, 036, 160. 000

AKZ0 NOBEL 45, 000 45. 640 2, 053, 800. 000

ABN AMRO HOLDINGS NV 160, 000 21. 520 3, 443, 200. 000

KONINKLIJKE KPN NV 800, 000 9. 720 7, 776, 000. 000

KONINKLIJKE BAM GROEP NV 70, 000 14.110 987, 700. 000

TOTAL SA 100, 000 51. 000 5, 100, 000. 000

PPR 5, 000 109. 200 546, 000. 000

SCHNEIDER ELECTRIC SA 19, 000 84. 650 1, 608, 350. 000

BNP PARIBAS 60, 000 82. 450 4, 947, 000. 000
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SOCIETE GENERALE-A 37,000 121. 900 4, 510, 300. 000

AXA 170, 000 28. 480 4, 841, 600. 000

M6-METROPOLE TELEVISION 120, 000 23. 960 2, 875, 200. 000

CNP ASSURANCES 44, 000 79. 400 3, 493, 600. 000

FORTIS 180, 000 29. 810 5, 365, 800. 000

ENI SPA 300, 000 23.310 6, 993, 000. 000

ARNOLDO MONDADORT EDITORE 220, 000 7.520 1, 654, 400. 000

ENEL SPA 520, 000 7. 090 3, 686, 800. 000

BANCO SANTANDER CENTRAL 240, 000 11.970 2, 872, 800. 000

AMER SPORTS OYJ 140, 000 16.920 2, 368, 800. 000

o—n I3 o—n
3, 446, 000 81, 050, 590. 000

(11, 985, 761, 249)

G 73 62, 404, 195, 748
63, 824, 582 [62, 404, 195, 748]

@) AL DA ARES
U HEHITIH D FE AL

() 1L FEEZLo/NGIOMIcBT S () NOSFT, MEFRRETHY £7,
2. AFHCE T2 [ ] NoOSET, IMEREAMREFOIEHEREFROATHHTH Y . PETRRLTERY

7,

3. SMEREAMREROPNR

e . FAARRC FANES: AEtaEC

B S PefliLL Il %%
PV B 43 6519 100% —% 33. 2%
HFE R R ] 100% —% 0. 4%
2R B 12 859 100% —% 10. 8%
FHk L B 15 &89 100% —% 11. 4%
AR R R ] 100% —% 3. 0%
s Kv R 9 &8 100% —% 4. 3%
YRR B 13 8507 100% —% 10. 2%
IV o— T a—% S 4 ] 100% —% 0. 7%
A —F L) a—) Bt 6 #5A 100% —% 3. 0%
HEE T A KR 10 854 100% —% 3. 8%
o—p B 23 454 100% —% 19. 2%

552 AHRESRS IS |5 M UM TR | OSSR K OV OIRBLE

MFLE (T VAT o TG IERRCEET 215D | ISRi L TR £,
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MHRRE I TYH—T 72 K] OKR

LURI R L7 IR ORES T D £77,

EESEEES
X 4y D Sk 1843 A 9 HEIE Pk 18 4F9 A 11 HEUE
) 4 (H) 4 (1)
EPEDHES
TEEPE
56 1, 260, 619, 480 5,111, 220, 327
a—L e m—y 138, 836, 808 376,915, 513
iy -Gl 29, 633, 875, 042 61, 689, 570, 998
URAERG AT E 128, 574 1,131
ARG 269, 124, 832 545, 361, 237
A4 54, 640, 542 58, 417, 464
TENEPE ST 31, 357, 225, 278 67, 781, 486, 670
ErECET 31, 357, 225, 278 67, 781, 486, 670
BIEDER
ISy
URAE RS A T E 15, 443 12, 259, 343
AR 1,012, 825, 198 15, 530, 317
AALRR IS — 4, 000, 000, 000
mEAME ST 1,012, 840, 641 4,027, 789, 660
AlEGE! 1,012, 840, 641 4,027, 789, 660
FEEPEDH
TUAGE
JoA 1 27, 775, 779, 218 54, 318, 976, 391
Flre
WA 2, 568, 605, 419 9, 434, 720, 619
Fréets 2, 568, 605, 419 9, 434, 720, 619
TAEGE — 63, 753, 697, 010
HIEPEGTT 30, 344, 384, 637 63, 753, 697, 010

U - BT

31, 357, 225, 278

67, 781, 486, 670
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[RIEL e
1 ARERER
(1) B
YIS D FHAL

(2) ML DOA RS

i Biiis i) v A
Erd i Ko Py
EQUITY OFFICE PROPERTIES 80, bb5 3, 042, 562. 350
SIMON PROPERTY GROUP INC 60, 000 5, 197, 200. 000
BOSTON PROPERTIES INC 27,000 2, 718, 090. 000
APARTMENT INVT&MGMT CO-A 84, 000 4, 381, 440. 000
VORNADO REALTY TRUST 50, 091 5, 345, 210. 610
EQUITY RESIDENTIAL 310, 289 15, 505, 141. 330
VENTAS INC 129, 500 5, 173, 525. 000
ARCHSTONE-SMITH TRUST 130, 000 7, 005, 700. 000
BRANDYWINE REALTY TRUST 205, 000 6, 683, 000. 000
CBL&ASSOCIATES PROPERTIES 200, 000 8, 138, 000. 000
MACK-CALI REALTY CORP 230, 000 12, 035, 900. 000
COLONTAL PROPERTIES TRUST 243, 038 11, 828, 659. 460
DEVELOPERS DIV REALTY 75, 069 4, 119, 786. 720
EQUITY ONE INC 110, 000 2, 751, 100. 000
GLIMCHER REALTY TRUST 135, 000 3, 217, 050. 000
HEALTH CARE PPTYS INVEST 90, 000 2, 724, 300. 000
HOME PROPERTIES INC 95, 022 5, 391, 548. 280
HOSPITALITY PROPERTIES 175, 000 8, 071, 000. 000
HRPT PROPERTIES TRUST 460, 000 5, 326, 800. 000
LIBERTY PROPERTY TRUST 350, 000 16, 632, 000. 000
MISSION WEST PROPERTIES 130, 000 1, 427, 400. 000
NATIONWIDE HEALTH PPTYS 71,575 1, 845, 203. 500
PENN REAL ESTATE INVEST 95, 683 3, 959, 362. 540
PARKWAY PROPERTIES INC 31, 585 1, 496, 181. 450
TANGER FACTORY OUTLET CEN 82,295 2, 892, 669. 250
EQUITY INNS INC 8.75% B 18, 700 500, 225. 000
HEALTH CARE REIT 7.875% D 61, 200 1, 588, 752. 000
MILLS CORP/THE 8.75% E 3, 600 76, 320. 000
COLONIAL PROPS 8. 125% D 43,900 1, 130, 425. 000
CBL&ASSOC PROP 7. 75% C 28, 700 738, 451. 000
COUSINS PROPERTY 7. 75% A 51, 800 1, 333, 850. 000
DEVELOP DIV RLTY 7.375% H 24, 200 617, 584. 000
NEW PLAN EXCEL 7. 625% E 34, 800 889, 140. 000
SL GREEN REALTY 7.625% C 50, 700 1, 283, 217. 000
DEVELOP DIV RLTY 8% G 22, 600 574, 718. 000
DEVELOP DIV RLTY 7.5% I 44, 100 1, 139, 544. 000
LEXINGTON CORP 8. 05% B 11, 500 292, 100. 000
SL GREEN REALTY 7.875% D 48, 900 1, 244, 994. 000
APARTMENT INVEST 8% T 84, 700 2, 157, 309. 000
BRANDYWINE RLTY 7.375% D 21,700 547, 057. 000
BRANDYWINE RLTY 7.5% C 31,400 796, 618. 000
EQUITY OFFICE 7.75% G 21,800 553, 720. 000
HEALTH CARE PPTY 7.1% F 7,800 197, 340. 000
HOSPITALITY PROP 8. 875% B 18, 033 469, 759. 650
HRPT PROPERTIES 8. 75% B 60, 000 1, 551, 600. 000
PUBLIC STORAGE 7.875% S 24, 600 626, 070. 000
SAUL CENTERS INC 8% A 39, 100 1,017, 382. 000
ALEXANDRTA RE EQ 8.375% C 8, 100 214, 245. 000
INLAND REAL ESTATE CORP 515, 678 8, 214, 750. 540




STRATEGIC HOTELS&RESORTS 280, 020 5,802, 014. 400
HEALTH CARE REIT 7.625% F 56, 900 1, 465, 175. 000
CORP OFFICE PROPS 8% G 32, 200 843, 640. 000
CORP OFFICE PROPS 7.5% H 43,600 1, 103, 080. 000
APARTMENT INVEST 8% V 22, 500 574, 650. 000
PS BUSINESS PARK 7. 6% L 32, 500 838, 500. 000
ASHFORD HOSPITAL 8. 55% A 24, 100 620, 093. 000
U-STORE-IT TRUST 160, 000 3, 270, 400. 000
KILROY REALTY CORP 7.5% F 39,975 1, 007, 370. 000
TAUBMAN CENTERS 8% G 7,000 183, 750. 000
CEDAR SHOPPING CENTERS 350, 000 5, 369, 000. 000
TANGER FACTORY 7. 50% C 52, 900 1, 338, 370. 000
EXTRA SPACE STORAGE INC 100, 000 1, 700, 000. 000
CBL&ASSOC PROP 7. 375% D 41, 190 1, 044, 166. 500
COUSINS PROPERTY 7. 5% B 42, 300 1, 062, 153. 000
APARTMENT INVEST 7. 875% Y 43, 200 1, 097, 280. 000
ENTERTAINMENT PROP7. 75% B 22, 300 557, 500. 000
AMERICAN FINANCIAL REALTY 280, 000 3, 189, 200. 000
EDUCATION REALTY TRUST 77, 100 1, 088, 652. 000
DIGITAL REALTY 8.5% A 22, 500 585, 000. 000
SUNSTONE HOTEL 8% A 59, 000 1, 512, 760. 000
COLONIAL PROPS 7. 62% E 16, 200 411, 156. 000
MILLS CORP/THE 7.875% G 3, 000 60, 690. 000
HOST MARRIOTT 8.875% E 17, 600 468, 160. 000
DIAMONDROCK HOSPITALITY 200, 045 3, 280, 738. 000
TAUBMAN CENTERS 7. 625% H 9, 000 228, 690. 000
SPIRIT FINANCE CORP 600, 009 6, 726, 100. 890
DIGITAL REALTY 7.875% B 31, 000 784, 920. 000
PS BUSINESS PARKS 7. 2% M 40, 200 1, 023, 090. 000
REGENCY CENTERS 7. 25% D 54, 900 1, 390, 068. 000
HIGHLAND HOSPITA 7.875% A 28, 000 689, 920. 000
MEDICAL PROPERTIES TRUST 200, 000 2, 620, 000. 000
LASALLE HOTEL 7. 5000% D 32, 300 804, 270. 000
LASALLE HOTEL 8% E 28, 000 714, 000. 000
EQUITY INNS INC 8% C 24, 000 624, 000. 000
PUBLIC STORAGE 7. 0% G 10, 900 277, 405. 000
HRPT PROPERTIES 7. 125% C 43,000 1, 078, 010. 000
STRATEGIC HOTEL 8. 25% C 50, 000 1, 265, 000. 000
PUBLIC STORAGE INC I 100, 100 2, 597, 595. 000
PS BUSINESS PARK 7. 375% O 51, 700 1, 320, 935. 000
CORP OFFICE PROPS J 12, 700 330, 200. 000
PUBLIC STORAGE INC K 42, 200 1, 073, 568. 000
FIRST IND REALTY 7.25% J 20, 000 508, 800. 000
STRATEGIC HOTEL 8.25% B 33,900 864, 450. 000
DUKE REALTY CORP 6. 95% M 37, 600 955, 040. 000
kv /NGt )k kv
8,403,952 | 239,013, 561. 470

(27,921, 564, 251)

B R HFH R
H&R REAL ESTATE INVSTMNT- 270, 000 6, 058, 800. 000
DUNDEE REAL ESTATE INVEST 280, 000 8, 912, 400. 000
BOARDWALK REAL ESTATE INV 250, 000 7, 742, 500. 000
PRIMARIS RETAIL REAL ESTA 580, 000 10, 486, 400. 000
HFH R /NG HFH R
1, 380, 000 33, 200, 100. 000

(3,457, 790, 415)

= KL A%
TISHMAN SPEYER OFFICE FUN 7,550, 440 17, 668, 029. 600
COMMONWEALTH PROPERTY OFF 2,437, 381 3, 473, 267. 920
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DB RREEF TRUST 4, 450, 044 7, 120, 070. 400

GPT GROUP 4, 146, 700 18, 826, 018. 000

ING INDUSTRIAL FUND 7,591, 797 17, 157, 461. 220

ING OFFICE FUND 1, 600, 000 2, 456, 000. 000

INVESTA PROPERTY GROUP 3, 680, 900 8, 650, 115. 000

MACQUARIE COUNTRYWIDE TRU 8, 036, 356 15, 469, 985. 300

MACQUARIE DDR TRUST 14,923, 399 17, 833, 461. 800

MIRVAC GROUP 2, 576, 800 11, 724, 440. 000

STOCKLAND 1,444,071 10, 469, 514. 750

WESTFIELD GROUP 1, 725, 000 31, 688, 250. 000

MACQUARTE GOODMAN GROUP 545, 839 3,433, 327. 310

RUBICON EUROPE TRUST GROU 5, 100, 000 5, 253, 000. 000

SRV /NG RV
65,808,727 | 171,222, 941. 300

(15, 053, 920, 999)

FR RV U RV
LINK REIT 2, 800, 900 44, 758, 382. 000

CHAMPION REIT 12, 000, 000 47, 280, 000. 000

FORTUNE REAL ESTATE INVES 13,950, 000 83, 700, 000. 000

P /INgt Pk L
28,750,900 | 175, 738, 382. 000

(2, 639, 590, 498)

IR — SUH RV
awviz W%
CAPITACOMMERCIAL TRUST 2, 230, 000 4, 237, 000. 000

ASCENDAS REAL ESTATE INV 7,000, 400 14, 490, 828. 000

CAPITAMALL TRUST 700, 000 1, 701, 000. 000

MAPLETREE LOGISTICS TRUST 7, 281, 000 6, 516, 495. 000

TR AR
ARV g
17, 211, 400 26, 945, 323. 000

(2,001, 768, 046)

- —a—U—5U R
VR R %
ING PROPERTY TRUST 3,516,828 4, 325, 698. 440

KIWI INCOME PROPERTY TRU 2, 800, 000 3, 920, 000. 000

AMP NZ OFFICE TRUST 2,221,527 2, 532, 540. 780

—a—U— =a——F R
v RRL /Nt N2
8,538, 355 10, 778, 239. 220

(801, 254, 304)

1—1 g—0
WERELDHAVE NV 37,000 3, 017, 350. 000

RODAMCO EUROPE NV 109, 000 9, 237, 750. 000

CORIO NV 176, 000 8,993, 600. 000

VASTNED OFFICES/INDUSTRIA 225, 000 5, 843, 250. 000

VASINED RETAIL NV 103, 301 6, 254, 875. 550

UNIBAIL 68, 000 10, 111, 600. 000

KLEPIERRE 40, 000 4, 288, 000. 000

BAIL INVESTISSEMENT FONCI 150, 066 7, 645, 862. 700

FONCIERE DES REGIONS 18, 000 1, 926, 000. 000

SILIC 778 78, 189. 000

MERCIALYS 132, 000 3, 115, 200. 000

BEFIMMO S.C. A 23,000 1, 920, 500. 000

INTERVEST OFFICES 65, 560 1, 770, 775. 600

WAREHOUSES DE PAUW SCA 48, 000 2, 159, 520. 000

a—u N —p
1, 195, 705 66, 362, 472. 850

(9, 813, 682, 485)
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B At 61, 689, 570, 998
[61, 689, 570, 998]
pren 61, 689, 570, 998

(61, 689, 570, 998]

BRI 0T D ARSI L, SEFEFRR L TR £5

(1) 1. FEEEILONGIOMICETS () NOSEL, HEREETHY £,
2. AFHRCRTL [ ) WO, SMIRAMREROHERFHEOGTIHTH Y . FETHRRL

TR T,
3. AMERAREROPER

e Y FEN =¥ FAPEE R ARteEEC

B s IR EfIGEE R S5
X Rv BRI 94 &R —% 100% 45. 3%
HFE Rv &R 4 8 —% 100% 5. 6%
= RNL VLS 14 85 —% 100% 24. 4%
FHE R L BEEGE: 3 86 —% 100% 4, 3%
TR —)V
(W% BEEA: 4 86 —% 100% 3. 2%
v BRI 3 86N —% 100% 1. 3%
a—n PR 14§00 —% 100% 15. 9%

H2  AMREIRIIING |55 K O TS | OFSK IR K OWFfioD: R
MELR (7 )7« 7EG 1 ERBERC BT 2050 | ISRl TR £
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EESEEES
X 4y D Sk 1843 A 9 HEIE Pk 18 4F9 A 11 HEUE
) 4 (H) 4 (1)
EPEDHES
TEEPE
56 1, 756, 633, 792 1, 186, 350, 286
a—L e m—y 77,518, 712 138, 042, 336
EfERER 29, 042, 341, 543 61, 789, 066, 102
ARG — 1,021, 047, 717
AHRIFIE 229, 598, 239 922,699, 116
AIFLELH 306, 895, 437 162, 844, 788
TENEPE ST 31, 412, 987, 723 65, 220, 050, 345
ErECET 31, 412, 987, 723 65, 220, 050, 345
BIEDER
b S
URAE RS A T E — 1,327,535
AR 1, 469, 501, 575 1, 087, 005, 738
mEaE AT 1, 469, 501, 575 1,088, 333, 273
AlEaET 1,469, 501, 575 1, 088, 333, 273
HEEREDE
JUASE
T ¥1 29, 892, 791, 107 61, 302, 559, 515
e
HIREERS 50, 695, 041 2,829, 157, 557
FREGE 50, 695, 041 2,829, 157, 557
TSGR — 64, 131, 717, 072
FIEPEGTT 29, 943, 486, 148 64, 131, 717, 072

Al - WIEPERT

31, 412, 987, 723

65, 220, 050, 345
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iERaHIR
H1 AR
(1) #

U EIHITH D £ A,

@) BRSO RES:

O WA & 1K B B At %8 i &
EffEER kv >k Ry Kk Ry
6.625% U.S. TREASURY NOTE 20070515 700, 000. 000 707, 161. 000
6.625% U.S. TREASURY NOTE 20070515 300, 000. 000 303, 069. 000

6. 25% U.S. TREASURY NOTE 20070215

1, 000, 000. 000

1, 004, 920. 000

6. 125% U. S.

TREASURY NOTE 20070815

2, 000, 000. 000

2, 019, 840. 000

4% U.S. TREASURY NOTE 20121115

1, 400, 000. 000

1, 345, 960. 000

4. 25% U.S. TREASURY NOTE 20101015

1, 600, 000. 000

1, 573, 488. 000

4.375% U.S. TREASURY NOTE 20081115 1, 000, 000. 000 991, 950. 000
4.375% U.S. TREASURY NOTE 20081115 1, 000, 000. 000 991, 950. 000
4.375% U.S. TREASURY NOTE 20080131 3, 200, 000. 000 3, 177, 728. 000
11. 25% U.S. TREASURY BOND 20150215 1, 800, 000. 000 2,601, 000. 000
9% U.S. TREASURY BOND 20181115 3, 200, 000. 000 4, 392, 480. 000
9% U.S. TREASURY BOND 20181115 800, 000. 000 1, 098, 120. 000
9% U.S. TREASURY BOND 20181115 3, 000, 000. 000 4, 117, 950. 000
9% U.S. TREASURY BOND 20181115 2, 400, 000. 000 3, 294, 360. 000
9% U.S. TREASURY BOND 20181115 500, 000. 000 686, 325. 000
9% U.S. TREASURY BOND 20181115 1, 000, 000. 000 1, 372, 650. 000
9% U.S. TREASURY BOND 20181115 1, 300, 000. 000 1, 784, 445. 000
9% U.S. TREASURY BOND 20181115 1, 200, 000. 000 1, 647, 180. 000
9% U.S. TREASURY BOND 20181115 3, 800, 000. 000 5, 216, 070. 000
9% U.S. TREASURY BOND 20181115 2,900, 000. 000 3, 980, 685. 000
9% U.S. TREASURY BOND 20181115 3, 200, 000. 000 4, 392, 480. 000
9% U.S. TREASURY BOND 20181115 2, 700, 000. 000 3,706, 155. 000
9% U.S. TREASURY BOND 20181115 600, 000. 000 823, 590. 000
9% U.S. TREASURY BOND 20181115 700, 000. 000 960, 855. 000
9% U.S. TREASURY BOND 20181115 700, 000. 000 960, 855. 000
9% U.S. TREASURY BOND 20181115 1, 200, 000. 000 1, 647, 180. 000
9% U.S. TREASURY BOND 20181115 800, 000. 000 1, 098, 120. 000
9% U.S. TREASURY BOND 20181115 300, 000. 000 411, 795. 000
9% U.S. TREASURY BOND 20181115 2, 600, 000. 000 3, 568, 890. 000
9% U.S. TREASURY BOND 20181115 1, 800, 000. 000 2,470, 770. 000
9% U.S. TREASURY BOND 20181115 5, 000, 000. 000 6, 863, 250. 000
9% U.S. TREASURY BOND 20181115 3,900, 000. 000 5, 353, 335. 000
9% U.S. TREASURY BOND 20181115 400, 000. 000 549, 060. 000
9% U.S. TREASURY BOND 20181115 2, 500, 000. 000 3,431, 625. 000
9% U.S. TREASURY BOND 20181115 3,900, 000. 000 5, 353, 335. 000
9% U.S. TREASURY BOND 20181115 2, 400, 000. 000 3, 294, 360. 000
9% U.S. TREASURY BOND 20181115 1, 000, 000. 000 1, 372, 650. 000

M U.S.

TREASURY BOND 20181115

2, 000, 000. 000

2, 745, 300. 000




9% U.S. TREASURY BOND 20181115

1, 500, 000. 000

2, 068, 975. 000

9% U.S. TREASURY BOND 20181115

1, 200, 000. 000

1, 647, 180. 000

9% U.S. TREASURY BOND 20181115

200, 000. 000

274, 530. 000

9% U.S. TREASURY BOND 20181115

400, 000. 000

549, 060. 000

9% U.S. TREASURY BOND 20181115

1, 000, 000. 000

1, 372, 650. 000

9% U.S. TREASURY BOND 20181115

1, 000, 000. 000

1, 372, 650. 000

9% U.S. TREASURY BOND 20181115 800, 000. 000 1, 098, 120. 000
9% U.S. TREASURY BOND 20181115 700, 000. 000 960, 855. 000
9% U.S. TREASURY BOND 20181115 300, 000. 000 411, 795. 000

9% U.S. TREASURY BOND 20181115

2, 200, 000. 000

3, 019, 830. 000

9% U.S. TREASURY BOND 20181115

1, 600, 000. 000

2, 196, 240. 000

9% U.S. TREASURY BOND 20181115

1, 000, 000. 000

1, 372, 650. 000

9% U.S. TREASURY BOND 20181115

1, 000, 000. 000

1, 372, 650. 000

9% U.S. TREASURY BOND 20181115 100, 000. 000 137, 265. 000
9% U.S. TREASURY BOND 20181115 100, 000. 000 137, 265. 000
8. 75% U.S. TREASURY BOND 20200515 1, 100, 000. 000 1,511, 125. 000
7.875% U.S. TREASURY BOND 20210215 900, 000. 000 1, 166, 904. 000
7.875% U.S. TREASURY BOND 20210215 800, 000. 000 1, 037, 248. 000

8.125% U.S. TREASURY BOND 20210515

1, 100, 000. 000

1, 458, 006. 000

7.625% U.S. TREASURY BOND 20221115

1, 000, 000. 000

1, 290, 000. 000

7.125% U.S. TREASURY BOND 20230215

1, 200, 000. 000

1, 483, 308. 000

7.5% U.S. TREASURY BOND 20241115

1, 100, 000. 000

1, 426, 557. 000

7.625% U.S. TREASURY BOND 20250215

500, 000. 000

657, 030. 000

7.625% U.S. TREASURY BOND 20250215

1, 000, 000. 000

1, 314, 060. 000

7.625% U.S. TREASURY BOND 20250215

1, 700, 000. 000

2, 233, 902. 000

7.625% U.S. TREASURY BOND 20250215

1, 200, 000. 000

1, 576, 872. 000

6.875% U.S. TREASURY BOND 20250815 700, 000. 000 859, 901. 000
6. 75% U.S. TREASURY BOND 20260815 900, 000. 000 1, 097, 856. 000
6.5% U.S. TREASURY BOND 20261115 300, 000. 000 357, 186. 000
6.5% U.S. TREASURY BOND 20261115 3, 100, 000. 000 3,690, 922. 000
6.625% U.S. TREASURY BOND 20270215 900, 000. 000 1, 087, 452. 000

6. 25% U.S. TREASURY BOND 20300515

2, 400, 000. 000

2, 828, 616. 000

5.375% U.S. TREASURY BOND 20310215

1, 000, 000. 000

1, 058, 430. 000

KR N3 KBV KR
103, 800, 000. 000 135, 428, 026. 000

(12, 125, 916, 000) (15, 820, 701, 997)

HFH RV HFH R HFH R
9. 5% CANADIAN GOVERNMENT BOND 20100601 1, 000, 000. 000 1, 190, 150. 000

9. 5% CANADIAN GOVERNMENT BOND 20100601 400, 000. 000 476, 060. 000

9% CANADIAN GOVERNMENT BOND 20250601 2, 400, 000. 000 3, 873, 768. 000

9% CANADIAN GOVERNMENT BOND 20250601 800, 000. 000 1, 291, 256. 000

9% CANADIAN GOVERNMENT BOND 20250601 1, 600, 000. 000 2, 582, 512. 000

9% CANADIAN GOVERNMENT BOND 20250601 500, 000. 000 807, 035. 000

9% CANADIAN GOVERNMENT BOND 20250601 400, 000. 000 645, 628. 000

9% CANADIAN GOVERNMENT BOND 20250601 2, 000, 000. 000 3, 228, 140. 000

9% CANADIAN GOVERNMENT BOND 20250601 200, 000. 000 322, 814. 000

9% CANADIAN GOVERNMENT BOND 20250601 700, 000. 000 1, 129, 849. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 500, 000. 000

2,421, 105. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 400, 000. 000

2, 259, 698. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 100, 000. 000

1, 775, 477. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 400, 000. 000

2, 259, 698. 000
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9% CANADIAN GOVERNMENT BOND 20250601 500, 000. 000 807, 035. 000
9% CANADIAN GOVERNMENT BOND 20250601 400, 000. 000 645, 628. 000
9% CANADIAN GOVERNMENT BOND 20250601 800, 000. 000 1, 291, 256. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 400, 000. 000

2, 259, 698. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 000, 000. 000

1, 614, 070. 000

9% CANADIAN GOVERNMENT BOND 20250601

500, 000. 000

807, 035. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 700, 000. 000

2, 743, 919. 000

9% CANADIAN GOVERNMENT BOND 20250601

2, 500, 000. 000

4,035, 175. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 900, 000. 000

3, 066, 733. 000

9% CANADIAN GOVERNMENT BOND 20250601

200, 000. 000

322, 814. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 000, 000. 000

1, 614, 070. 000

9% CANADIAN GOVERNMENT BOND 20250601

1, 500, 000. 000

2,421, 105. 000

9% CANADIAN GOVERNMENT BOND 20250601 300, 000. 000 484, 221. 000
9% CANADIAN GOVERNMENT BOND 20250601 200, 000. 000 322, 814. 000
9% CANADIAN GOVERNMENT BOND 20250601 300, 000. 000 484, 221. 000
9% CANADIAN GOVERNMENT BOND 20250601 600, 000. 000 968, 442. 000
9% CANADIAN GOVERNMENT BOND 20250601 500, 000. 000 807, 035. 000
9% CANADIAN GOVERNMENT BOND 20250601 400, 000. 000 645, 628. 000
9% CANADIAN GOVERNMENT BOND 20250601 400, 000. 000 645, 628. 000
9% CANADIAN GOVERNMENT BOND 20250601 100, 000. 000 161, 407. 000
9% CANADIAN GOVERNMENT BOND 20250601 400, 000. 000 645, 628. 000
9% CANADIAN GOVERNMENT BOND 20250601 500, 000. 000 807, 035. 000
9% CANADIAN GOVERNMENT BOND 20250601 100, 000. 000 161, 407. 000
9% CANADIAN GOVERNMENT BOND 20250601 100, 000. 000 161, 407. 000
8% CANADIAN GOVERNMENT BOND 20270601 1, 200, 000. 000 1, 820, 928. 000
3. 25% CANADIAN GOVERNMENT BOND 20061201 500, 000. 000 498, 955. 000
3. 25% CANADIAN GOVERNMENT BOND 20061201 1, 900, 000. 000 1, 896, 029. 000
3. 25% CANADIAN GOVERNMENT BOND 20061201 800, 000. 000 798, 328. 000
3. 25% CANADIAN GOVERNMENT BOND 20061201 2, 600, 000. 000 2, 594, 566. 000
3. 25% CANADIAN GOVERNMENT BOND 20061201 200, 000. 000 199, 582. 000

3. 25% CANADIAN GOVERNMENT BOND 20061201

2, 800, 000. 000

2, 794, 148. 000

3. 25% CANADIAN GOVERNMENT BOND 20061201

1, 300, 000. 000

1,297, 283. 000

3. 25% CANADIAN GOVERNMENT BOND 20061201 500, 000. 000 498, 955. 000
3% CANADIAN GOVERNMENT BOND 20070601 200, 000. 000 198, 438. 000
3% CANADIAN GOVERNMENT BOND 20070601 500, 000. 000 496, 095. 000
3% CANADIAN GOVERNMENT BOND 20070601 1, 100, 000. 000 1, 091, 409. 000
3% CANADIAN GOVERNMENT BOND 20070601 600, 000. 000 595, 314. 000
3% CANADIAN GOVERNMENT BOND 20070601 500, 000. 000 496, 095. 000
3% CANADIAN GOVERNMENT BOND 20070601 1, 200, 000. 000 1, 190, 628. 000
3% CANADIAN GOVERNMENT BOND 20070601 700, 000. 000 694, 533. 000
5% CANADIAN GOVERNMENT BOND 20370601 400, 000. 000 457, 628. 000
5% CANADIAN GOVERNMENT BOND 20370601 600, 000. 000 686, 442. 000

5% CANADIAN GOVERNMENT BOND 20370601

1, 700, 000. 000

1, 944, 919. 000

4% CANADIAN GOVERNMENT BOND 20160601

1, 100, 000. 000

1,091, 112. 000

HFE RN NG HFE Rv HFH R
53, 100, 000. 000 73, 527, 988. 000

(5, 530, 365, 000) (7, 657, 939, 950)

R RV R
6. 25% AUSTRALIAN GOVERNMENT BOND 20150415 3, 400, 000. 000 3, 535, 830. 000

6. 25% AUSTRALTAN GOVERNMENT BOND 20150415 300, 000. 000 311, 985. 000

6. 25% AUSTRALIAN GOVERNMENT BOND 20150415 500, 000. 000 519, 975. 000

6. 25% AUSTRALIAN GOVERNMENT BOND 20150415 10, 300, 000. 000 10, 711, 485. 000

6. 25% AUSTRALIAN GOVERNMENT BOND 20150415 400, 000. 000 415, 980. 000

6. 25% AUSTRALTAN GOVERNMENT BOND 20150415 500, 000. 000 519, 975. 000

6. 25% AUSTRALIAN GOVERNMENT BOND 20150415 1, 000, 000. 000 1, 039, 950. 000

6. 25% AUSTRALIAN GOVERNMENT BOND 20150415 900, 000. 000 935, 955. 000

6. 25% AUSTRALIAN GOVERNMENT BOND 20150415 900, 000. 000 935, 955. 000

6. 25% AUSTRALTAN GOVERNMENT BOND 20150415 1, 000, 000. 000 1, 039, 950. 000

6. 25% AUSTRALIAN GOVERNMENT BOND 20150415 900, 000. 000 935, 955. 000
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6. 25% AUSTRALTAN GOVERNMENT BOND 20150415

600, 000. 000

623, 970. 000

6% AUSTRALIAN GOVERNMENT BOND 20170215

35, 700, 000. 000

36, 713, 880. 000

6% AUSTRALTAN GOVERNMENT BOND 20170215

1, 100, 000. 000

1, 131, 240. 000

6% AUSTRALIAN GOVERNMENT BOND 20170215

15, 500, 000. 000

15, 940, 200. 000

6% AUSTRALIAN GOVERNMENT BOND 20170215 100, 000. 000 102, 840. 000
6% AUSTRALIAN GOVERNMENT BOND 20170215 100, 000. 000 102, 840. 000

6% AUSTRALIAN GOVERNMENT BOND 20170215 200, 000. 000 205, 680. 000

5. 25% AUSTRALIAN GOVERNMENT BOND 20190315 11, 000, 000. 000 10, 618, 850. 000

= KL /NG ZE RV V%
84, 400, 000. 000 86, 342, 495. 000

(7, 420, 448, 000) (7,591, 232, 160)

R R HR R R R
8. 75% UNITED KINGDOM GILT BOND 20170825 2, 000, 000. 000 2, 725, 800. 000

8. 75% UNITED KINGDOM GILT BOND 20170825 400, 000. 000 545, 160. 000

8. 75% UNITED KINGDOM GILT BOND 20170825 500, 000. 000 681, 450. 000

8. 75% UNITED KINGDOM GILT BOND 20170825

1, 600, 000. 000

2, 180, 640. 000

8. 75% UNITED KINGDOM GILT BOND 20170825

1, 300, 000. 000

1,771, 770. 000

8. 75% UNITED KINGDOM GILT BOND 20170825

1, 500, 000. 000

2, 044, 350. 000

8. 75% UNITED KINGDOM GILT BOND 20170825

1, 200, 000. 000

1, 635, 480. 000

8. 75% UNITED KINGDOM GILT BOND 20170825 400, 000. 000 545, 160. 000
8. 75% UNITED KINGDOM GILT BOND 20170825 300, 000. 000 408, 870. 000
8. 75% UNITED KINGDOM GILT BOND 20170825 800, 000. 000 1, 090, 320. 000
8. 75% UNITED KINGDOM GILT BOND 20170825 1, 200, 000. 000 1, 635, 480. 000
8. 75% UNITED KINGDOM GILT BOND 20170825 800, 000. 000 1, 090, 320. 000
8. 75% UNITED KINGDOM GILT BOND 20170825 500, 000. 000 681, 450. 000

8. 75% UNITED KINGDOM GILT BOND 20170825

1, 400, 000. 000

1, 908, 060. 000

8. 75% UNITED KINGDOM GILT BOND 20170825

1, 400, 000. 000

1, 908, 060. 000

8. 75% UNITED KINGDOM GILT BOND 20170825

2, 200, 000. 000

2, 998, 380. 000

8. 75% UNITED KINGDOM GILT BOND 20170825

1, 600, 000. 000

2, 180, 640. 000

8. 75% UNITED KINGDOM GILT BOND 20170825

300, 000. 000

408, 870. 000

8. 75% UNITED KINGDOM GILT BOND 20170825

1, 400, 000. 000

1, 908, 060. 000

8. 75% UNITED KINGDOM GILT BOND 20170825

1, 600, 000. 000

2, 180, 640. 000

8. 75% UNITED KINGDOM GILT BOND 20170825

1, 300, 000. 000

1,771, 770. 000

8. 75% UNITED KINGDOM GILT BOND 20170825 300, 000. 000 408, 870. 000
8. 75% UNITED KINGDOM GILT BOND 20170825 100, 000. 000 136, 290. 000
8. 75% UNITED KINGDOM GILT BOND 20170825 300, 000. 000 408, 870. 000
8. 75% UNITED KINGDOM GILT BOND 20170825 400, 000. 000 545, 160. 000
8. 75% UNITED KINGDOM GILT BOND 20170825 600, 000. 000 817, 740. 000
8. 75% UNITED KINGDOM GILT BOND 20170825 400, 000. 000 545, 160. 000
8. 75% UNITED KINGDOM GILT BOND 20170825 400, 000. 000 545, 160. 000
8. 75% UNITED KINGDOM GILT BOND 20170825 100, 000. 000 136, 290. 000
8. 75% UNITED KINGDOM GILT BOND 20170825 1, 200, 000. 000 1, 635, 480. 000
8. 75% UNITED KINGDOM GILT BOND 20170825 700, 000. 000 954, 030. 000
8. 75% UNITED KINGDOM GILT BOND 20170825 500, 000. 000 681, 450. 000
8. 75% UNITED KINGDOM GILT BOND 20170825 400, 000. 000 545, 160. 000
8. 75% UNITED KINGDOM GILT BOND 20170825 100, 000. 000 136, 290. 000
8. 75% UNITED KINGDOM GILT BOND 20170825 100, 000. 000 136, 290. 000
8% UNITED KINGDOM GILT BOND 20151207 400, 000. 000 503, 040. 000
8% UNITED KINGDOM GILT BOND 20210607 2, 000, 000. 000 2, 753, 000. 000
8% UNITED KINGDOM GILT BOND 20210607 900, 000. 000 1, 238, 850. 000
8% UNITED KINGDOM GILT BOND 20210607 400, 000. 000 550, 600. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 300, 000. 000

1, 789, 450. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 000, 000. 000

1, 376, 500. 000

8% UNITED KINGDOM GILT BOND 20210607

400, 000. 000

550, 600. 000

8% UNITED KINGDOM GILT BOND 20210607

600, 000. 000

825, 900. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 700, 000. 000

2, 340, 050. 000

8% UNITED KINGDOM GILT BOND 20210607

1, 000, 000. 000

1, 376, 500. 000

4% UNITED KINGDOM GILT BOND 20090307
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BER R

/INEE

BER R
39, 300, 000. 000
(8, 563, 470, 000)

BER R
53, 531, 940. 000
(11, 664, 609, 726)

Frw—r Fr—7 Fre—7
Ja—>x Ja—>x Ja—x
7% DANISH GOVERNMENT BOND 20241110 2, 400, 000. 000 3, 303, 600. 000

7% DANISH GOVERNMENT BOND 20241110 1, 500, 000. 000 2, 064, 750. 000

7% DANISH GOVERNMENT BOND 20241110 1, 900, 000. 000 2, 615, 350. 000

6% DANISH GOVERNMENT BOND 20111115 4, 100, 000. 000 4, 541, 160. 000

6% DANISH GOVERNMENT BOND 20111115 1, 000, 000. 000 1, 107, 600. 000

5% DANISH GOVERNMENT BOND 20131115 1, 200, 000. 000 1, 291, 200. 000

5% DANISH GOVERNMENT BOND 20131115 1, 300, 000. 000 1, 398, 800. 000

5% DANISH GOVERNMENT BOND 20131115 1, 000, 000. 000 1, 076, 000. 000

5% DANISH GOVERNMENT BOND 20131115 1, 300, 000. 000 1, 398, 800. 000

Fr—7 Fr—7 Fr—J
7a—x NG Ja—x 7 a—x
15, 700, 000. 000 18, 797, 260. 000

(311, 174, 000) (372, 561, 693)

IV — IV — V) —
Ja—>x Va=aad Ja—x
6% NORWEGIAN GOVERNMENT BOND 20110516 1, 000, 000. 000 1, 084, 500. 000

6% NORWEGIAN GOVERNMENT BOND 20110516 1, 200, 000. 000 1, 301, 400. 000

6. 5% NORWEGIAN GOVERNMENT BOND 20130515 1, 000, 000. 000 1, 140, 000. 000

6. 5% NORWEGIAN GOVERNMENT BOND 20130515 1, 000, 000. 000 1, 140, 000. 000

6. 5% NORWEGIAN GOVERNMENT BOND 20130515 2, 700, 000. 000 3, 078, 000. 000

6. 5% NORWEGIAN GOVERNMENT BOND 20130515 2, 500, 000. 000 2, 850, 000. 000

6. 5% NORWEGIAN GOVERNMENT BOND 20130515 300, 000. 000 342, 000. 000

6. 5% NORWEGIAN GOVERNMENT BOND 20130515 2, 200, 000. 000 2, 508, 000. 000

6. 5% NORWEGIAN GOVERNMENT BOND 20130515 3, 000, 000. 000 3, 420, 000. 000

6. 5% NORWEGIAN GOVERNMENT BOND 20130515 2, 700, 000. 000 3, 078, 000. 000

6. 5% NORWEGIAN GOVERNMENT BOND 20130515 1, 100, 000. 000 1, 254, 000. 000

6. 5% NORWEGIAN GOVERNMENT BOND 20130515 700, 000. 000 798, 000. 000

6. 5% NORWEGIAN GOVERNMENT BOND 20130515 1, 700, 000. 000 1, 938, 000. 000

6. 5% NORWEGIAN GOVERNMENT BOND 20130515 2, 700, 000. 000 3, 078, 000. 000

6. 5% NORWEGIAN GOVERNMENT BOND 20130515 2, 000, 000. 000 2, 280, 000. 000

6. 5% NORWEGIAN GOVERNMENT BOND 20130515 1, 000, 000. 000 1, 140, 000. 000

6. 5% NORWEGIAN GOVERNMENT BOND 20130515 3, 200, 000. 000 3, 648, 000. 000

5% NORWEGIAN GOVERNMENT BOND 20150515 12, 000, 000. 000 12, 798, 000. 000

5% NORWEGIAN GOVERNMENT BOND 20150515 2, 300, 000. 000 2, 452, 950. 000

5% NORWEGIAN GOVERNMENT BOND 20150515 600, 000. 000 639, 900. 000

5% NORWEGIAN GOVERNMENT BOND 20150515 2, 400, 000. 000 2, 559, 600. 000

5% NORWEGIAN GOVERNMENT BOND 20150515 2, 400, 000. 000 2, 559, 600. 000

5% NORWEGIAN GOVERNMENT BOND 20150515 3, 000, 000. 000 3, 199, 500. 000

IV — IINE IV — IV —
Ja—>x Ja—>3 Ja—x
52, 700, 000. 000 58, 287, 450. 000

(944, 911, 000) (1, 045, 093, 979)

A7 = —T AT 2—F AT 2—F
7 u—j 7 ua—J 7 a—

6. 75% SWEDISH GOVERNMENT BOND 20140505

1, 000, 000. 000

1, 199, 980. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

1, 000, 000. 000

1, 199, 980. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

1, 100, 000. 000

1, 319, 978. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

1, 900, 000. 000

2, 279, 962. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

4, 500, 000. 000

5, 399, 910. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

2, 300, 000. 000

2,759, 954. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

3, 200, 000. 000

3, 839, 936. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

2, 700, 000. 000

3, 239, 946. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

1, 100, 000. 000

1, 319, 978. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

800, 000. 000

959, 984. 000
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6. 75% SWEDISH GOVERNMENT BOND 20140505

1, 700, 000. 000

2, 039, 966. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

3, 000, 000. 000

3, 599, 940. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

2, 100, 000. 000

2, 519, 958. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

1, 100, 000. 000

1, 319, 978. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

3,400, 000. 000

4, 079, 932. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

7, 000, 000. 000

8, 399, 860. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

10, 400, 000. 000

12, 479, 792. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

8, 400, 000. 000

10, 079, 832. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

1, 400, 000. 000

1, 679, 972. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

7,400, 000. 000

8, 879, 852. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

8, 200, 000. 000

9, 839, 836. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

6, 900, 000. 000

8, 279, 862. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

1, 200, 000. 000

1, 439, 976. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

700, 000. 000

839, 986. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

1, 300, 000. 000

1, 559, 974. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

1, 300, 000. 000

1, 559, 974. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

2, 400, 000. 000

2, 879, 952. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

2, 000, 000. 000

2, 399, 960. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

3, 000, 000. 000

3, 599, 940. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

1, 300, 000. 000

1, 559, 974. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

500, 000. 000

599, 990. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

2, 200, 000. 000

2, 639, 956. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505

2, 000, 000. 000

2, 399, 960. 000

6. 75% SWEDISH GOVERNMENT BOND 20140505 100, 000. 000 119, 998. 000
6. 75% SWEDISH GOVERNMENT BOND 20140505 100, 000. 000 119, 998. 000
6. 75% SWEDISH GOVERNMENT BOND 20140505 500, 000. 000 599, 990. 000

5. 5% SWEDISH GOVERNMENT BOND 20121008

3, 000, 000. 000

3, 292, 890. 000

5. 5% SWEDISH GOVERNMENT BOND 20121008

1, 000, 000. 000

1,097, 630. 000

5. 5% SWEDISH GOVERNMENT BOND 20121008

3, 700, 000. 000

4,061, 231. 000

5% SWEDISH GOVERNMENT BOND 20201201

2, 400, 000. 000

2, 722, 584. 000

5% SWEDISH GOVERNMENT BOND 20201201

1, 000, 000. 000

1, 134, 410. 000

5% SWEDISH GOVERNMENT BOND 20201201

2, 300, 000. 000

2, 609, 143. 000

5% SWEDISH GOVERNMENT BOND 20201201

1, 400, 000. 000

1, 588, 174. 000

5% SWEDISH GOVERNMENT BOND 20201201

3, 000, 000. 000

3,403, 230. 000

5% SWEDISH GOVERNMENT BOND 20201201

4, 900, 000. 000

5, 558, 609. 000

AT 2 —TF VN AT 2—F AT =T
7 a—F 7 a—F 7 a—7
121, 900, 000. 000 144, 505, 917. 000

(1, 934, 553, 000) (2,293, 308, 903)

T— TL—01 TT—
7. 5% NETHERLANDS GOVERNMENT BOND 20230115 200, 000. 000 284, 520. 000

7. 5% NETHERLANDS GOVERNMENT BOND 20230115 900, 000. 000 1, 280, 340. 000

7. 5% NETHERLANDS GOVERNMENT BOND 20230115 600, 000. 000 853, 560. 000

7.5% NETHERLANDS GOVERNMENT BOND 20230115 800, 000. 000 1, 138, 080. 000

7. 5% NETHERLANDS GOVERNMENT BOND 20230115 3, 100, 000. 000 4, 410, 060. 000

7. 5% NETHERLANDS GOVERNMENT BOND 20230115 400, 000. 000 569, 040. 000

7. 5% NETHERLANDS GOVERNMENT BOND 20230115 700, 000. 000 995, 820. 000

7.5% NETHERLANDS GOVERNMENT BOND 20230115 1, 200, 000. 000 1, 707, 120. 000

7. 5% NETHERLANDS GOVERNMENT BOND 20230115 800, 000. 000 1, 138, 080. 000

7. 5% NETHERLANDS GOVERNMENT BOND 20230115 200, 000. 000 284, 520. 000

7. 5% NETHERLANDS GOVERNMENT BOND 20230115 700, 000. 000 995, 820. 000

7. 5% NETHERLANDS GOVERNMENT BOND 20230115

1, 500, 000. 000

2, 133, 900. 000

7. 5% NETHERLANDS GOVERNMENT BOND 20230115

2, 500, 000. 000

3, 556, 500. 000

7. 5% NETHERLANDS GOVERNMENT BOND 20230115 500, 000. 000 711, 300. 000
7. 5% NETHERLANDS GOVERNMENT BOND 20230115 700, 000. 000 995, 820. 000
7. 5% NETHERLANDS GOVERNMENT BOND 20230115 500, 000. 000 711, 300. 000
7. 5% NETHERLANDS GOVERNMENT BOND 20230115 300, 000. 000 426, 780. 000
7. 5% NETHERLANDS GOVERNMENT BOND 20230115 1, 200, 000. 000 1, 707, 120. 000
7. 5% NETHERLANDS GOVERNMENT BOND 20230115 700, 000. 000 995, 820. 000
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7. 5% NETHERLANDS GOVERNMENT BOND 20230115 100, 000. 000 142, 260. 000
7. 5% NETHERLANDS GOVERNMENT BOND 20230115 100, 000. 000 142, 260. 000
8% BELGIUM GOVERNMENT BOND 20150328 4, 300, 000. 000 5, 610, 726. 000
8% BELGIUM GOVERNMENT BOND 20150328 200, 000. 000 260, 964. 000

8% BELGIUM GOVERNMENT BOND 20150328
8% BELGIUM GOVERNMENT BOND 20150328
8% BELGIUM GOVERNMENT BOND 20150328
8% BELGIUM GOVERNMENT BOND 20150328
8% BELGIUM GOVERNMENT BOND 20150328
8% BELGIUM GOVERNMENT BOND 20150328
8% BELGIUM GOVERNMENT BOND 20150328
8% BELGIUM GOVERNMENT BOND 20150328

2, 500, 000. 000
2,100, 000. 000

400, 000. 000

800, 000. 000
3, 200, 000. 000
2, 500, 000. 000
3, 100, 000. 000
2, 200, 000. 000

3, 262, 050. 000
2, 740, 122. 000

521, 928. 000
1, 043, 856. 000
4, 175, 424. 000
3, 262, 050. 000
4, 044, 942. 000
2, 870, 604. 000

8% BELGIUM GOVERNMENT BOND 20150328 500, 000. 000 652, 410. 000
8% BELGIUM GOVERNMENT BOND 20150328 600, 000. 000 782, 892. 000
8% BELGIUM GOVERNMENT BOND 20150328 700, 000. 000 913, 374. 000
8% BELGIUM GOVERNMENT BOND 20150328 1, 200, 000. 000 1, 565, 784. 000
8% BELGIUM GOVERNMENT BOND 20150328 800, 000. 000 1, 043, 856. 000
8% BELGIUM GOVERNMENT BOND 20150328 700, 000. 000 913, 374. 000

8% BELGIUM GOVERNMENT BOND 20150328
8% BELGIUM GOVERNMENT BOND 20150328
8% BELGIUM GOVERNMENT BOND 20150328
8% BELGIUM GOVERNMENT BOND 20150328
8% BELGIUM GOVERNMENT BOND 20150328
8% BELGIUM GOVERNMENT BOND 20150328
8% BELGIUM GOVERNMENT BOND 20150328
8% BELGIUM GOVERNMENT BOND 20150328

1, 600, 000. 000
2, 300, 000. 000
2,900, 000. 000
4, 400, 000. 000

100, 000. 000

600, 000. 000
3, 000, 000. 000
3, 200, 000. 000

2, 087, 712. 000
3,001, 086. 000
3, 783, 978. 000
5, 741, 208. 000

130, 482. 000

782, 892. 000
3, 914, 460. 000
4, 175, 424. 000

8% BELGIUM GOVERNMENT BOND 20150328 300, 000. 000 391, 446. 000
8% BELGIUM GOVERNMENT BOND 20150328 500, 000. 000 652, 410. 000
8% BELGIUM GOVERNMENT BOND 20150328 900, 000. 000 1, 174, 338. 000
8% BELGIUM GOVERNMENT BOND 20150328 200, 000. 000 260, 964. 000
8% BELGIUM GOVERNMENT BOND 20150328 1, 000, 000. 000 1, 304, 820. 000
8% BELGIUM GOVERNMENT BOND 20150328 700, 000. 000 913, 374. 000
8% BELGIUM GOVERNMENT BOND 20150328 800, 000. 000 1, 043, 856. 000
8% BELGIUM GOVERNMENT BOND 20150328 500, 000. 000 652, 410. 000
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