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1,547,676,200 32.14
461,544,839 9.59
100,501,809 2.09
38,751,582 0.81
30,473,447 0.63
29,389,334 0.61
28,904,247 0.60
15,874,530 0.33
14,878,737 0.31
14,531,352 0.30
9,605,496 0.20
6,080,767 0.13
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1. 18
2011/6/20 101.87 100.22 4.16
1.200 200,000,000; 203,756,000; 200,448,000
2012/12/20 97.87 96.25 3.10
0.800 155,000,000, 151,709,350 149,192,150
2015/9/20 99.65 98.18 2 75
1.400 135,000,000, 134,535,600 132,547,050
2007/10/23 103.68 102.84 2 44
2.200 114,000,000, 118,205,460 117,233,040
2008/3/20 104.17 103.19 214
2.100 100,000,000, 104,172,000, 103,194,000
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2011/9/20

102.83

101.06

° 1.400 100,000,000, 102,837,000 101,064,000 2-10
7 2014/12/19 100.76 99.12 2 06
1.540 100,000,000, 100,760,000] 99,121,000 )
8 2014/12/19 100.16 98.43 5 04
1.450 100,000,000, 100,160,000 98,429,000 )
9 2013/5/24, 96.21 94.68 1.97
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0
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- 0,
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0
S0IFRA GOV 4409/04/25 4.000 EUR 180,000 26,218,211] 25,911,462 0.54
1.
2.
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( 14 12 ) 5,034,778,016] 5,034,778,016 8,500 8,500
( 15 12 ) 5,112,484,238| 5,112,484,238 8,770 8,770
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16 11 30 17 11 30
20,450,360 20,726,996
209,805,966 190,922,379
1,708,347,817 2,273,883,889
1,711,098,375 1,800,795,070
94,198,000 100,160,000
276,108,042 168,535,960
216,936,000 206,767,700
62,500
4,983,890 4,691,928
16,451,699 15,464,699
1,115,043 466,190
4,259,495,192 4,782,477,311
4,259,495,192 4,782,477,311
16,932,412

907,100

2,213,593 2,359,299
26,563,032 28,311,552
110,616 117,898
29,794,341 47,721,161
29,794,341 47,721,161
4,651,035,531 4,544,282,096
421,334,680 190,474,054
(301,449,669) (346,079,257)
421,334,680 190,474,054
4,229,700,851 4,734,756,150
4,259,495,192 4,782,477,311
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15 12 16 12
16 11 30 17 11 30
28,811,564 30,510,756
54,546,625 46,121,390
184,504,559 508,793,567
9,539,670 102,649,979
370,889 640,161
258,693,967 688,715,853
4,719,533 4,601,407
56,634,236 55,216,863
3,018,119 2,663,282
64,371,888 62,481,552
194,322,079 626,234,301
194,322,079 626,234,301
194,322,079 626,234,301
46,014,749 8,662,966
716,885,981 421,334,680
149,111,809 11,337,098
(149,111,809) (11,337,098)
1,867,838 167,287
(1,867,838) (167,287)
16,932,412
421,334,680 190,474,054
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16 12
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16

90
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15 12 16 12
16 11 30 17 11 30
12 133

60

61

16 11 30

5,829,370,219

20,343,071

1,198,677,759

41 421,334,680
17 11 30

4,651,035,531
16,579,712
123,333,147
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15 12
16 11 30

317,721,025

28,811,564

54,546,625

184,504,559

9,539,670

370,889

46,014,749

64,371,888

92,703,159

16,271,356

180,330,303

65,515,195

317,721,025

4,651,035,531( )

317,721,025

0.0683

0

0
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16 12
17 11 30

380,114,116

18,177,128

30,510,756

46,121,390

508,793,567

102,649,979

640,161

8,662,966

62,481,552

548,204,641

17,102,447

229,826,007

63,818,968

380,114,116

4,544,282,096( )

380,114,116

0.0836

0.0040

18,177,128

1,244,716
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16 11 30

1,708,347,817 86,303,419
1,711,098,375 15,635,992
94,198,000 1,053,000
276,108,042 187,000
216,936,000 2,365,200
4,006,688,234 105,544,611
17 11 30
2,273,883,889 457,139,833
1,800,795,070 4,852,327
100,160,000 618,000
168,535,960 2,227,040
206,767,700 1,208,700
4,550,142,619 450,651,166

15 12
16 11 30

16 12
17 11 30
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16 11 30 17 11 30
0.9094 1.0419
9,094 10,419

7 877,000 6,139,000
5,000 846 4,230,000
6,000 789 4,734,000
11,000 601 6,611,000
1,100 5,850 6,435,000
6,000 1,667 10,002,000
7,000 1,425 9,975,000
2,000 938 1,876,000
8,000 1,285 10,280,000
900 2,615 2,353,500
600 2,320 1,392,000
1,000 1,332 1,332,000
1,300 4,780 6,214,000
500 3,530 1,765,000
500 3,510 1,755,000
5,000 1,190 5,950,000
1,200 3,310 3,972,000
1 1,610,000 1,610,000
5,700 4,200 23,940,000
9,000 656 5,904,000
11,000 820 9,020,000
4,000 1,184 4,736,000
8,000 671 5,368,000
6,000 616 3,696,000
8 418,000 3,344,000
8,000 T47 5,976,000
2,500 6,230 15,575,000
5,000 664 3,320,000
1,300 2,920 3,796,000
6,500 701 4,556,500
300 12,300 3,690,000

23 323,000 7,429,000
5,000 2,820 14,100,000
3,400 6,580 22,372,000
2,700 4,630 12,501,000
2,000 1,472 2,944,000
3,000 2,705 8,115,000

- 17 -




1,500 4,610 6,915,000
2,000 2,155 4,310,000
1,300 3,320 4,316,000
2,500 2,185 5,462,500
600 6,380 3,828,000

13 262,000 3,406,000

128 145,000 18,560,000
1,000 4,050 4,050,000
400 4,750 1,900,000
3,200 3,840 12,288,000
3,000 1,099 3,297,000
5,000 1,932 9,660,000
8,000 871 6,968,000
3,000 1,276 3,828,000
3,000 2,575 7,725,000
1,000 1,622 1,622,000
7,000 1,380 9,660,000
4,000 1,077 4,308,000
2,000 1,851 3,702,000
38,000 408 15,504,000
3,100 3,800 11,780,000
5,000 1,208 6,040,000
6,000 1,657 9,942,000
1,000 1,798 1,798,000
2,900 2,215 6,423,500
2,700 4,160 11,232,000
600 16,080 9,648,000
5,000 1,672 8,360,000
14,000 934 13,076,000
3,100 3,260 10,106,000
2,000 1,117 2,234,000
13,000 808 10,504,000
12,000 630 7,560,000
10,000 804 8,040,000
200 6,660 1,332,000
600 8,600 5,160,000
1,100 2,730 3,003,000
900 3,460 3,114,000
10,000 725 7,250,000
7,000 876 6,132,000
600 4,190 2,514,000
1,100 3,070 3,377,000
9,000 2,415 21,735,000
5,000 1,856 9,280,000
3,700 4,450 16,465,000
600 10,030 6,018,000
8,000 267 2,136,000
200 16,120 3,224,000
500 10,900 5,450,000
200 30,500 6,100,000
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4,200 3,690 15,498,000
1,100 9,830 10,813,000
600 10,840 6,504,000
900 8,200 7,380,000
1,200 6,840 8,208,000
1,000 8,220 8,220,000
32,000 505 16,160,000
17,000 1,233 20,961,000
11,500 5,790 66,585,000
600 3,210 1,926,000
1,200 3,700 4,440,000
3,300 6,720 22,176,000
3,200 2,235 7,152,000
600 7,880 4,728,000

7 259,000 1,813,000
2,000 1,814 3,628,000
1,000 3,080 3,080,000
2,800 4,330 12,124,000
3,200 6,710 21,472,000
3,000 2,095 6,285,000
3,000 1,316 3,948,000
4,000 2,045 8,180,000
1,200 1,871 2,245,200
800 13,160 10,528,000
10,000 905 9,050,000
3,000 1,990 5,970,000
10,000 1,476 14,760,000
900 7,270 6,543,000
7,000 1,423 9,961,000
8,000 2,455 19,640,000
300 5,490 1,647,000
2,000 1,854 3,708,000
1,600 2,365 3,784,000
2,700 2,250 6,075,000
800 5,150 4,120,000
4,800 2,670 12,816,000
5,000 672 3,360,000
38.64 1,510,000 58,346,400
4,000 1,475 5,900,000
27 1,130,000 30,510,000
5,000 899 4,495,000
9,000 981 8,829,000
10,000 895 8,950,000
4,000 1,167 4,668,000
3,000 1,325 3,975,000
6,000 728 4,368,000
7,000 1,009 7,063,000
46 845,000 38,870,000
700 9,100 6,370,000
950 7,150 6,792,500
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650 7,240 4,706,000
500 25,860 12,930,000
200 8,510 1,702,000
7,000 1,169 8,183,000
4,500 1,635 7,357,500
7,900 2,005 15,839,500
7,000 1,370 9,590,000
5,000 1,580 7,900,000
7 1,980,000 13,860,000

950 7,570 7,191,500
5,000 1,935 9,675,000
6,000 1,757 10,542,000
4,000 1,998 7,992,000
8,000 715 5,720,000
3,000 647 1,941,000
15 754,000 11,310,000

10 459,000 4,590,000

9 1,030,000 9,270,000
11,000 434 4,774,000
5,000 642 3,210,000
4,000 1,968 7,872,000
2,000 730 1,460,000
9,000 884 7,956,000
14,000 302 4,228,000
2,000 988 1,976,000
170 18,480 3,141,600

43 542,000 23,306,000

16 628,000 10,048,000

156 188,000 29,328,000
6,800 2,880 19,584,000
3,800 2,860 10,868,000
3,700 2,550 9,435,000
1,000 2,315 2,315,000
600 3,890 2,334,000
15,000 483 7,245,000
14,000 393 5,502,000
9 424,000 3,816,000
1,100 3,310 3,641,000
2,000 6,170 12,340,000
800 2,395 1,916,000
700 3,810 2,667,000
500 12,270 6,135,000
400 8,490 3,396,000
1,900 9,640 18,316,000
720,983.64 1,519,085,200
GOOGLE INC [A] 70 403.79 28,265.30
NEWS CORP. A" 2,330 14.99 34,926.70
AMERIPRISE FINANCIAL INC 180 42.55 7,659.00
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ABBOTT LABORATORIES 730 38.16 27,856.80
INTL BUSINESS MACHINES CORP 600 89.10 53,460.00
DU PONT(E.1.)DE NEMOURS 1,160 43.43 50,378.80
ALLSTATE CORP 500 57.06 28,530.00
HONEYWELL INTERNATIONAL INC 700 36.78 25,746.00
ALCOA INC 1,916 27.87 53,398.92
AMGEN INC 575 81.03 46,592.25
AMERICAN EXPRESS COMPANY 900 52.13 46,917.00
WYETH 650 41.93 27,254.50
AMERICAN INTERNATIONAL GROUP 700 68.06 47,642.00
ANHEUSER-BUSCH COS INC 430 44.70 19,221.00
TYCO INTERNATIONAL LTD 1,100 28.36 31,196.00
COMCAST CORP-CL A 1,600 26.75 42,800.00
APPLIED MATERIALS INC 1,400 18.16 25,424.00
VERIZON COMMUNICATIONS 1,060 32.15 34,079.00
BELLSOUTH CORP 1,320 27.62 36,458.40
BOEING CO 500 69.13 34,565.00
BRISTOL-MYERS SQUIBB CO 1,100 21.90 24,090.00
FEDEX CORP 400 97.90 39,160.00
CATERPILLAR INC 800 57.10 45,680.00
JPMORGAN CHASE & CO 1,366 38.96 53,219.36
CISCO SYSTEMS INC 2,400 17.51 42,024.00
COCA-COLA COMPANY 1,200 43.05 51,660.00
CENDANT CORP 1,500 17.81 26,715.00
TARGET CORP 700 54.00 37,800.00
DELL INC 1,293 30.42 39,333.06
MORGAN ST DEAN WITTER &CO 900 56.80 51,120.00
THE WALT DISNEY CO. 1,500 25.08 37,620.00
DOW CHEMICAL 1,200 46.24 55,488.00
EBAY INC 1,200 44.49 53,388.00
EMC CORP/MASS 2,000 13.96 27,920.00
BANK OF AMERICA CORP 1,366 46.78 63,901.48
CITIGROUP INC 1,800 49.09 88,362.00
EMERSON ELECTRIC CO 700 75.57 52,899.00
EXXON MOBIL CORPORATION 2,200 58.34 128,348.00
FANNIE MAE 600 49.43 29,658.00
FREDDIE MAC 600 63.57 38,142.00
WACHOVIA CORP 800 54.43 43,544.00
FIRST DATA CORP 700 44.23 30,961.00
GENERAL ELECTRIC CO. 3,600 35.93 129,348.00
GOLDMAN SACHS GROUP INC 300 130.45 39,135.00
HEWLETT-PACKARD CO. 1,550 29.96 46,438.00
HOME DEPOT INC 1,500 42.00 63,000.00
INTEL CORP 2,100 26.78 56,238.00
JOHNSON & JOHNSON 980 62.00 60,760.00
KIMBERLY-CLARK CORP 300 59.41 17,823.00
LILLY(ELI)&CO 500 50.05 25,025.00
UNITED PARCEL SERVICE-CL B 500 78.49 39,245.00
LOWE™S COS INC 700 67.75 47,425.00
MBNA CORP 1,600 27.10 43,360.00
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MCDONALD"S CORPORATION 1,900 33.93 64,467.00
METLIFE INC 600 51.97 31,182.00
MEDTRONIC INC 800 56.14 44,912.00
MERCK & CO.INC 900 30.02 27,018.00
MERRILL LYNCH & CO 700 67.52 47,264.00
MICROSOFT CORP 3,100 27.68 85,808.00
3M €O 900 78.35 70,515.00
MOTOROLA INC 1,500 24.15 36,225.00
WELLS FARGO & COMPANY 900 63.84 57,456.00
ORACLE CORPORATION 2,200 12.73 28,006.00
EXELON CORP 1,100 52.39 57,629.00
PEPSICO INC 900 59.77 53,793.00
PFIZER INC 2,508 21.47 53,846.76
ALTRIA GROUP INC 700 72.96 51,072.00
PROCTER&GAMBLE CO 1,570 57.68 90,557.60
TIME WARNER INC 3,027 17.87 54,092.49
QUALCOMM INC 700 45.54 31,878.00
US BANCORP 1,200 30.89 37,068.00
SCHLUMBERGER LTD 1,100 94.45 103,895.00
WELLPOINT INC 800 76.58 61,264.00
PRUDENTIAL FINANCIAL INC 700 77.96 54,572.00
SOUTHERN CO 1,700 35.06 59,602.00
AT&T INC 1,500 25.05 37,575.00
CHEVRON CORP 1,528 57.37 87,661.36
TEXAS INSTRUMENTS INC 1,100 31.86 35,046.00
UNITED TECHNOLOGIES CORP 600 54.18 32,508.00
UNITEDHEALTH GROUP INC 900 60.07 54,063.00
VIACOM INC-CL B 1,180 33.95 40,061.00
WALGREEN CO 800 46.96 37,568.00
WAL-MART STORES INC 900 49.01 44,109.00
WASHINGTON MUTUAL INC 1,000 42.14 42,140.00
YAHOO! INC 700 40.19 28,133.00
98,089 3,972,187.78

(475,391,433)

ROYAL DUTCH SHELL PLC-A SHS 2,200 18.10 39,820.00
ROYAL DUTCH SHELL PLC-B SHS 1,494 19.09 28,520.46
NATIONAL GRID PLC 2,544 5.50 13,992.00
BHP BILLITON PLC 2,500 8.84 22,100.00
AVIVA PLC 2,500 7.04 17,587.50
DIAGEO PLC 869 8.46 7,351.74
BRIT.AMERICAN TOBACCO 1,300 12.74 16,562.00
ANGLO AMERICAN PLC 1,000 18.70 18,700.00
HSBC HOLDINGS PLC 3,680 9.36 34,426.40
UNILEVER PLC 2,200 5.66 12,452.00
RI0 TINTO PLC-REG 1,300 23.80 30,940.00
VODAFONE GROUP PLC 26,036 1.27 32,935.54
ROYAL BANK OF SCOTLAND GROUP 1,241 16.78 20,823.98
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BP PLC 8,206 6.42 52,641.49
LLOYDS TSB GROUP PLC 3,386 4.78 16,168.15
TESCO PLC 4,958 3.07 15,208.66
GLAXOSMITHKLINE PLC 1,934 14.49 28,023.66
ASTRAZENECA PLC 781 26.81 20,938.61
HBOS PLC 2,200 8.81 19,382.00
BT GROUP PLC 5,500 2.17 11,921.25
BARCLAYS PLC 3,320 5.96 19,770.60
79,149 480,266.04

(98,752,303)

ZURICH FINANCIAL SERVICES 50 263.50 13,175.00
NOVARTIS AG-REG SHS 975 69.30 67,567.50
ROCHE HOLDING AG-GENUSSCHEIN 326 198.10 64,580.60
NESTLE SA-REGISTERED 158 391.75 61,896.50
UBS AG-REGISTERED 609 122.20 74,419.80
CREDIT SUISSE GROUP-REG 593 65.20 38,663.60
2,711 320,303.00

(29,176,400)

CLP HOLDINGS LTD 11,000 45.80 503,800.00
CHEUNG KONG 5,000 82.45 412,250.00
HANG SENG BANK 3,600 103.20 371,520.00
HUTCHISON WHAMPOA 4,000 75.00 300,000.00
SUN HUNG KAI PROPERTIES 4,000 74.75 299,000.00
27,600 1,886,570.00

(29,109,775)

NORDEA BANK AB 3,500 80.00 280,000.00
ERICSSON LM-B SHS 11,000 26.60 292,600.00
14,500 572,600.00

(8,468,754)

SAP AG 83 152.50 12,657.50
E.ON AG 304 80.59 24,499.36
BASF AG 522 62.69 32,724.18
ALLIANZ AG-REG 90 123.81 11,142.90
DAIMLERCHRYSLER AG-REG 1,199 42.97 51,521.03
SIEMENS AG 442 64.99 28,725.58
DEUTSCHE BANK AG -REG 146 83.70 12,220.20
DEUTSCHE TELEKOM AG-REG 1,231 14.20 17,480.20
ASSICURAZIONI GENERALI 572 26.39 15,095.08
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ENEL SPA 2,462 6.72 16,547.10
ENI SPA 2,352 23.19 54,542.88
TELECOM ITALIA SPA 6,166 2.40 14,792.23
L"OREAL 134 61.45 8,234.30
LVMH 584 72.90 42,573.60
VIVENDI UNIVERSAL 1,497 24.97 37,380.09
TOTAL SA 236 213.60 50,409.60
FRANCE TELECOM SA 937 21.39 20,042.43
CARREFOUR SA 602 36.90 22,213.80
SANOFI-AVENTIS SA 403 68.95 27,786.85
SOCIETE GENERALE 103 102.00 10,506.00
AXA 499 25.98 12,964.02
BNP PARIBAS 384 68.20 26,188.80
COMPAGNIE DE SAINT-GOBAIN 209 49.30 10,303.70
ABN AMRO HOLDING NV 1,099 21.02 23,100.98
UNILEVER NV-CVA 288 56.95 16,401.60
KONINKLIJKE PHILIPS ELECTRONICNV EINDHOV 1,747 23.75 41,491.25
ING GROEP N.V. 628 27.71 17,401.88
BANCO BILBAO VIZCAYA ARGENTA 2,366 15.05 35,608.30
BANCO SANTANDER CENTRAL HISP 4,420 10.85 47,957.00
TELEFONICA S.A. 1,761 12.58 22,153.38
NOKIA 0YJ 2,950 14.70 43,365.00
36,416 808,030.82
(113,900,024)
979,448.64 2,273,883,889
(754,798,689)
2

190 0 ) 50,000,000 51,477,000

200 0 ) 70,000,000 72,524,200

202 0 ) 100,000,000 104,172,000

204 0 ) 91,000,000 93,981,160

206 0 ) 35,000,000 36,119,650

230 0 ) 165,000,000 167,468,400

232 0 ) 200,000,000 203,756,000

234 0 ) 100,000,000 102,837,000

238 0 ) 70,000,000 71,804,600

239 0 ) 70,000,000 71,696,100

242 0 ) 80,000,000 80,734,400

263 0 ) 100,000,000 102,245,000

270 0 ) 52,000,000 51,475,320

272 0 ) 135,000,000 134,535,600

1,318,000, 000 1,344,826,430

618 100,000,000 100,160,000

100,000,000 100,160,000
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755 114,000,000 118,205,460
149 50,000,000 50,330,500
164,000,000 168,535,960

501 10,000,000 9,794,700
464 100,000,000 96,213,000
439 100,000,000 100,760,000
210,000,000 206,767,700

1,792,000,000 1,820,290, 090

US T-NOTE 3.625%07/04/30 170,000 168,165.70
US T-NOTE 4%07/08/31 150,000 148,968.00
US T-NOTE 3.875%09/05/15 240,000 236,023.20
US T-NOTE 5%11/08/15 120,000 123,561.60
US T-NOTE 4.25%13/08/15 150,000 147,655.50
US T-NOTE 4%14/02/15 210,000 202,715.10
US T-BOND 6.125%27/11/15 110,000 129,800.00
1,150,000 1,156,889.10

(137,632,000) (138,456,487)

CAN GOVT 5.25%12/06/01 150,000 161,317.50
150,000 161,317.50

(15, 349,500) (16,507,619)

UK GILT 5%14/09/07 150,000 158,175.00
150,000 158,175.00

(30, 843,000) (32,523,943)

GER BUNDS 6%07/01/04 80,000 82,864.00
GER BUNDS 5.25%08/01/04 160,000 167,888.00
GER BUNDS 3.75%09/01/04 250,000 256,250.00
GER BUNDS 6%16/06/20 140,000 170,898.00
GER BUNDS 4.75%28/07/04 220,000 254,012.00
FRA GOVT 4%09/04/25 180,000 186,156.00
FRA GOVT 4.75%12/10/25 300,000 327,870.00
FRA GOVT 4%13/04/25 140,000 146,594.00
FRA GOVT 4%55/04/25 20,000 20,850.00
FRA GOVT 4%55/04/25 20,000 20,850.00
SPA GOVT 4%10/01/31 260,000 270,426.00
1,770,000 1,904,658.00

(249,499,200) (268,480,591)

2,225,323,700 2,276,258,730

(433,323,700) (455,968, 640)
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77.4 22.6 13.5
100.0 0.4
75.2 24.8 2.9
100.0 0.6
100.0 0.6
100.0 0.2
29.8 70.2 8.4
18
4,832,947,990
17,817,676
4,815,130,314
4,540,765,226
1.0604
() ()
( 10 12 11 11 30 ) 7,455,238,478 1,511,195,969
( 11 12 12 11 30 ) 536,115,110 382,106,870
( 12 12 13 11 30 ) 21,897,711 58,184,003
( 13 12 14 12 ) 6,633,984 145,473,378
( 14 12 15 12 ) 3,795,404 97,350,248
( 15 12 16 11 30 ) 20,343,071 1,198,677,759
( 116 12 17 11 30 ) 16,579,712 123,333,147
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