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Ashok Leyland Ltd 2,300,788 25,988,765 0.70
Bharat Petroleum Corp Lid 198,656 24,461,997 0.66
Grasim Industries Ltd 35,607 19,080,169 0.51
HDFC Bank Lid 241,237 32,595,081 0.88
Hero MotoCorp Led 81,033 29,579,079 0.80
Housing Development and Infrastructure Led 1,300,046 15,416,417 0.41
Indiabulls Housing Finance Lid 323,958 24,967,684 0.67
Infosys Lid-ADR 615,674 85,266,414 229
Larsen & Toubro Ltd 249,703 42,917,573 115
NTPC Led 43,610 782,852 0.02
Petronet LNG Lid 674,760 22,799,571 0.61
Reliance Industries Ltd 417,370 46,456,545 1.25
State Bank of India 945,545 23,760,972 0.64
Tata Motors Ltd 538,793 28,418,803 0.76
YES BANK Led 145,389 18,486,431 0.50
440,978,353 11.85
/4
PT BANK MANDIRI (PERSERO) Tbk 144,300 808,675 0.02
PT Bank Negara Indonesia (Persero) Thk 5,215,900 15,957,893 0.43
PT Gudang Garam Tbk 604,050 24,546,869 0.66
Perusahaan Perseroan (Persero)
PT Telekomunikasi Indonesia Tbk 17,185,600 40,243,035 1.08
81,556,472 219
A
AirAsia Bhd 1,291,500 6,458,179 0.17
Malayan Banking Bhd 2,001,200 31,329,770 0.84
Tenaga Nasional Bhd 31,400 851,513 0.02
38,039,462 1.03
i
DBS Group Holdings Lid 518,900 46,978,820 1.26
Golden Agri-Resources Ltd 6,315,500 12,698,079 0.34
UOL Group Ltd 522,000 16,372,891 0.44
76,049,790 2.04
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AAC Technologies Holdings Inc 552,000 36,349,200 0.98
BYD Co Lud-H 648,000 30,099,600 0.81
China Biologic Products Inc 11,705 9,655,513 0.26
China Cinda Asset Management Co Ltd-H 10,644,000 27,780,840 0.75
China CITIC Bank Corp Led-H 3,131,000 14,747,010 0.40
China Communications Services Corp Ltd-H 4,924,000 19,892,960 0.54
China Construction Bank Corp-H 14,830,010 75,929,651 2.04
China Eastern Airlines Corp Ltd-H 4,964,000 19,161,040 0.52
China Everbright Led 1,394,000 20,770,600 0.56
China Mobile Led 1,318,124 116,851,693 3.14
China Overseas Land & Investment Ltd 1,076,000 26,362,000 0.71
China Petroleum & Chemical Corp-H 8,660,000 48,496,000 1.30
China Railway Construction Corp Lid-H 2,838,000 27,443,460 0.74
China Taiping Insurance Holdings Co Led 734,600 10,607,624 0.29
CNOOC Lid 4,821,000 46,378,020 1.25
Guangzhou Automobile Group Co Lid-H 3,808,000 35,224,000 0.95
Huadian Fuxin Energy Corp Ld-H 11,684,000 19,862,800 0.53
Industrial and Commercial Bank of China
Ld-H 3,957,000 16,975,530 0.46
Lee & Man Paper Manufacturing Ltd 1,742,000 10,016,500 0.27
Longfor Properties Co Ltd 1,616,000 16,256,960 0.44
Nine Dragons Paper (Holdings) Led 3,253,710 19,164,352 0.52
PICC Property and Casualty Co Ltd-H 2,208,600 26,768,232 0.72
Shimao Property Holdings Ltd 934,000 9,115,840 0.25
Sinopec Shanghai Petrochemical Co Ltd-H 2,912,000 10,308,480 0.28
Sunny Optical Technology (Group) Co Ltd 725,000 19,683,750 0.53
Tencent Holdings Ltd 1,170,100 206,054,610 5.54
919,956,265 24.78
]
AIA Group Lid 3,034,600 140,653,710 3.78
BOC Hong Kong (Holdings) Ltd 1,211,000 28,095,200 0.76
Cheung Kong Property Holdings Ltd 354,000 17,133,600 0.46
CK Hutchison Holdings Ltd 550,492 46,544,099 1.25
CLP Holdings Ltd 692,000 54,668,000 1.47
Hong Kong Exchanges and Clearing Ltd 175,600 32,942,560 0.89
Hongkong Land Holdings Ltd 724,400 34,228,250 0.92
PCCW Lid 6,669,000 34,678,800 0.93
Power Assets Holdings Led 218,500 15,524,425 0.42
SmarTone Telecommunications Holdings Ltd 575,000 7,935,000 0.21
Sun Hung Kai Properties Led 290,000 26,984,500 0.73
Techtronic Industries Co Ltd 798,500 25,751,625 0.69
WH Group Ltd 3,316,500 20,164,320 0.54
Wheelock and Co Ltd 929,000 33,676,250 0.91
Xinyi Automobile Glass Hong Kong
Enterprises Ltd 381,500 209,825 0.01
Xinyi Glass Holdings Led 3,052,000 17,396,400 0.47
Yue Yuen Industrial (Holdings) Led 519,000 15,907,350 0.43
552,493,914 14.87
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Dongbu Insurance Co Ld 29,431 13,740,274 0.37
Hankook Tire Co Led 120,788 41,500,287 1.12
Hanwha Chemical Corp 140,886 22,541,800 0.61
Hyosung Corp 31,667 26,560,326 0.71
Hyundai Development Co-

Engineering & Construction 76,502 20,383,390 0.55
KB Financial Group Inc 119,700 26,288,686 0.71
KIA Motors Corp 87,557 25,481,897 0.69
Korea Electric Power Corp 185,471 75,469,259 2.03
KT&G Corp 41,036 37,735,908 1.02
LG Electronics Inc 69,070 25,080,452 0.67
LG Uplus Corp 417,661 30,669,561 0.82
NAVER Corp 9,373 44,832,618 1.21
Samsung Electronics Co Ltd 22,707 217,987,583 5.85
Shinhan Financial Group Co Ltd 152,243 38,974,277 1.05
SHINSEGAE Inc 26,710 35,088,567 0.94
SK Innovation Co Ld 26,288 24,882,328 0.67
SKC Co Lud 114,937 20,945,188 0.56

728,162,401 19.58
A
Chin-Poon Industrial Co Ltd 536,000 8,930,198 0.24
Chunghwa Telecom Co Ltd 1,746,000 48,902,746 1.32
E.SUN Financial Holding Co Ltd 3,611,000 16,494,690 0.44
Elite Material Co Led 1,951,000 35,272,658 0.95
Fubon Financial Holding Co Led 2,478,000 22,430,005 0.60
Hon Hai Precision Industry Co Ld 2,817,670 55,880,531 1.50
Hota Industrial Mfg. Co Ltd 1,076,000 38,803,117 1.04
King Yuan Electronics Co Led 3,256,000 22,348,768 0.60
Largan Precision Co Ltd 67,000 47,437,652 1.28
Mega Financial Holding Co Led 3,131,857 18,296,637 0.49
Powertech Technology Inc 1,737,000 29,858,566 0.80
“Taiwan Semiconductor Manufacturing

Co Lid-ADR 1,020,417 207,665,780 5.59
Tong Yang Industry Co Ltd 1,624,000 18,662,809 0.50
Visual Photonics Epitaxy Co Led 2,048,000 24,076,973 0.65

595,067,130 16.00
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Bangkok Bank Pcl-Foreign 573,698 20,500,552 0.55
Indorama Ventures Pcl-Foreign 6,149,400 39,336,702 1.06
Thai Oil Pcl-Foreign 1,014,700 13,429,385 0.36
The Siam Cement Pcl-Foreign 358,300 37,620,188 1.01
110,886,827 298
LBy 3543790614 9532
TR MR Y
i
Peace Mark (Holdings) Lid 2,010,000 0.00
CLRRM B B A 0.00
faetl 35790614 9532
HefiF 173,856,704 468
Ey il 3717647318 10000
HBRA 3,335,605,510
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AAC Technologies Holdings Inc 1,019,000 67,101,150 2.38
Bank of China Ltd-H 35,898,100 110,925,129 3.93
Beijing Capital Land Led-H 7,312,000 20,619,840 0.73
Beijing Jingneng Clean Energy Co Lid-H 17,452,000 43,979,040 1.56
BYD Co Led-H 508,000 23,596,600 0.84
China Cinda Asset Management Co Led-H 21,284,000 55,551,240 1.97
China CITIC Bank Corp Ltd-H 9,806,000 46,186,260 1.64
China Communications Construction Co Ltd-H 3,499,000 29,041,700 1.03
China Communications Services Corp Ltd-H 5,850,000 23,634,000 0.84
China Construction Bank Corp-H 39,537,620 202,432,614 7.17
China Eastern Airlines Corp Led-H 4,782,000 18,458,520 0.65
China Everbright Led 4,108,000 61,209,200 217
China Lesso Group Holdings Ltd 4,584,000 18,794,400 0.67
China Life Insurance Co Ltd-H 2,049,000 34,054,380 121
China Merchants Bank Co Ltd-H 627,218 10,875,960 0.39
China Mobile Ltd 2,771,500 245,693,475 8.70
China National Building Material Co Led-H 8,796,000 29,730,480 1.05
China Overseas Land & Investment Ltd 3,653,200 89,503,400 3.17
China Petroleum & Chemical Corp-H 21,976,800 123,070,080 436
China Power International Development Led 9,460,000 26,961,000 0.96
China Railway Construction Corp Ld-H 5,519,500 53,373,565 1.89
China Shenhua Energy Co Ld-H 613,000 8,741,380 0.31
China Telecom Corp Led-H 16,960,000 58,681,600 2.08
China Unicom (Hong Kong) Ltd 2,188,000 17,547,760 0.62
Chongging Rural Commercial Bank Co Led-H 10,209,000 40,019,280 1.42
CIFI Holdings (Group) Co Ltd 2,246,000 4,267,400 0.15
CNOOC Ld 8,943,000 86,031,660 3.05
Far East Horizon Ltd 4,431,000 26,674,620 0.95
Fosun International Ltd 1,275,500 12,755,000 0.45
Guangzhou Automobile Group Co Ltd-H 6,388,000 59,089,000 2.09
Huadian Fuxin Energy Corp Ltd-H 3,254,000 5,531,800 0.20
Huaneng Renewables Corp Ltd-H 3,798,000 9,760,860 0.35
Industrial and Commercial Bank of China

Lud-H 40,869,850 175,331,657 6.21
KWG Property Holding Ltd 6,805,000 30,554,450 1.08
Lee & Man Paper Manufacturing Ltd 2,464,000 14,168,000 0.50
Longfor Properties Co Ltd 2,172,000 21,850,320 0.77
Nine Dragons Paper (Holdings) Led 3,133,000 18,453,370 0.65
PetroChina Co Ltd-H 9,140,000 48,350,600 171
PICC Property and Casualty Co Led-H 4,641,120 56,250,374 1.99
Ping An Insurance (Group) Co of China Lid-H 1,790,500 61,145,575 217
Shanghai Jin Jiang International Hotels (Group)

Co Lud-H 9,438,000 23,878,140 0.85
Sinopec Shanghai Petrochemical Co Led-H 3,444,000 12,191,760 0.43
Sunny Optical Technology (Group) Co Led 2,548,000 69,178,200 245
Technovator International Ltd 6,530,000 25,728,200 0.91
Tencent Holdings Ltd 1,527,200 268,939,920 9.53
Tongda Group Holdings Ltd 19,150,000 28,916,500 1.02
Weichai Power Co Ltd-H 2,257,000 17,920,580 0.63

2,536,750,039 89.88

BB (4
iR
B il Wil A
I/
FHEH
Lliedy 50
#it
AlIA Group Lid 703,000 32,584,050 115
Man Wah Holdings Ltd 2,308,400 25,761,744 091
Orient Overseas (International) Ltd 733,500 19,327,725 0.68
PCCW Led 5,369,000 27,918,800 0.99
Techtronic Industries Co Led 281,500 9,078,375 0.32
The Link REIT 257,000 13,569,600 0.48
Truly International Holdings Led 3,920,000 14,543,200 0.52
WH Group Lid 6,868,000 41,757,440 1.48
Xinyi Automobile Glass Hong Kong
Enterprises Led 244,500 134,475 0.00
Xinyi Glass Holdings Lid 1,956,000 11,149,200 0.40
195,824,609 6.93
Ei e 41 2732574648 9681
TR MR B
i1
China North Industries Investment Led 20,000 0.00
CUBRAR IR by A T 0.0
L 2732574648 9681
S 89,952,516 319
BV 2,822,507,164  100.00
BBYRA 2,788,458,681
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BUWOG AG 11,550 2,070,286 0.31
Erste Group Bank AG 17,170 3,007,313 0.46
OMV AG 14,753 3,208,025 0.49
8,285,624 1.26
I
Anheuser-Busch InBev SA/NV 6,234 6,322,263 0.96
Delhaize Group SA 8,803 7,176,270 1.09
13,498,533 2.05
HE
AJIS Schouw & Co 10,192 4,378,115 0.66
Carlsberg A/S-B 4,275 3,144,903 0.48
Danske Bank A/S 28,642 5,824,685 0.88
Genmab A/S 3,804 5,336,609 0.81
Novo Nordisk A/S-B 37,697 15,651,308 236
Pandora A/S 8,520 8,959,554 1.36
Royal Unibrew A/S 19,352 6,686,235 1.01
Vestas Wind Systems A/S 16,124 8,459,231 1.28
William Demant Holding A/S 13,345 2,011,414 0.30
60,452,054 9.14
W
Elisa Oyj 13,533 4,014,680 0.61
Neste Oyj 12,664 3,508,973 0.53
Sampo Oyj-A 11,374 3,583,120 0.54
Stora Enso Oyj-R 43,831 2,713,965 0.41
UPM-Kymmene Oyj 39,313 5,560,047 0.84
19,380,785 293
Vi g
Altran Technologies 20,222 2,087,453 0.32
Atos SE 6,042 3,883,383 059
AXASA 38,389 5,894,503 0.89
BNP Paribas SA 19,125 6,556,795 0.99
Cap Gemini SA 7,740 5,219,707 0.79
Eiffage SA 3410 1,888,233 0.29
Euronext NV 9,121 2,606,714 0.40
Natixis SA 65,281 1,919,165 0.29
Orange 71,430 9,027,446 1.37
Renault SA 4,982 2,940,439 0.45
SCOR SE 14,255 3,297,656 0.50
Societe Generale SA 6,154 1,497,128 0.23
Technip SA 6,988 2,941,742 045
Teleperformance 5,834 3,872,455 0.59
Thales SA 6,941 4,489,931 0.68
Total SA 35,057 13,114,832 1.9
Ubisoft Entertainment SA 30,275 8,618,429 1.31
Valeo 11,775 4,075,008 0.62
Vallourec SA 10,621 294,381 0.04

T REH B IS (A1)

¥
Wil {5

i34 SR
W/

FBH
iy &)
Y (#)
Veolia Environnement SA 37,680 6,326,671 0.96
Vinci SA 14,513 7,971,258 121

98,523,329 14.96
=
adidas AG 2,102 2,328,441 0.35
Bayer AG 3,201 2,530,998 0.38
Continental AG 3373 4,924,609 0.75
Covestro AG 5,990 2,003,420 0.31
Deutsche Telekom AG 86,000 11,332,356 1.72
Duerr AG 2,711 1,589,546 0.24
Evonik Industries AG 12,903 2,975,435 0.45
Fresenius SE & Co KGaA 15,181 8,617,012 1.31
Hannover Rueck SE 9,292 7,517,211 1.14
Henkel AG & Co KGaA 4,294 4,056,700 0.61
Infincon Technologies AG 40,762 4,561,013 0.69
Metro AG 16,101 3,814,257 0.58
ProSiebenSat.1 Media SE 10,202 3,450,134 0.52
SAP SE 15,262 8,839,355 1.34
Software AG 10,027 2,641,250 0.40
Suedzucker AG 17,468 2,978,915 0.45
Vonovia SE 16,363 4,621,390 0.70

78,842,042 11.94
E R
Bank of Ireland 1,118,196 1,783,972 0.27
CRH Ple 35,961 8,063,128 122
KingSpan Group Ple 13,977 2,350,428 0.36
Paddy Power Betfair Plc 4,510 3,719,561 0.56
Smurfic Kappa Group Ple 8,843 1,509,952 0.23

17,427,041 2.64
BAR
ENEL Spa 134,397 4,612,868 0.70
Mediobanca Spa 49,924 2,219,405 0.34
Prysmian Spa 16,232 2,749,235 0.42
Recordati Spa 10,997 2,560,569 0.39

12,142,077 1.85
R
BE Semiconductor Industries NV 13,410 2,829,257 0.43
Corbion NV 14,789 2,755,444 0.42
Heineken NV 10,955 7,819,586 119
Koninklijke Ahold NV 32,858 5,638,877 0.85
Koninklijke KPN NV 133,079 3,735,588 0.57
NN Group NV 22,043 4,713,389 0.71
Koninklijke Boskalis Westminster NV 6,794 1,809,847 0.27

29,301,988 4.44
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Marine Harvest ASA 19,569 2,522,153 0.38
Orkla ASA 38,826 2,649,121 0.40
Statoil ASA 25,468 3,390,685 0.51
8,561,959 1.29
LEER
Galp Energia SGPS SA| 32,169 3,467,736 0.53
Jeronimo Martins SGPS SA 30,260 3,695,137 0.56
7,162,873 1.09
HHT
Aena SA 2,598 2,649,346 0.40
Grifols SA 13,761 2,404,296 0.36
Iberdrola SA 134,906 7,081,626 1.07
International Consolidated Airlines Group SA 89,731 3,424,161 0.52
Repsol SA 11,856 1,166,641 0.18
16,726,070 253
Tttt
AB Volvo-B 37,557 2,853,193 0.43
Boliden AB 24,052 3,583,998 0.54
Hexagon AB-B 9,167 2,566,663 039
Investor AB-B 13,490 3,468,373 0.53
Skandinaviska Enskilda Banken AB-A 42,087 2,810,188 0.43
Skanska AB-B 26,656 4,279,438 0.65
Svenska Cellulosa AB SCA-B 17,834 4,390,997 0.67
Svenska Handelsbanken AB-A 24,231 2,257,778 0.34
Swedbank AB-A 18,926 3,043,636 0.46
29,254,264 4.44
St
ABB Lid 42,697 6,467,167 0.98
Actelion Led 4,325 5,591,587 0.85
dorma+kaba Holding AG-B 536 2,885,248 0.44
Givaudan SA 224 3,470,929 0.53
Lonza Group AG 3,206 4,094,090 0.62
Nestle SA 23,771 14,151,592 214
Novartis AG 12,625 8,016,112 121
Roche Holding Ltd 10,383 21,064,991 3.18
Swiss Life Holding AG 1,539 2,729,742 0.41
Swiss Re AG 7,427 4,986,341 0.76
73,457,799 11.12

THREHB IS ()

i
#¥% i Wil i
I/
FEH
LRy
HH
3i Group Ple 127,124 7,270,675 1.10
Anglo American Plc 10,078 765,265 0.12
ARM Holdings Ple 33,246 3,927,942 0.60
Ashtead Group Ple 16,015 1,780,048 0.27
AstraZeneca Plc 8,379 3,909,950 0.59
Auto Trader Group Ple 67,662 2,497,896 0.38
BARRATT DEVELOPMENTS Ple 99,129 4,198,049 0.64
Beazley Ple 48,709 1,852,139 0.28
Bellway Ple 17,266 3,423,348 0.52
BHP Billiton Ple 42,171 4,153,331 0.63
British American Tobacco Plc 24,617 12,454,109 1.89
BT Group Ple 222,138 9,514,145 1.44
BTG Ple 41,433 3,124,976 0.47
Bunzl Ple 9,101 2,188,555 0.33
Centamin Ple 267,982 3,692,440 0.56
Compass Group Ple 21,926 3,257,032 0.49
Direct Line Insurance Group Ple 152,429 5,490,323 0.83
Galliford Try Ple 12,368 1,178,950 0.18
Glencore Ple 194,941 3,112,660 0.47
Greencore Group Ple 90,408 2,904,123 0.44
Greggs Ple 30,314 3,071,695 0.47
Halma Ple 27,652 2,937,721 0.45
Howden Joinery Group Ple 60,959 2,445,937 0.37
Imperial Brands Plc 17,361 7,351,365 L1
Intermediate Capital Group Ple 70,643 3,618,212 0.55
Mondi Ple 19,296 2,811,930 0.43
National Grid Pl 64,898 7,430,276 1.13
OneSavings Bank Ple 65,170 1,441,224 0.22
Persimmon Plc 23,604 3,567,937 0.54
Provident Financial Ple 14,938 3,589,082 0.54
Randgold Resources Ltd 1,973 1,733,349 0.26
Rio Tinto Ple 13,581 3,254,530 0.49
Royal Dutch Shell Ple-A 25,254 5,401,535 0.82
Royal Dutch Shell Ple-B 41,306 8,897,436 1.35
RPC Group Ple 25,137 2,057,385 0.31
Shire Ple 21,192 10,274,166 1.56
Taylor Wimpey Ple 225,555 3,117,277 0.47
The Paragon Group of Cos Ple 76,376 1,934,781 0.29
Unilever Plc 9,471 3,540,957 0.54
WPP Ple 31,611 5,124,990 0.78
WS Akins Ple 14,920 2,065,132 0.31
166,362,873 25.22
iR A 639379311 9690
iaie L 639379311 9690
S 20,436,581 3.10
YRl 659815892 100.00
BT RA 614,958,510

* B R M AN A R R DA A 5y LT o
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Bank of China Ltd-1.93% 11/01/2018 30,000,000 30,126,000 0.99
Bank of China Ltd-2.02% 26/04/2019 11,500,000 11,507,314 0.38
Bank of China Ltd-2.4% 15/05/2017 20,000,000 20,180,040 0.66
Bank of China Ltd-Floating 11/01/2018 10,000,000 9,984,480 0.33
Bank of Communications Co Ltd-

1.86% 13/03/2018 15,000,000 15,038,445 0.49
China Construction Bank (Asia) Corp

Led-2.4% 03/04/2017 15,000,000 15,117,555 0.50
China Construction Bank Corp-2.28%  30/05/2017 20,000,000 20,174,560 0.66
China Construction Bank Corp-4.05%  15/01/2020 4,000,000 4,243,536 0.14
China Development Bank-2.95% 20/03/2017 20,000,000 20,223,180 0.66
China Development Bank-3% 25/06/2018 4,000,000 4,096,392 0.13
China Development Bank-3.75% 26/01/2022 20,000,000 21,271,580 0.70
DBS Bank (Hong Kong) Ltd-3.86% 20/01/2020 25,000,000 26,712,025 0.88
DBS Bank (Hong Kong) Ltd-3.95%  20/01/2020 15,000,000 16,073,250 0.53
DBS Bank (Hong Kong) Ltd-4.07% 27/08/2018 18,000,000 18,952,128 0.62
Hang Seng Bank Ltd-1.75% 16/10/2017 60,000,000 60,369,840 1.98
Hang Seng Bank Ltd-2.25% 11/05/2020 13,000,000 13,266,448 0.44
Industrial and Commercial Bank of

China (Asia) Ltd-1.95% 09/09/2016 25,000,000 25,050,550 0.82
OCBC Wing Hang Bank Ltd-2.6% 16/07/2018 19,000,000 19,412,300 0.64
OCBC Wing Hang Bank Ltd-3.2% 09/06/2021 25,000,000 26,199,325 0.86
Sumitomo Mitsui Banking Corp-1.98% 03/12/2018 15,000,000 15,029,070 0.49
Sumitomo Mitsui Banking Corp-2.24% 11/03/2019 25,000,000 25,172,550 0.83
The Bank of East Asia Ltd-2.25% 15/05/2017 25,000,000 25,191,600 0.83
The Bank of Tokyo-Mitsubishi UF]

Ltd-1.64% 02/07/2018 50,000,000 50,115,000 1.64

493,507,168 16.20

Ak 493,507,168 1620
Hrit
V8 e
Airport Authority Hong Kong-1.5% ~ 02/09/2016 16,000,000 16,023,456 0.53
Airport Authority Hong Kong-2.25%  05/09/2022 17,000,000 17,450,500 0.57
Airport Authority Hong Kong-4.85%  15/03/2021 22,000,000 25,294,170 0.83
Asian Development Bank-0.97% 06/04/2017 15,000,000 15,018,000 0.49
Ausnet Services Holdings Pry

Lid-4.125% 16/03/2020 18,000,000 19,059,876 0.63
Australia and New Zealand Banking

Group Ltd-3.37% 14/11/2018 1,500,000 1,561,347 0.05
Australia and New Zealand Banking

Group Lid-4.01% 02/02/2017 5,000,000 5,078,465 0.17
Australia and New Zealand Banking

Group Ltd-4.5% 10/02/2020 8,000,000 8,680,104 0.28
Australia and New Zealand Banking

Group Ltd-5.24% 05/07/2017 3,000,000 3,114,654 0.10
BG Energy Capital Plc-3.94% 02/10/2019 10,000,000 10,527,420 0.35
BNZ International Funding Ltd-2.35%  31/03/2021 20,000,000 20,119,560 0.66
CIMB Bank Bhd-2.7% 14/05/2019 20,000,000 20,376,060 0.67

FRFREIEE (A1)

i

Ll BB (4
FhEt (4)
LIEH BN (4)

CLP Power Hong Kong Financing Ltd-
2%

CLP Power Hong Kong Financing Ltd-
2.83%

CLP Power Hong Kong Financing Ltd-
3.22%

CLP Power Hong Kong Financing Ltd-
3.45%

CLP Power Hong Kong Financing Ltd-
3.93%

CLP Power Hong Kong Financing Ltd-
3.97%

Commonwealth Bank of Australia-
1.88%

HKCG (Finance) Ltd-2.8%

HKCG (Finance) Ltd-2.85%

HKCG (Finance) Ltd-3.3%

HKCG (Finance) Ltd-3.4%

HKCG (Finance) Ltd-3.55%

HKCG (Finance) Ltd-3.8%

Hong Kong Government-0.25%

Hong Kong Government-0.27%

Hong Kong Government-0.8%

Hong Kong Government-0.91%

Hong Kong Government-0.97%

Hong Kong Government-1.09%

Hong Kong Government-1.1%

Hong Kong Government-1.47%

Hong Kong Government-1.68%

Hong Kong Government-1.73%

Hong Kong Government-1.94%

Hong Kong Government-2.13%

Hong Kong Government-2.16%

Hong Kong Government-2.22%

Hong Kong Government-2.31%

Hong Kong Government-2.46%

Hong Kong Government-2.53%

Hong Kong Government-3.56%

Hong Kong Government-5.125%

Hong Kong Science & Technology Parks
Corp-2.12%

Hong Kong Science & Technology Parks
Corp-3.2%

Hongkong Land Notes Co Ltd-3%

Hongkong Land Notes Co Ltd-3.15%

Hongkong Land Notes Co Ltd-3.95%

Hongkong Land Notes Co Ltd-3.95%

Korea Expressway Corp-4%

Korea Gas Corp-2.5%

Korea National Oil Corp-2.18%

Korea National Oil Corp-4.5%

Kowloon-Canton Railway Corp-3.5%

Kowloon-Canton Railway Corp-3.64%

Kowloon-Canton Railway Corp-3.82%

Kowloon-Canton Railway Corp-3.88%

Macquarie Bank Ltd-3.55%

¥
AME R Wil 2 b
BT

31/01/2017
20/09/2022
20/03/2030
01/03/2027
20/09/2021
23/03/2026

28/04/2019
25/02/2025
10/11/2025
16/05/2022
07/02/2022
13/12/2023
05/04/2027
18/09/2017
18/12/2017
271082027
05/11/2020
08/12/2016
05/06/2023
17/01/2023
20/02/2019
21/01/2026
20/02/2024
04/12/2023
16/07/2030
09/12/2019
07/08/2024
21/06/2021
04/08/2021
22/06/2020
25/06/2018
23/07/2019

11/07/2019

11/07/2024
26/10/2022
10/05/2028
08/06/2020
06/11/2023
02/03/2022
20/06/2017
29/01/2020
04/03/2021
290412019
2410712019
09/07/2021
15/06/2021
29/08/2017

8,000,000
22,000,000
10,000,000

5,000,000

4,000,000

7,000,000

55,000,000
6,000,000
40,000,000
10,000,000
12,000,000
20,000,000
5,000,000
16,000,000
28,000,000
40,000,000
25,000,000
30,000,000
20,000,000
103,900,000
10,000,000
55,000,000
19,000,000
15,000,000
10,000,000
13,000,000
61,000,000
25,000,000
60,000,000
40,000,000
40,000,000
45,000,000

48,000,000

45,000,000

5,000,000
10,000,000
10,000,000
10,000,000

4,000,000
15,000,000
20,000,000
10,000,000
26,000,000
27,500,000
27,000,000
21,000,000
18,000,000

/
FHEW

8,041,376
22,612,326
9,694,680
5,212,030
4,342,580
7,605,532

55,205,375
6,030,600
40,007,840
10,551,090
12,734,676
21,376,060
5,351,065
15,980,592
27,948,424
38,576,200
25,253,800
30,092,790
20,350,000
105,650,506
10,226,400
57,909,500
20,175,283
16,143,450
10,924,130
13,690,391
66,652,138
26,962,500
65,136,000
42,948,480
42,428,000
50,285,880

48,052,800

48,240,000

5,150,000
10,236,000
10,638,320
10,902,380

4,309,600
15,122,415
20,006,500
10,932,570
27,624,038
29,443,535
29,876,121
23,280,096
18,364,104

0.26
0.74
0.32
0.17

0.14

1.81
0.20
131
0.35
0.42
0.70
0.18
0.52
0.92
127
0.83
0.99
0.67
3.46
0.34
1.90
0.66
0.53
0.36
0.45
218
0.88
214
141
1.39
1.65

1.60

1.58
0.17
0.34
0.35
0.36
0.14
0.50
0.66
0.36
0.91
0.97
0.98
0.76
0.60
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MTR Corp (C.I) Ltd-1.68% 15/03/2017
MTR Corp (C1.) Ltd-1.9% 251012020
MTR Corp (C.I) Ltd-2.15% 08/12/2016
MTR Corp (C.I) Ltd-2.25% 12/10/2022
MTR Corp (C.I) Ltd-3% 09/11/2045
MTR Corp (C.I) Ltd-4.75% 11/05/2020
MTR Corp (C.I) Ltd-4.95% 21/10/2019
MTR Corp (C1.) Ltd-5.2% 18/07/2018
National Australia Bank Led-2.05% 25/03/2019
National Australia Bank Ltd-2.3% 12/06/2017
Nordea Bank AB-2.5% 22/01/2019
SP PowerAssets Ltd-4.01% 20/05/2019
Standard Chartered Bank-4.1% 29/06/2020
Sun Hung Kai Properties (Capital Market)

Led-2.95% 08/05/2023
Sun Hung Kai Properties (Capital Market)

Ltd-3.23% 10/01/2023
Sun Hung Kai Properties (Capital Market)

Lid-3.25% 05/12/2022
Sun Hung Kai Properties (Capital Market)

Led-3.36% 2410412017
Sun Hung Kai Properties (Capital Market)

Ltd-4.05% 24102/2021
Sun Hung Kai Properties (Capital Market)

Lid-4.1% 20/04/2021
Sun Hung Kai Properties (Capital Market)

Lid-5.05% 14/08/2018
Swire Pacific MTN Financing Ltd-2.9% 24/01/2023
Swire Pacific MTN Financing Ltd-

3.35% 31/07/2025
Swire Pacific MTN Financing Ltd-

3.78% 28/02/2022
Swire Pacific MTN Financing Ltd-3.9% 05/11/2030
Swire Pacific MTN Financing Ltd-4.2% 18/12/2018
Swire Properties MTN Financing Ltd-

3.55% 1710712024
Telstra Corp Ltd-4.02% 10/07/2020
The Bank of East Asia Ltd-2.97% 24/06/2019
The Export-Import Bank of Korea-

2.525% 13/02/2019
The Hong Kong Mortgage Corp Ltd-

1.33% 14/08/2017
The Hong Kong Mortgage Corp Ltd-

1.4% 29/04/2019
The Hong Kong Mortgage Corp Ltd-

1.45% 12/01/2018
The Hong Kong Mortgage Corp Ltd-

1.6% 04/03/2020
The Hong Kong Mortgage Corp Ltd-

2.4% 27/09/2021
The Hong Kong Mortgage Corp Ltd-

3.397% 17/04/2018
The Hong Kong Mortgage Corp Ltd-

3.475% 17/09/2019
The Hong Kong Mortgage Corp Ltd-

4.525% 02/09/2020
The Hong Kong Mortgage Corp Ltd-

4.85% 09/07/2018

i
T Y
e
S
20,000,000 20,110,200 0.66
27,500,000 27,870,728 091
30,000,000 30,180,090 0.99
21,500,000 22,042,940 0.72
10,000,000 10,585,580 0.35
5,500,000 6,167,337 0.20
4,000,000 4,455,200 0.15
29,000,000 31,356,511 1.03
25,000,000 25,121,300 0.82
15,000,000 15,137,745 0.50
30,000,000 30,575,820 1.00
15,000,000 15,796,410 0.52
5,000,000 5,358,500 0.18
9,000,000 9,213,300 0.30
10,000,000 10,420,530 0.34
6,000,000 6,258,534 0.21
6,000,000 6,093,732 0.20
5,000,000 5,377,380 0.18
5,000,000 5,389,940 0.18
3,000,000 3,202,245 0.11
10,000,000 10,221,690 0.34
10,000,000 10,281,820 0.34
10,000,000 10,738,220 0.35
10,000,000 10,351,960 0.34
6,000,000 6,343,938 0.21
5,000,000 5,327,845 0.17
10,000,000 10,623,950 0.35
15,000,000 15,384,975 0.50
2,000,000 2,041,004 0.07
15,000,000 15,071,925 0.49
25,000,000 25,144,975 0.83
40,000,000 40,289,200 132
29,500,000 29,785,678 0.98
2,000,000 2,094,352 0.07
22,000,000 22,917,664 0.75
25,000,000 26,736,075 0.88
42,500,000 46,707,500 1.53
10,500,000 11,285,400 037

FRFREIEE (A1)

st
i WA AR Wi A
74
FHEW
Ll R (0
Htzatit (40)
LI es e )
The Hong Kong Mortgage Corp Ltd-

5.056% 05/10/2022 7,000,000 8,365,000 0.27
The Hong Kong Mortgage Corp Ltd-

5.34% 26/06/2017 10,000,000 10,435,470 0.34
The Hongkong Land Treasury Services

(Singapore) Pre Ltd-4.1875% 23/10/2019 4,000,000 4,236,400 0.14
The Korea Development Bank-1.82%  26/04/2018 36,000,000 36,154,044 119
The Korea Development Bank-1.965%  25/02/2018 20,000,000 20,147,260 0.66
The Korea Development Bank-2.28%  31/10/2018 28,500,000 28,878,908 0.95
The Link Finance (Cayman) 2009 Ltd-

2.8% 27/12/2022 20,000,000 20,387,140 0.67
The Link Finance (Cayman) 2009 Led-

3.14% 18/05/2018 10,000,000 10,288,890 0.34
The Link Finance (Cayman) 2009 Ltd-

3.2% 06/09/2021 4,000,000 4,174,768 0.14
The Link Finance (Cayman) 2009 Ltd-

3.73% 23/01/2017 36,000,000 36,541,836 1.20
The Link Finance (Cayman) 2009 Ltd-

475% 20/05/2019 11,000,000 11,888,800 039
United Overseas Bank Ltd-2.2% 27/03/2017 25,000,000 25,125,000 0.82
Urban Renewal Authority-1.5% 13/07/2017 20,000,000 20,125,000 0.66
Urban Renewal Authority-1.65% 17/01/2020 22,000,000 22,249,832 0.73
Urban Renewal Authority-1.75% 02/08/2019 25,000,000 25,403,500 0.83
Urban Renewal Authority-2.15% 10/05/2023 26,000,000 26,523,796 0.87
Urban Renewal Authority-2.92% 27/01/2021 62,000,000 65,906,000 215
Westpac Banking Corp-4.55% 22/01/2020 38,000,000 41,208,340 135
Wharf Finance (No. 1) Ltd-3.8% 02/12/2016 10,000,000 10,091,470 0.33

2,391,495,432 78.48
United States Treasury Note/Bond-

1.625% 15/02/2026 7,000,000 54,921,898 1.80
United States Treasury Note/Bond-

1.625% 15/05/2026 4,000,000 31,414,263 1.03

86,336,161 2.83
FeAi kA 2477831593 8131
i A7 B SR A 2971338761 9751
BYtAm 2971338761 9751
Jfbi e 75898463 249
B v T 3,047,037,204 10000
B A 2,929,236,881

* ke GO AN A A A DU DA 51 H ST
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Agricultural Bank of China Ltd-1.1%  28/11/2016 20,000,000 19,999,760 0.98
Bank of China Ltd-1.3% 24/01/2017 25,000,000 25,012,575 122
Bank of China Led-1.6% 01/02/2017 50,000,000 50,105,300 245
Bank of China Ltd-1.93% 11/01/2018 16,000,000 16,067,200 0.79
Bank of China Ltd-2.25% 27/03/2017 2,000,000 2,013,632 0.10
Bank of China Ltd-2.6% 25/10/2016 16,000,000 16,073,440 0.79
Bank of China Ltd-2.8% 21/11/2016 24,000,000 24,151,368 1.18
China CITIC Bank International Ltd-

0.9% 17/08/2016 14,000,000 14,001,610 0.69
China CITIC Bank International Ltd-

1% 22/07/2016 45,000,000 45,007,425 2.20
China CITIC Bank International Ltd-

3.26% 14/09/2017 20,000,000 20,389,440 1.00
China Construction Bank Corp-1.9%  11/11/2016 25,000,000 25,065,000 1.23
China Development Bank-1.15% 13/01/2017 60,000,000 59,992,200 295
China Development Bank-1.17% 28/10/2016 60,000,000 60,026,340 295
China Development Bank-2.95% 20/03/2017 15,000,000 15,167,385 0.74
Dah Sing Bank Ltd-1.75% 26/01/2017 30,000,000 30,108,330 1.47
Dah Sing Bank Ltd-1.85% 16/01/2017 15,000,000 15,061,110 0.74
DBS Bank (Hong Kong) Ltd-2.25% 20/10/2016 10,000,000 10,038,900 0.49
Industrial and Commercial Bank of

China (Asia) Ltd-1.95% 09/09/2016 35,000,000 35,070,770 1.72
The Bank of East Asia Ltd-2.52% 04/08/2016 6,000,000 6,008,880 0.29

489,360,665 23.98
kA 489,360,665 23.98
Htzait
YA R
Airport Authority Hong Kong-1.5% 19/09/2016 27,000,000 27,052,137 132
Airport Authority Hong Kong-1.75%  28/07/2016 5,000,000 5,004,610 0.24
Asian Development Bank-0.97% 06/04/2017 50,000,000 50,060,000 245
Asian Development Bank-1.05% 27/02/2017 40,000,000 40,081,040 1.96
Australia and New Zealand Banking

Group Ltd-4.01% 22/02/2017 36,000,000 36,613,080 179
CLP Power Hong Kong Financing Ltd-

2% 31/01/2017 30,000,000 30,155,160 1.48
CLP Power Hong Kong Financing Ltd-

4.38% 11/01/2017 35,000,000 35,614,460 1.74
Commonwealth Bank of Australia-1.88% 28/04/2019 25,000,000 25,120,625 123
Commonwealth Bank of Australia-2%  18/03/2019 3,000,000 3,025,791 0.15
Korea National Oil Corp-1.8% 22/01/2018 8,000,000 7,992,800 0.39

fRELRERE A7)
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74
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VIBHAEAL ()
MTR Corp (C.I) Ltd-1.68% 15/03/2017 32,000,000 32,176,320 1.57
MTR Corp (C.I) Ltd-2.15% 08/12/2016 10,000,000 10,060,030 0.49
MTR Corp (C.I) Ltd-4.9% 25/06/2018 20,000,000 21,497,120 1.05
National Australia Bank Ltd-2.3% 12/06/2017 20,000,000 20,183,660 0.99
National Australia Bank Ltd-5.092%  22/08/2016 10,000,000 10,056,110 0.49
Standard Chartered Bank-1.7% 17/05/2018 15,000,000 14,989,890 0.73
The Hong Kong Mortgage Corp Ltd-

0.69% 16/01/2017 90,000,000 89,965,980 441
The Hong Kong Mortgage Corp Ltd-

1.15% 28/03/2017 50,000,000 50,112,950 245
The Hong Kong Mortgage Corp Ltd-

1.25% 27/01/2017 35,000,000 35,035,000 171
The Hong Kong Mortgage Corp Ltd-

1.33% 14/08/2017 23,000,000 23,110,285 113
The Hong Kong Mortgage Corp Ltd-

5.2% 16/07/2018 15,500,000 16,796,141 0.82
The Hong Kong Mortgage Corp Ltd-

5.34% 26/06/2017 70,000,000 73,048,290 3.58
The Korea Development Bank-1.965%  25/02/2018 40,000,000 40,294,520 1.97
The Link Finance (Cayman) 2009 Ltd-

3.12% 28/05/2018 10,000,000 10,309,700 0.50
The Link Finance (Cayman) 2009 Ltd-

3.73% 23/01/2017 16,000,000 16,240,816 0.79
United Overseas Bank Ltd-2.2% 27/03/2017 25,000,000 25,125,000 123

749,721,515 36.66
et kAR 749721515 3666
Ll A RO R AR 1,239.082,180  60.64
Byam 1239082180 6064
Sl 804236129 3936
Ey il 2043318309 10000
Bk 1,244,532,897

* BrREA B AN A A R AR DA 50 H ST

14




BB )
R NAENA ST A REMSE

FEFER IS

fhi¥ i
B SR Wil {5

74
FHEW

ik dy
L
AAC Technologies Holdings Inc 1,302,500 85,769,625 1.83
Bank of China Ld-H 14,037,000 43,374,330 0.93
Beijing Capital Land Led-H 8,186,000 23,084,520 0.49
Beijing Jingneng Clean Energy Co Ltd-H 15,342,000 38,061,840 0.82
BYD Co Ld-H 515,000 23,921,750 0.51
China Cinda Asset Management Co Led-H 21,466,000 56,026,260 1.20
China CITIC Bank Corp Ltd-H 4,840,000 22,796,400 0.49
China Communications Construction Co Ltd-H 2,314,000 19,206,200 0.41
China Communications Services Corp Led-H 5,960,000 24,078,400 0.51
China Construction Bank Corp-H 23,272,570 119,155,558 2.54
China Eastern Airlines Corp Led-H 6,416,000 24,765,760 0.53
China Everbright Led 4,230,000 63,027,000 1.34
China Lesso Group Holdings Ltd 3,891,000 15,953,100 0.34
China Mobile Ltd 1,841,993 163,292,679 3.48
China National Building Material Co Led-H 10,510,000 35,523,800 0.76
China Overseas Land & Investment Ltd 3,724,000 91,238,000 1.95
China Petroleum & Chemical Corp-H 16,515,200 92,485,120 1.97
China Power International Development Led 11,309,000 32,230,650 0.69
China Railway Construction Corp Ltd-H 5,168,000 49,974,560 1.07
China Telecom Corp Ltd-H 15,150,000 52,419,000 112
Chongging Rural Commercial Bank Co Led-H 10,994,000 43,096,480 0.92
CIFI Holdings (Group) Co Led 3,810,000 7,239,000 0.15
CNOOC Lid 4,585,040 44,108,085 0.94
Far East Horizon Ltd 5,008,000 30,148,160 0.64
Fosun International Lid 2,138,000 21,380,000 0.46
Guangzhou Automobile Group Co Ld-H 8,568,000 79,254,000 1.69
Huadian Fuxin Energy Corp Ltd-H 5,510,000 9,367,000 0.20
Huaneng Renewables Corp Led-H 3,208,000 8,244,560 0.18
Industrial and Commercial Bank of China Ltd-H 27,426,460 117,659,513 251
KWG Property Holding Ltd 10,244,500 45,997,805 0.98
Lee & Man Paper Manufacturing Ltd 2,165,000 12,448,750 0.27
Longfor Properties Co Ltd 1,845,000 18,560,700 0.40
Nine Dragons Paper (Holdings) Ltd 2,649,000 15,602,610 033
PetroChina Co Led-H 3,734,000 19,752,860 0.42
PICC Property and Casualty Co Led-H 6,794,820 82,353,218 1.76
Shanghai Jin Jiang International Hotels (Group)

Co Ltd-H 7,932,000 20,067,960 0.43
Sinopec Shanghai Petrochemical Co Led-H 2,894,000 10,244,760 0.22
Sunny Optical Technology (Group) Co Ltd 4,003,000 108,681,450 232
Technovator International Ltd 10,732,000 42,284,080 0.90
Tencent Holdings Led 2,000,335 352,258,994 7.52
Tongda Group Holdings Ltd 31,660,000 47,806,600 1.02
Weichai Power Co Ltd-H 1,899,000 15,078,060 0.32

2,228,619,197 47.56

RRFRBSIESE (A1)

s
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AIA Group Led 7,902,000 366,257,700 7.80
BOC Hong Kong (Holdings) Ltd 4,554,500 105,664,400 225
Cathay Pacific Airways Ltd 3,049,000 34,514,680 0.74
Cheung Kong Infrastructure Holdings Ltd 345,000 23,011,500 0.49
Cheung Kong Property Holdings Lid 2,384,829 115,425,724 246
CK Hutchison Holdings Led 1,495,329 126,430,067 2.70
CLP Holdings Ltd 2,024,000 159,896,000 3.41
Hang Seng Bank Led 229,100 30,309,930 0.65
Hong Kong Exchanges and Clearing Ltd 618,600 116,049,360 248
Hongkong Land Holdings Led 1,503,000 71,017,477 1.52
HSBC Holdings Ple 5,860,500 277,494,675 5.92
Jardine Matheson Holdings Led 179,928 81,401,191 1.74
Man Wah Holdings Ltd 5,941,200 66,303,792 141
Orient Overseas (International) Ltd 1,236,500 32,581,775 0.70
PCCW Lid 20,453,000 106,355,600 227
Power Assets Holdings Ld 720,500 51,191,525 1.09
SmarTone Telecommunications Holdings Led 3,948,500 54,489,300 1.16
Sun Hung Kai Properties Ld 1,542,359 143,516,505 3.06
Techtronic Industries Co Led 1,520,000 49,020,000 1.05
The Link REIT 2,531,500 133,663,200 2.85
Truly International Holdings Ltd 6,658,000 24,701,180 0.53
Vitasoy International Holdings Ltd 682,000 9,602,560 0.20
WH Group Lid 12,092,500 73,522,400 157
Wheelock and Co Led 1,807,000 65,503,750 1.40
Xinyi Automobile Glass Hong Kong Enterprises
Lid 415,000 228,250 0.00
Xinyi Glass Holdings Ltd 3,320,000 18,924,000 0.40
Yue Yuen Industrial (Holdings) Led 870,500 26,680,825 0.57
2,363,757,366 50.42
LR fr AR 4592376563 97.98
CRRM BB
B
Moulin Global Eyecare Holdings Led 514,000 - 0.00
CUBRMUBE B 4 - 0.00
ByeAm 4592376563 97.98
Jfbiee 94,825,855 202
Y iR 4,687.002418  100.00
BBVIA 4,664,755,637

* PR A0 A R AR DA 2 5 R LBt 57 o
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Bank of Montreal-4.55% 01/08/2017 500,000 3,099,769 0.09 Wells Fargo & Co-3.874% 21/05/2025 750,000 4,747,033 0.13
The Bank of Nova Scotia-4.1% 08/06/2017 500,000 3,077,081 0.09 Winnipeg City of-5.9% 02/02/2029 125000 1,004,565  0.03
6,176,850 0.18 62,218,935 173
kiR 6176850 0.18| |HHEILIRABEL
Hti ik Caech Republic Government-4% 11/04/2017 5,400,000 1770829 0.5
LRI B B PAZ R B,
Australia Government-3.25% 210042029 875000 5628592  0.16| |Denmark Government-1.75% 15/11/2025 5,200,000 6,963,709 019
Australia Government-4.5% 15/042020 2,225,000 14200073 039 | |Denmark Government-4.5% 15/11/2039 500000 1,097,968  0.03
Morgan Stanley-4.75% 16/11/2018 500,000 2,983,693 0.08
Morgan Stanley-8% 09/05/2017 500,000 3,005,380 0.08 8,061,677 0.22
25817738 071 ViemY {id
VEE 7 s ABB Finance BV-2.625% 26/03/2019 400,000 3,693440  0.10
ABN AMRO Bank NV-3.625% 06/10/2017 500,000 4,511,228 0.13
American International Group Inc-5% 26/04/2023 500,000 5,922,235 0.16 ABN AMRO Bank NV-4.125% 28/03/2022 500,000 5,209,126 0.14
Cooperatieve Rabobank U.A.-2.25% 23/03/2022 500,000 5,369,170 0.15| | Aegon NV-Floating 25/04/2044 500,000 3,922,891 0.11
HSBC Finance Corp-6.25% 19/08/2019 250,000 2,920,601 0.08| | Anheuser-Busch InBev SA/NV-1.5% 18/04/2030 3,500,000 30,363,778 0.84
ING Bank NV-5.375% 15/04/2021 500,000 6,112,629 0.17 Anheuser-Busch InBev SA/NV-2.875% 25/09/2024 250,000 2,507,202 0.07
Lloyds Bank Plc-2.5% 01/06/2022 500,000 5,356,807 0.15 AT&T Inc-2.75% 19/05/2023 500,000 4,787,172 0.13
NATIONAL GRID ELECTRICITY Autoroutes du Sud de la France-7.375%  20/03/2019 500,000 5,167,404 0.14
TRANSMISSION Ple-7.375% 13/01/2031 350,000 5,808,628  0.16| |B.A.T International Finance Plc-5.375%  29/06/2017 600,000 5,449,549 0.15
Nationwide Building Society-5.625% 09/09/2019 500,000 5,882,972 0.16 Belgium Government-0.8% 22/06/2025 2,250,000 20,618,026 0.57
Northern Rock (Asser Management) Ple- Belgium Government-3.75% 28/09/2020 50,000 509,958 0.01
6.375% 02/12/2019 400,000 4,850,420 0.13 Belgium Government-4.25% 28/09/2022 975,000 10,827,693 0.30
NV Bank Nederlandse Gemeenten-5.2%  07/12/2028 200,000 2,839,709 0.08 BNP Daribas SA-2.375% 17/02/2025 500,000 4,266,101 0.12
The Goldman Sachs Group Inc-5.5% 12/10/2021 500,000 5,807,779 0.16 BNP Paribas SA-2.875% 26/09/2023 500,000 4,988,805 0.14
The Royal Bank of Scotland Ple-6.625%  17/09/2018 400,000 4,626,635 0.13 BRED-Banque Populaire-6.437% 18/06/2018 400,000 3,755,221 0.10
The United Kingdom-1.25% 22/07/2018 1,450,000 15,478,665 043 Bundestepublik Deutschland-1% 15/08/2024 3,275,000 31,303,248 0.87
The United Kingdom-1.75% 22/07/2019 1,800,000 19,683,738 0.55 Bundesrepublik Deutschland-1.5% 15/05/2024 1,575,000 15,592,738 0.43
The United Kingdom-1.75% 07/09/2022 470,000 5,269,261 0.15 Bundesrepublik Deutschland-2.5% 15/08/2046 375,000 5,197,982 0.14
The United Kingdom-3.25% 2200112044 1,650,000 22993915 0.64| | Bundesrepublik Deutschland-4% 040112037 630,000 9579938 027
The United Kingdom-4.25% 07/12/2027 950,000 13,307,883 0.37| | Bundesrepublik Deutschland-4.75% 04/07/2034 250,000 3938705 0.1
The United Kingdom-4.25% 07/03/2036 240,000 3,630,739 0.10 Cloverie Plc for Zurich Insurance
The United Kingdom-4.25% 07/12/2040 750,000 11,838,990 0.33 Co Ltd-Floating 24/07/2039 500,000 4,997,851 0.14
Cooperatieve Rabobank U.A.-4.125% 14/07/2025 900,000 9,973,768 0.28
147,700,776 4.10 Cooperatieve Rabobank U.A.-5.875% 20/05/2019 450,000 4,433,123 0.12
CRH Finance Ltd-3.125% 03/04/2023 500,000 4,978,676  0.14
VYV Evom-1 404 Daimler AG-2.375% 08/03/2023 500,000 4,902,153 0.14
EDF-4% 12/11/2025 250,000 2719915 0.08
Bell Canada-3.35% 22/03/2023 750,000 4,744,205 0.13 EDF-4.125% 25/03/2027 1,000,000 11,085,647 0.31
JPMorgan Chase & Co-Floating 22/02/2021 500,000 2,914,526 0.08 Electricite de France-4.625% 11/09/2024 700,000 7,793,559 0.22
Morgan Stanley-4.9% 23/02/2017 500,000 3,059,332 0.09 Engie-6.375% 18/01/2021 500,000 5,549,692 0.15
Ontario Electricity Financial Corp-10%  06/02/2020 500,000 3,922,361 0.11 FedEx Corp-1% 11/01/2023 3,500,000 30,566,821 0.85
Province Of British Columbia-5.7% 18/06/2029 275,000 2,278,525 0.06 France Government OAT-1.75% 25/11/2024 1,500,000 14,825,338 0.41
Province of Ontario-2.1% 08/09/2019 1,850,000 11,450,760 0.32 France Government OAT-4.5% 25/04/2041 1,000,000 15762917 0.44
Province of Quebec Canada-4.5% 01/12/2020 1,000,000 6,841,257 0.19 GE Capital European Funding Unlimited
Rogers Communications Inc-6.11% 25/08/2040 800,000 5,986,141 0.17 Co-4.35% 03/11/2021 250,000 2,635,399 0.07
Royal Bank of Canada-Floating 06/12/2024 1,000,000 6,149,074 0.17 HSBC France-1.875% 16/01/2020 500,000 4,556,136 0.13
The Goldman Sachs Group Inc-Floating ~ 19/04/2022 1,000,000 5,881,311 0.16 Imperial Brands Finance Plc-2.25% 26/02/2021 500,000 4,608,668 0.13
TransCanada PipeLines Ltd-3.69% 19/07/2023 500,000 3,239,845 0.09
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Ireland Government-2%

Ireland Government-3.4%

Ireland Government-4.5%

Ttaly Buoni Poliennali Del Tesoro-0.25%
Italy Buoni Poliennali Del Tesoro-2.15%
Italy Buoni Poliennali Del Tesoro-3.25%
Ttaly Buoni Poliennali Del Tesoro-3.75%
Ttaly Buoni Poliennali Del Tesoro-5%
Italy Buoni Poliennali Del Tesoro-5.25%
Italy Buoni Poliennali Del Tesoro-5.5%
JPMorgan Chase & Co-1.375%
MasterCard Inc-1.1%

Morgan Stanley-1.75%

Morgan Stanley-2.25%

Morgan Stanley-2.375%

Morgan Stanley-4.375%

Nationwide Building Society-1.25%
Netherlands Government-2.25%
Netherlands Government-2.5%
Netherlands Government-2.75%
Netherlands Government-5.5%

Nordea Bank AB-2.25%

Oracle Corp-3.125%

Orange-2.5%

Philip Morris International Inc-2.875%
Santander Consumer Finance SA-0.9%
Santander Uk Ple-1.75%

Spain Government-1.15%

Spain Government-4.4%

Spain Government-5.15%

Spain Government-6%

Standard Chartered Ple-1.75%

Svenska Handelsbanken AB-4.375%
The Goldman Sachs Group Inc-2.625%
The Goldman Sachs Group Inc-3.25%
The Goldman Sachs Group Inc-4.5%
The Procter & Gamble Co-2%

The Royal Bank of Scotland Ple-5.375%
The Royal Bank of Scotland Plc-5.5%
Time Warner Inc-1.95%

Tyco Electronics Group SA-1.1%

¥
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/
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18/02/2045 150,000 1,520,927 0.04
18/03/2024 2,375,000 25,271,320 0.70
18/04/2020 900,000 9,151,640 0.25
15/05/2018 2,000,000 17,347,660 0.48
15/12/2021 2,025,000 19,049,575 0.53
01/09/2046 250,000 2,590,450 0.07
01/08/2021 795,000 8,019,846 0.22
01/08/2034 500,000 6,321,544 0.18
01/11/2029 600,000 7,405,042 0.21
01/11/2022 2,500,000 28,002,001 0.78
16/09/2021 500,000 4,503,622 0.13
01/12/2022 500,000 4,468,510 0.12
11/03/2024 3,500,000 31,057,571 0.86
12/03/2018 500,000 4,467,298 0.12
31/03/2021 500,000 4,654,736 0.13
12/10/2016 500,000 4,363,088 0.12
03/03/2025 500,000 4,278,092 0.12
15/07/2022 1,175,000 11,775,086 0.33
15/01/2033 150,000 1,764,718 0.05
15/01/2047 150,000 2,116,021 0.06
15/01/2028 1,125,000 15,746,942 0.44
05/10/2017 200,000 1,774,406 0.05
10/07/2025 500,000 5,186,411 0.14
01/03/2023 500,000 4,886,018 0.14
30/05/2024 300,000 2,980,578 0.08
18/02/2020 500,000 4,306,456 0.12
15/01/2018 500,000 4,402,792 0.12
30/07/2020 4,000,000 36,028,836 1.00
31/10/2023 3,000,000 32,600,946 091
31/10/2044 250,000 3,453,959 0.10
31/01/2029 2,325,000 30,412,812 0.85
29/10/2017 101,000 888,752 0.02
20/10/2021 750,000 7,886,323 0.22
19/08/2020 500,000 4,657,168 0.13
01/02/2023 500,000 4,893,262 0.14
30/01/2017 500,000 4,422,498 0.12
16/08/2022 500,000 4,785,214 0.13
30/09/2019 110,000 1,083,992 0.03
23/03/2020 750,000 7,548,623 0.21
15/09/2023 500,000 4,591,895 0.13
01/03/2023 500,000 4,383,906 0.12

T RBPOEE (A7)

690,630,404 19.18

YR

BPCE-0.793%

Citigroup Inc-2.24%

Citigroup Inc-2.36%

Cooperatieve Rabobank U.A.-0.38%
Cooperatieve Rabobank U.A.-1.362%
Credit Agricole SA-0.435%

Credit Suisse AG-0.337%

DnB Bank ASA-0.593%

Japan Government 20 Year Bond-1.4%
Japan Government 20 Year Bond-1.5%
Nordea Bank AB-0.312%

13/12/2018 300,000,000
09/12/2022 100,000,000
16/09/2025 100,000,000
22/05/2020 100,000,000
02/11/2022 100,000,000
26/06/2020 100,000,000
17/07/2018 100,000,000
24/01/2019 100,000,000
20/09/2034 965,000,000
20/03/2034 240,000,000
04/06/2020 100,000,000

22,805,977 0.63
8,410,144 0.23
8,709,560 0.24
7,589,550 0.21
8,064,168 0.22
7,627,928 0.21
7,529,376 0.21
7,632,143 0.21

91,157,272 2.53

22,959,164 0.64
7,605,339 0.21
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The Export-Import Bank of Korea-0.45%  14/03/2017 100,000,000 7,571,570 0.21
The Export-Import Bank of Korea-1.32%  08/07/2016 100,000,000 7,556,823 0.21
The Export-Import Bank of Korea-1.38%  24/05/2017 100,000,000 7,640,574 0.21
The Korea Development Bank-0.69% 29/01/2019 100,000,000 7,595,231 0.21
230,454,819 6.38
VRGP 8 75 2
Malaysia Government-3.654% 31/10/2019 2,200,000 4,280,093 0.12
Malaysia Government-3.795% 30/09/2022 10,750,000 20,798,164 0.58
Malaysia Government-3.889% 31/07/2020 6,200,000 12,163,544 0.34
Malaysia Government-4.498% 15/04/2030 500,000 999,077 0.03
38,240,878 1.07
Ve TiT e 200
America Movil SAB de CV-6.45% 05/12/2022 306,400,000 122,738,251 342
Mexican Bonos-4.75% 14/06/2018 6,000,000 2,504,129 0.07
Mexican Bonos-5% 11/12/2019 6,000,000 2,491,384 0.07
Mexican Bonos-6.5% 10/06/2021 200,000,000 87,393,726 243
Mexican Bonos-7.25% 15/12/2016 2,000,000 846,984 0.02
Mexican Bonos-8.5% 13/12/2018 17,000,000 7,680,653 0.21
Petroleos Mexicanos-7.65% 24/11/2021 74,000,000 29,985,492 0.83
253,640,619 7.05
LR e 28 e
New Zealand Government-3% 15/04/2020 200,000 1,138,808 0.03
New Zealand Government-6% 15/12/2017 230,000 1,337,177 0.04
2,475,985 0.07
A 25
Norway Government-4.25% 19/05/2017 500,000 476,935 0.01
Norway Government-4.5% 22/05/2019 1,900,000 1,957,685 0.05
2,434,620 0.06
VU1 L 57
Poland Government-2.5% 25/07/2018 1,400,000 2,773,717 0.08
Poland Government-5.25% 25/10/2017 850,000 1,732,686 0.05
Poland Government-5.25% 2511012020 825,000 1,819,697 0.05
Poland Government-5.5% 25/10/2019 800,000 1,740,393 0.05
8,066,493 0.23
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Singapore Government-1.625% 01/10/2019 300,000 1,746,138 0.05
Singapore Government-3% 01/09/2024 400,000 2,503,511 0.07
SP PowerAssets Ltd-4.665% 18/08/2020 250,000 1,574,314 0.04
5,823,963 0.16
V3Ea Lozt dis
South Africa Government-8.25% 15/09/2017 4,100,000 2,158,837 0.06
VEL 0 /rX dig
Sweden Government-1.5% 13/11/2023 1,400,000 1,434,545 0.04
Sweden Government-3.75% 12/08/2017 62,000,000 59,565,420 1.66
Sweden Government-4.25% 12/03/2019 3,475,000 3,602,509 0.10
64,602,474 1.80
DAL RS 8
Switzerland Government-2.5% 08/03/2036 1,225,000 14,916,504 0.41
Thailand Government-5.67% 13/03/2028 10,000,000 2,973,832 0.08
215t Century Fox America Inc-3% 15/09/2022 45,000 363,635 0.01
21t Century Fox America Inc-4.75% 15/09/2044 50,000 429,788 0.01
215t Century Fox America Inc-5.4% 01/10/2043 165,000 1,486,984 0.04
21st Century Fox America Inc-6.15% 15/02/2041 150,000 1,453,340 0.04
AbbVie Inc-1.75% 06/11/2017 200,000 1,560,905 0.04
AbbVie Inc-2.5% 14/05/2020 275,000 2,181,272 0.06
AbbVie Inc-3.6% 14/05/2025 235,000 1,910,503 0.05
Aetna Inc-2.4% 15/06/2021 500,000 3,958,031 0.11
Aetna Inc-2.75% 15/11/2022 30,000 237,312 0.01
Aetna Inc-2.8% 15/06/2023 650,000 5,151,603 0.14
Aetna Inc-3.2% 15/06/2026 500,000 3,991,168 0.11
Aetna Inc-4.25% 15/06/2036 250,000 2,004,024 0.06
Actna Inc-4.375% 15/06/2046 250,000 2,014,349 0.06
Alabama Power Co-3.85% 01/12/2042 40,000 323,123 0.01
Altria Group Inc-2.85% 09/08/2022 205,000 1,665,969 0.05
Altria Group Inc-4.5% 02/05/2043 385,000 3,371,701 0.09
American Honda Finance Corp-1.125%  07/10/2016 460,000 3,572,732 0.10
American Honda Finance Corp-2.45%  24/09/2020 460,000 3,706,705 0.10
American International Group Inc-3.375% 15/08/2020 350,000 2,849,071 0.08
American International Group Inc-3.875% 15/01/2035 1,000,000 7,428,676 0.21
Anadarko Petroleum Corp-4.5% 15/07/2044 315,000 2,244,639 0.06
Anheuser-Busch Cos Llc-5.6% 01/03/2017 295,000 2,359,742 0.07
Anheuser-Busch Inbev Finance Inc-2.65%  01/02/2021 500,000 4,022,944 0.11
Anheuser-Busch Inbev Finance Inc-3.65%  01/02/2026 1,825,000 15,168,444 0.42
Anheuser-Busch Inbev Finance Inc-4.7%  01/02/2036 1,085,000 9,459,755 0.26
Anheuser-Busch Inbev Finance Inc-4.9%  01/02/2046 795,000 7,228,117 0.20
Anheuser-Busch InBev Worldwide
Inc-8.2% 15/01/2039 145,000 1,792,985 0.05

HEBREREE ()
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Anthem Inc-1.875%
Anthem Inc-3.125%
Anthem Inc-4.35%
Anthem Inc-4.625%
Apache Corp-3.25%
Apache Corp-4.25%
Apache Corp-4.75%
Apple Inc-1.7%
Apple Inc-2.85%
Apple Inc-3.45%
Associated Banc-Corp-4.25%
AstraZeneca Ple-4.375%
AT&T Inc-2.375%
AT&T Inc-3.4%
AT&T Inc-3.6%
AT&T Inc-3.8%
AT&T Inc-4.125%
AT&T Inc-4.45%
AT&T Inc-4.45%
AT&T Inc-4.5%
AT&T Inc-6%
AT&T Inc-6.375%
Australia and New Zealand Banking
Group Ltd-5.1%

Bank of America Corp-2.6%
Bank of America Corp-2.625%
Bank of America Corp-4%
Bank of America Corp-4.25%
Barclays Bank Ple-5%

Baxalta Inc-4%

Baxalta Inc-5.25%

BNP Paribas SA-1.25%
BNP Paribas SA-2.4%
BP Capital Markets Ple-2.241%

Capital One Bank (USA) National
Association-2.15%

Celgene Corp-2.875%

Celgene Corp-5%

Celgene Corp-5.25%

Chevron Corp-1.104%

Chevron Corp-1.718%

Chevron Corp-2.355%

Chubb INA Holdings Inc-3.35%

Cigna Corp-4%

Cigna Corp-4.375%

Citigroup Inc-2.7%

Citigroup Inc-4.6%

CMS Energy Corp-4.875%

Colombia Government-4%

Colombia Government-4.375%

Colombia Government-7.375%

B.A.T. International Finance Ple-2.75%
Baltimore Gas and Electric Co-3.35%

BHP Billiton Finance (USA) Ltd-2.05%

Burlington Northern Santa Fe Llc-3.45%
Burlington Northern Santa Fe Llc-3.85%
Burlington Northern Santa Fe Llc-4.9%

Burlington Northern Santa Fe Llc-5.05%

¥
AN hER ﬂgﬁ i s b

15/01/2018
15/05/2022
15/08/2020
15/05/2042
15/04/2022
15/01/2044
15/04/2043
22/02/2019
06/05/2021
09/02/2045
15/01/2025
16/11/2045
2711112018
15/05/2025
17/02/2023
15/03/2022
17/02/2026
15/05/2021
01/04/2024
15/05/2035
15/08/2040
01/03/2041

13/01/2020
15/06/2020
01/07/2023
15/01/2019
19/04/2021
01/04/2024
22/10/2026
22/09/2016
23/06/2025
23/06/2045
30/09/2018
1211212016
12/12/2018
26/09/2018
15/09/2021
01/09/2023
01/04/2044
01/03/2041

21/11/2018
15/08/2020
15/08/2045
15/08/2043
05/12/2017
2410612018
05/12/2022
03/05/2026
15/02/2022
15/12/2020
30/03/2021
09/03/2026
01/03/2044
26/02/2024
12/07/2021
18/03/2019

#i/

FHEE
180,000 1,404,472
60,000 481,614
110,000 925,615
110,000 895,236
413,000 3,282,542
80,000 600,859
35,000 279,176
25,000 197,251
425,000 3,482,596
255,000 1,859,072
595,000 4,765,694
100,000 846,193
125,000 989,755
720,000 5,714,229
400,000 3,237,485
180,000 1,483,604
270,000 2,250,358
50,000 426,023
35,000 298,332
265,000 2,103,330
110,000 996,730
55,000 519,313
500,000 4,317,689
525,000 4,223,831
390,000 3,199,767
2,290,000 18,180,853
1,000,000 7,877,695
1,000,000 8,280,806
750,000 6,034,841
430,000 3,364,516
70,000 566,731
105,000 883,605
230,000 1,807,876
410,000 3,185,266
360,000 2,847,682
75,000 594,148
250,000 2,102,036
430,000 3,712,219
45,000 416,556
175,000 1,633,497
420,000 3,281,702
300,000 2,407,051
25,000 213,624
15,000 130,818
80,000 621,721
80,000 627,947
80,000 630,028
1,155,000 9,551,839
145,000 1,211,778
200,000 1,685,377
735,000 5,804,112
150,000 1,233,844
325,000 2,890,898
15,800,000 128,042,604
15,000,000 124,934,468
7,600,000 67,221,378

0.04
0.01
0.03
0.02
0.09
0.02
0.01
0.01

0.05
0.13
0.02
0.03
0.16
0.09
0.04
0.06
0.01
0.01
0.06
0.03
0.01

0.12
0.12
0.09
0.51
0.22
0.23
0.17
0.09
0.02
0.02
0.05
0.09
0.08
0.02
0.06
0.10
0.01
0.05

0.09
0.07
0.01
0.00
0.02
0.02

0.27
0.03
0.05
0.16
0.03
0.08
3.57
3.48
1.87
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Comcast Corp-2.75%

Comcast Corp-4.6%

Comeast Corp-5.7%

Comcast Corp-6.5%

ConocoPhillips Co-1.05%

ConocoPhillips Co-4.3%

ConocoPhillips Co-Floating

Cooperatieve Rabobank U.A.-1.7%

Cooperatieve Rabobank U.A.-4.375%

Cooperatieve Rabobank U.A.-5.25%

CRH America Inc-8.125%

CSX Corp-3.7%

CSX Corp-3.95%

CVS Health Corp-2.25%

CVS Health Corp-5%

CVS Health Corp-5.125%

Daimler Finance North America Llc-1.45%

Daimler Finance North America Llc-
2.375%

Daimler Finance North America Llc-2.7%

Danske Bank A/S-2.8%

Deutsche Telekom International Finance
BV-6.75%

Devon Energy Corp-2.25%

Devon Energy Corp-3.25%

Dominion Gas Holdings Llc-4.8%

Dominion Resources Inc-3.9%

DTE Energy Co-6.375%

Eastman Chemical Co-3.8%

Eastman Chemical Co-4.65%

Electricite de France-4.875%

Enterprise Products Operating Llc-4.9%

Exxon Mobil Corp-2.222%

FedEx Corp-4.55%

Florida Power & Light Co-5.96%

Ford Motor Credit Co Lle-2.597%

GE Capital International Funding Co
Unlimited Co-2.342%

GE Capital International Funding Co
Unlimited Co-4.418%

General Electric Co-4.5%

General Electric Co-5.3%

Georgia-Pacific Llc-3.734%

Georgia-Pacific Llc-5.4%

Gilead Sciences Inc-4.75%

Gilead Sciences Inc-4.8%

Halliburton Co-4.75%

Hewlett Packard Enterprise Co-2.85%

HSBC Holdings Plc-2.95%

HSBC Holdings Plc-3.6%

Imperial Brands Finance Plc-4.25%

Ingersoll-Rand Global Holding Co Ltd-
2.875%

Ingersoll-Rand Global Holding Co Ltd-
5.75%

Ingersoll-Rand Luxembourg Finance SA-
2.625%

¥

AN hER Wil T2 b
W/
FHEW

01/03/2023 280,000 2,275,099 0.06
15/08/2045 240,000 2,143,945 0.06
01/07/2019 600,000 5,263,169 0.15
15/11/2035 25,000 269,642 0.01
15/12/2017 170,000 1,310,841 0.04
15/11/2044 250,000 1,968,140 0.05
15/05/2022 500,000 3,679,556 0.10
19/03/2018 590,000 4,617,884 0.13
04/08/2025 1,150,000 9,319,806 0.26
04/08/2045 250,000 2,156,242 0.06
15/07/2018 255,000 2,221,347 0.06
30/10/2020 195,000 1,625,076 0.05
01/05/2050 370,000 2,873,486 0.08
05/12/2018 420,000 3,333,378 0.09
01/12/2024 160,000 1,452,923 0.04
20/07/2045 405,000 3,898,229 0.11
01/08/2016 285,000 2,212,242 0.06
01/08/2018 190,000 1,506,884 0.04
03/08/2020 500,000 4,023,821 0.11
10/03/2021 750,000 6,038,501 0.17
20/08/2018 250,000 2,164,726 0.06
15/12/2018 230,000 1,771.917 0.05
15/05/2022 245,000 1,843,466 0.05
01/11/2043 25,000 210,157 0.01
01/10/2025 500,000 4,155,727 0.12
15/04/2033 110,000 1,097,526 0.03
15/03/2025 500,000 4,100,011 0.11
15/10/2044 45,000 357,111 0.01
22/01/2044 360,000 2,932,825 0.08
15/05/2046 500,000 4,179,321 0.12
01/03/2021 525,000 4,199,778 0.12
01/04/2046 465,000 3,914,801 0.11
01/04/2039 200,000 2,153,761 0.06
04/11/2019 425,000 3,373,553 0.09
15/11/2020 571,000 4,563,838 0.13
15/11/2035 597,000 5,195,123 0.14
11/03/2044 60,000 537,203 0.01
11/02/2021 198,000 1,782,307 0.05
15/07/2023 50,000 415,573 0.01
01/11/2020 70,000 615,132 0.02
01/03/2046 15,000 132,337 0.00
01/04/2044 105,000 916,520 0.03
01/08/2043 65,000 527,866 0.01
05/10/2018 750,000 5,959,031 0.17
2510512021 400,000 3,135,632 0.09
2510512023 400,000 3,171,663 0.09
21/07/2025 700,000 5,879,312 0.16
15/01/2019 95,000 763,319 0.02
15/06/2043 35,000 335,174 0.01
01/05/2020 325,000 2,562,256 0.07
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Ingersoll-Rand Luxembourg Finance SA-
3.55%

Ingersoll-Rand Luxembourg Finance SA-
4.65%

Intel Corp-4.9%

Intercontinental Exchange Inc-2.75%

John Deere Capital Corp-2.25%

Johnson & Johnson-2.45%

JPMorgan Chase & Co-2.7%

JPMorgan Chase & Co-3.2%

JPMorgan Chase & Co-3.875%

JPMorgan Chase & Co-4.125%

JPMorgan Chase & Co-4.25%

JPMorgan Chase & Co-4.4%

JPMorgan Chase & Co-4.5%

JPMorgan Chase & Co-4.95%

JPMorgan Chase & Co-5.625%

JPMorgan Chase & Co-Floating

Kellogg Co-1.75%

Kraft Heinz Foods Co-4.375%

Lloyds Bank Plc-2.3%

Lockheed Martin Corp-2.5%

Lockheed Martin Corp-4.7%

Lowe’s Cos Inc-3.12%

LYB International Finance BV-4.875%

Marathon Petroleum Corp-4.75%

Markel Corp-5%

McDonald’s Corp-2.75%

McDonald’s Corp-3.7%

McDonald’s Corp-4.875%

Medtronic Inc-3.5%

Medtronic Inc-4.375%

Medtronic Inc-4.625%

Merck & Co Inc-1.3%

MetLife Inc-1.756%

Mexico Government-3.625%

Mexico Government-5.125%

Microsoft Corp-2%

Microsoft Corp-3.125%

Microsoft Corp-4.875%

Monsanto Co-3.375%

Monsanto Co-3.95%

Monsanto Co-4.4%

Moody’s Corp-5.5%

Morgan Stanley-2.65%

Morgan Stanley-4%

Morgan Stanley-4.3%

Morgan Stanley-4.875%

Morgan Stanley-6.625%

Nabors Industries Inc-2.35%

NBCUniversal Media Llc-4.45%

Newmont Mining Corp-4.875%

NIKE Inc-3.875%

Nissan Motor Acceptance Corp-1.95%

Noble Energy Inc-3.9%

Noble Energy Inc-5.05%

Northern Trust Corp-3.95%

¥
AME R Wil 2 b
BT

01/11/2024

01/11/2044
29072045
01/12/2020
17/04/2019
01/03/2026
18/05/2023
25/01/2023
10/09/2024
15/12/2026
01/10/2027
22/07/2020
241012022
01/06/2045
16/08/2043
251012018
1710512017
01/06/2046
27/11/2018
23/11/2020
15/05/2046
15/04/2022
15/03/2044
15/09/2044
05/04/2046
09/12/2020
30/01/2026
09/12/2045
15/03/2025
15/03/2035
15/03/2045
18/05/2018
15/12/2017
15/03/2022
15/01/2020
03/11/2020
03/11/2025
15/12/2043
15/07/2024
15/04/2045
15/07/2044
01/09/2020
2710112020
2310712025
2710112045
01/11/2022
01/04/2018
15/09/2016
15/01/2043
15/03/2042
01/11/2045
12/09/2017
15/11/2024
15/11/2044
3011012025

/

FHEW
250,000 2,040,837
35,000 291,164
155,000 1,400,870
500,000 4,027,425
325,000 2,591,294
245,000 1,967,141
200,000 1,567,521
310,000 2,493,049
470,000 3,775,449
30,000 246,614
735,000 6,033,586
320,000 2,709,418
205,000 1,770,017
430,000 3,603,119
265,000 2,400,517
250,000 1,949,100
275,000 2,147,027
340,000 2,789,699
325,000 2,535,774
475,000 3,802,825
410,000 3,749,750
385,000 3,193,209
45,000 369,166
101,000 668,221
410,000 3,357,852
575,000 4,657,561
545,000 4,568,648
75,000 680,407
545,000 4,609,584
614,000 5,388,572
205,000 1,870,294
195,000 1,527,309
1,393,000 10,909,020
13,050,000 106,718,592
3,250,000 27,989,511
350,000 2,784,848
150,000 1,246,465
125,000 1,156,121
500,000 3,996,343
90,000 646,452
25,000 190,195
155,000 1,369,631
1,000,000 7,886,633
1,250,000 10,384,913
285,000 2,327,421
250,000 2,124,053
2,955,000 24,847,619
55,000 426,068
275,000 2,388,683
50,000 383,590
175,000 1,505,171
135,000 1,055,720
60,000 472,929
150,000 1,171,985
45,000 389,791

0.06

0.01
0.04
0.11
0.07
0.05
0.04
0.07
0.10
0.01
0.17
0.08
0.05
0.10
0.07
0.05
0.06

0.07
0.11
0.10
0.09
0.01
0.02
0.09
0.13
0.13
0.02
0.13
0.15
0.05
0.04
0.30
2.97
0.78
0.08
0.03
0.03
0.11
0.02
0.01
0.04
0.22
0.29
0.06
0.06
0.69
0.01
0.07
0.01
0.04
0.03
0.01
0.03
0.01
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Oracle Corp-2.375%

Oracle Corp-2.5%

Oracle Corp-4.375%

Pacific Gas and Electric Co-5.125%

Pacific Gas and Electric Co-5.4%

PacifiCorp-5.5%

Perrigo Co Ple-1.3%

Petro-Canada-6.05%

Petroleos Mexicanos-4.875%

Philip Morris International Inc-4.25%

Philip Morris International Inc-4.375%

Phillips 66-2.95%

Phillips 66-4.65%

PNC Funding Corp-3.3%

Prudential Financial Inc-5.375%

RBC USA Holdco Corp-5.25%

Reynolds American Inc-5.85%

Reynolds American Inc-6.875%

Schlumberger Investment SA-3.3%

Sempra Energy-2.875%

Shell International Finance BV-3.625%

Shell International Finance BV-4.375%

Siemens Financieringsmaatschappij NV-
1.45%

Skandinaviska Enskilda Banken AB-
2.375%

Skandinaviska Enskilda Banken AB-2.45%

Skandinaviska Enskilda Banken AB-
2.625%

Spectra Energy Partners LP-4.75%

Svenska Handelsbanken AB-2.5%

Svenska Handelsbanken AB-5.125%

Target Corp-3.625%

Telefonica Emisiones SAU-5.462%

The Bank of New York Mellon Corp-2.5%

The Dow Chemical Co-4.375%

The Dow Chemical Co-7.375%

The Goldman Sachs Group Inc-2.375%

The Goldman Sachs Group Inc-3.5%

The Goldman Sachs Group Inc-4.25%

The Goldman Sachs Group Inc-5.375%

The Goldman Sachs Group Inc-6%

The Goldman Sachs Group Inc-6.25%

The Goldman Sachs Group Inc-6.45%

The Goldman Sachs Group Inc-6.75%

The Goldman Sachs Group Inc-Floating

The Home Depot Inc-2.25%

The Home Depot Inc-3.35%

The Home Depot Inc-4.875%

The J. M. Smucker Co-4.375%

Time Warner Cable Inc-5.875%

Time Warner Cable Inc-6.75%

Time Warner Cable Inc-8.75%

Time Warner Inc-3.6%

Time Warner Inc-4.05%

Time Warner Inc-4.65%

Time Warner Inc-4.875%

Time Warner Inc-6.25%

¥

AME R Wil T2 b
W/
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15/01/2019 235000 1,877,215 0.05
15/10/2022 230,000 1,826,519 0.05
15/05/2055 260,000 2,118,918 0.06
15/11/2043 75,000 701,619 0.02
15/01/2040 500,000 4,935,193 0.14
15/01/2019 500,000 4,272,057 0.12
08/11/2016 200,000 1,550,106 0.04
15/05/2018 350,000 2,920,493 0.08
24/01/2022 3,000,000 23,797,252 0.66
10/11/2044 80,000 681,750 0.02
15/11/2041 75,000 638,672 0.02
01/05/2017 500,000 3,936,136 0.11
15/11/2034 150,000 1,240,610 0.03
08/03/2022 650,000 5,363,421 0.15
21/06/2020 500,000 4,373,478 0.12
15/09/2020 245,000 2,144,983 0.06
15/08/2045 500,000 4,956,766 0.14
01/05/2020 240,000 2,197,098 0.06
14/09/2021 55,000 452,210 0.01
01/10/2022 160,000 1,269,954 0.04
21/08/2042 220,000 1,642,649 0.05
11/05/2045 85,000 715,964 0.02
25/05/2018 350,000 2,736,417 0.08
25/03/2019 1,500,000 11,844,637 0.33
27/05/2020 1,160,000 9,194,854 0.26
15/03/2021 975,000 7,803,445 0.22
15/03/2024 130,000 1,108,529 0.03
25/01/2019 390,000 3,115,804 0.09
30/03/2020 500,000 4,345,202 0.12
15/04/2046 405,000 3,209,113 0.09
16/02/2021 410,000 3,629,264 0.10
15/04/2021 1,650,000 13,265,526 0.37
15/11/2042 25,000 198,067 0.01
01/11/2029 85,000 884,229 0.02
22/01/2018 400,000 3,145,191 0.09
23/01/2025 500,000 3,986,063 0.11
2111012025 660,000 5,293,255 0.15
15/03/2020 710,000 6,127,406 0.17
15/06/2020 40,000 354,118 0.01
01/02/2041 285,000 2,861,561 0.08
01/05/2036 105,000 962,197 0.03
01/10/2037 195,000 1,866,271 0.05
29/11/2023 295,000 2,283,925 0.06
10/09/2018 120,000 958,738 0.03
15/09/2025 615,000 5,200,090 0.14
15/02/2044 75,000 716,779 0.02
15/03/2045 415,000 3,499,776 0.10
15/11/2040 5,000 42,246 0.00
01/07/2018 410,000 3,488,164 0.10
14/02/2019 110,000 996,504 0.03
15/07/2025 125,000 1,026,229 0.03
15/12/2023 105,000 898,093 0.02
01/06/2044 90,000 733,985 0.02
15/03/2020 275,000 2,370,054 0.07
290312041 140,000 1,366,959 0.04
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Total Capital SA-2.125% 10/08/2018 380,000 3,007,765 0.08
TransCanada PipeLines Ltd-4.625% 01/03/2034 355,000 2,895,947 0.08
TransCanada PipeLines Ltd-5% 16/10/2043 55,000 477,749 0.01
TransCanada PipeLines Ltd-7.125% 15/01/2019 380,000 3,318,374 0.09
Tyco Electronics Group SA-2.375% 17/12/2018 190,000 1,495,973 0.04
UBS Group Funding (Jersey) Ltd-4.125%  15/04/2026 1,100,000 8,869,799 0.25
United States Treasury Note/Bond-0.875% 15/07/2018 1,000,000 7,800,527 0.22
United States Treasury Note/Bond-0.875%  15/04/2019 20,000,000 155,913,562 435
United States Treasury Note/Bond-1.125% 15/01/2019 24,500,000 192,219,231 5.35
United States Treasury Note/Bond-1.25% ~ 31/03/2021 16,000,000 125,584,306 3.50
United States Treasury Note/Bond-1.5%  28/02/2023 4,350,000 34,240,772 0.95
United States Treasury Note/Bond-1.875% 30/11/2021 8,000,000 64,634,813 1.80
United States Treasury Note/Bond-3% 15/11/2044 190,000 1,694,931 0.05
United Technologies Corp-4.5% 01/06/2042 165,000 1,466,211 0.04
UnitedHealth Group Inc-4.625% 15/07/2035 1,000,000 9,010,931 0.25
UnitedHealth Group Inc-4.75% 15/07/2045 205,000 1,916,122 0.05
Verizon Communications Inc-2.625% 21/02/2020 123,000 987,593 0.03
Verizon Communications Inc-4.522% 15/09/2048 462,000 3,732,560 0.10
Verizon Communications Inc-5.012% 21/08/2054 453,000 3,716,969 0.10
Verizon Communications Inc-5.15% 15/09/2023 185,000 1,671,657 0.05
Viacom Inc-4.85% 15/12/2034 85,000 614,837 0.02
Viacom Inc-5.85% 01/09/2043 50,000 388,958 0.01
Virginia Electric and Power Co-4% 15/01/2043 570,000 4,658,866 0.13
Virginia Electric and Power Co-4.45% 15/02/2044 535,000 4,771,008 0.13
Virginia Electric and Power Co-4.65% 15/08/2043 75,000 685,173 0.02
Visa Inc-2.2% 14/12/2020 650,000 5,199,901 0.14
Visa Inc-3.15% 14/12/2025 535,000 4,437,778 0.12
Visa Inc-4.3% 14/12/2045 325,000 2,919,344 0.08
Vodafone Group Ple-1.5% 19/02/2018 255,000 1,977,426 0.05
Vodafone Group Ple-2.5% 26/09/2022 105,000 803,497 0.02
Volkswagen International Finance NV-

1.6% 20/11/2017 500,000 3,874,652 0.11
W.W. Grainger Inc-4.6% 15/06/2045 275,000 2,531,774 0.07
Wal-Mart Stores Inc-3.25% 25/10/2020 175,000 1,468,845 0.04
Wal-Mart Stores Inc-4.75% 02/10/2043 85,000 812,068 0.02
Wal-Mart Stores Inc-6.75% 15/10/2023 255,000 2,598,198 0.07
Wells Fargo & Co-5.606% 15/01/2044 700,000 6,496,936 0.18
Wm. Wrigley Jr. Co-1.4% 21/10/2016 240,000 1,864,918 0.05
Wn. Wrigley Jr. Co-2.4% 21/10/2018 145,000 1,147,340 0.03
Wi, Wrigley Jr. Co-3.375% 21/10/2020 440,000 3,641,220 0.10
XLIT Led-4.45% 31/03/2025 1,460,000 11,431,090 0.32
XLIT Ltd-5.5% 31/03/2045 535,000 4,100,280 0.11
Zimmer Biomet Holdings Inc-3.15% 01/04/2022 355,000 2,823,197 0.08
Zimmer Biomet Holdings Inc-3.55% 01/04/2025 680,000 5,437,897 0.15

1,867,514,498 51.98
JeAi ok i A 342,503,881 9534
i B R 3435680731 9552
Bytam 3435680731 9552




BB )
R NAENA ST A REMSE

T RBPOEE (47)

B

o ]

Buy USD/sell AUD Forward Rate 0.71758
Buy USD/sell CAD Forward Rate 1.30112
Buy USD/sell CHF Forward Rate 0.9878

Buy USD/sell CZK Forward Rate
242033058

Buy USD/sell DKK Forward Rate
6.6580002

Buy USD/sell EUR Forward Rate 1.117
Buy USD/sell GBP Forward Rate 1.46351

Buy USD/sell MXN Forward Rate
18.5972019

Buy USD/sell NOK Forward Rate
8.3279001

Buy USD/sell NZD Forward Rate
0.6688533

Buy USD/sell PLN Forward Rate 3.9485
Buy USD/sell SEK Forward Rate 8.2963
Buy USD/sell SGD Forward Rate 1.37747

Buy USD/sell ZAR Forward Rate
15.9600004

#Mn

01/09/2016
01/09/2016
01/09/2016

01/09/2016
01/09/2016
01/09/2016
01/09/2016
01/09/2016
01/09/2016
01/09/2016
01/09/2016
01/09/2016
01/09/2016

01/09/2016

i
T Y

1/

S
1,969,000 (537,619)  -0.01
3,987,000 (61,748) 0.00
1,100,000 (151,375) 0.0
141,000 5,805 0.00
457,000 12,163 0.00
19,156,000 463,018 0.01
9,046,000 6,046,758 0.17
520,000 6,387)  0.00
173,000 6,629 0.00
236,000 (112,177)  0.00
331,000 12,392 0.00
819,000 114,735 0.00
283,000 (50,446) 0.00
265,000 (155,081)  0.00

5,586,667 0.17

A SR 5,586,667 0.17
Jefbiv i 155,148,644 431
B 3,596.416,042100.00
Bk 3,405,676,581

* B R RO A B A A B DS 5 H BB
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W
S
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Challenger Led 263,822 13,117,942 0.42
Commonwealth Bank of Australia 13,628 5,839,475 0.19
The Star Entertainment Group Ltd 236,415 7,355,508 0.24
Treasury Wine Estates Ltd 104,893 5,578,175 0.18
Westpac Banking Corp 37,378 6,331,510 0.21
38,222,610 1.24
WAl
Delhaize Group SA 24,923 20,317,412 0.66
=73
Ambev SA 574,200 26,295,466 0.85
Kroton Educacional SA 610,500 19,959,391 0.65
QualiCorp SA 188,500 8,432,968 0.27
54,687,825 177
VEVS
Alimentation Couche-Tard Inc-B 25,900 8,601,747 0.28
Bank of Montreal 44,800 21,977,456 0.71
Barrick Gold Corp 41,300 6,818,593 0.22
Kinross Gold Corp 178,600 6,778,306 0.22
Sun Life Financial Inc 46,900 11,915,127 0.39
Suncor Energy Inc 107,600 23,085,045 0.75
The Bank of Nova Scotia 56,200 21,298,994 0.69
The Toronto-Dominion Bank 62,300 20,690,689 0.67
TransCanada Corp 74,800 26,176,457 0.85
Veresen Inc 112,600 7,380,792 0.24
Yamana Gold Inc 178,800 7,192,622 0.23
161,915,828 5.25
i
China Petroleum & Chemical Corp-H 3,576,000 20,025,600 0.65
Guangzhou Automobile Group Co Led-H 1,316,000 12,173,000 0.39
32,198,600 1.04
el
Danske Bank A/S 75,732 15,400,986 0.50
Genmab A/S 4,449 6,241,476 0.20
Novo Nordisk A/S-B 24,767 10,282,939 0.33
Pandora A/S 6911 7,267,544 0.24
39,192,945 127
FH
UPM-Kymmene Oyj 99,599 14,086,310 0.46
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S
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BNP Paribas SA 29,373 10,070,209 0.33
Cap Gemini SA 26,434 17,826,581 0.58
Orange 93,935 11,871,666 0.38
Renault SA 8,882 5,242,268 0.17
SCOR SE 43,798 10,131,936 0.33
Technip SA 25,830 10,873,669 0.35
Thales SA 17,431 11,275,606 0.37
Total SA 23981 8,971,298 029
Veolia Environnement SA 83,896 14,086,582 0.46
Vinci 38,389 21,085,139 0.68
121,434,954 3.94
=
adidas AG 23213 25,713,654 0.83
Deutsche Telekom AG 97,830 12,891,214 0.42
Evonik Industries AG 37,694 8,092,247 0.28
Hannover Rueck SE 12,593 10,187,714 0.33
ProSiebenSat.1 Media SE 16,190 5,475,169 0.18
Rheinmetall AG 10,949 5,023,247 0.16
Siemens AG 36,270 28,716,795 0.93
96,700,040 3.13
7
Cheung Kong Property Holdings Ltd 306,500 14,834,600 0.48
Wheelock and Co Led 173,000 6,271,250 0.20
21,105,850 0.68
EHH
CRH Ple 33,525 7,516,931 0.24
wes
Teva Pharmaceutical Industries Ltd 25,295 9,874,564 0.32
BAR
ENEL Spa 431,129 14,797,513 0.48
Mediobanca Banca di Credito Finanziario Societa’
Per Azioni 111,385 4,951,694 0.16
Prysmian Spa 82,161 13,915,718 0.45
33,604,925 1.09
lZES
Dai Nippon Printing Co Ltd 115,000 9,860,802 032
DAIWA HOUSE INDUSTRY Co Lid 116,100 26,155,220 0.85
Fuji Heavy Industries Led 49,700 13,058,836 0.42
ITOCHU Corp 146,100 13,680,919 0.44
Matsumotokiyoshi Holdings Co Ltd 25,200 9,490,393 031
Mitsubishi UFJ Financial Group Inc 941,500 32,427,124 1.05

FRBB B (A1)

¥
Wil {5

By ik
W
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HA (#)
Nintendo Co Led 5,500 6,060,210 0.20
Nippon Telegraph and Telephone Corp 64,400 23,353,158 0.76
NTT DOCOMO Inc 92,800 19,395,330 0.63
Obayashi Corp 241,600 19,803,647 0.64
Resona Holdings Inc 562,900 15,819,498 0.51
Sekisui House Ltd 143,300 19,264,720 0.62
Sumitomo Mitsui Financial Group Inc 128,900 28,493,497 0.92
Sumitomo Mitsui Trust Holdings Inc 706,000 17,590,325 0.57
Toyota Motor Corp 60,800 23,205,206 0.75
277,658,885 8.99
;2 777
Tenaga Nasional Bhd 268,800 7,289,381 0.24
B
Promotora y Operadora de Infraestructura
SAB de CV 75,880 7,186,245 0.23
il
NN Group NV 70,268 15,025,195 0.49
74
Marine Harvest ASA 83,184 10,721,181 035
iz
PJSC Lukoil-ADR 35,746 11,584,596 038
Ed
MTN Group Ltd 265,775 19,843,843 0.64
Truworths International Ltd 126,320 5,662,107 0.18
25,505,950 0.82
i
Korea Electric Power Corp 56,293 22,905,958 0.74
KT&G Corp 20,374 18,735,535 0.61
Samsung Electronics Co Ltd 1477 14,179,225 0.46
Shinhan Financial Group Co Lid 22,577 5,779,722 0.19
61,600,440 2.00
Hide
Investor AB-B 49,459 12,716,255 0.41
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ABB Lid 92,930 14,075,787 0.46
Actelion Ltd 4,844 6,262,578 0.20
Lonza Group AG 6,916 8,831,793 0.29
Roche Holding Led 6,743 13,680,173 0.44
Swiss Re AG 26,377 17,708,997 0.57
60,559,328 1.96
I
Taiwan Semiconductor Manufacturing Co Lid 452,000 17,658,543 0.57
B2
3i Group Ple 187,512 10,724,480 0.35
BHP Billiton Pl 75,281 7,414,263 0.24
British American Tobacco Plc 71,960 36,405,641 1.18
Compass Group Plc 135,401 20,113,355 0.65
GlaxoSmithKline Plc 148,122 24,826,892 0.80
Imperial Brands Ple 48,760 20,646,999 0.67
Intertek Group Ple 40,955 14,884,163 0.48
National Grid Pl 227,658 26,064,928 0.84
Persimmon Plc 48,504 7,331,775 0.24
Royal Dutch Shell Ple-A 53,968 11,543,122 0.37
WPP Ple 91,139 14,776,073 0.48
194,731,691 6.30
Fp
AbbVie Inc 50,591 24,300,938 0.79
Accenture Ple-A 32,478 28,547,614 0.92
Aetna Inc 25,623 24,279,587 0.79
Allison Transmission Holdings Inc 79,224 17,352,282 0.56
Alphabet Inc-A 4916 26,833,879 0.87
Alphabet Inc-C 3,286 17,645,151 0.57
Altria Group Inc 50,906 27,236,744 0.88
Amazon.com Inc 4,526 25,129,624 0.81
Amgen Inc 27,259 32,178,874 1.04
Antero Resources Corp 113,648 22,908,144 0.74
Anthem Inc 19,768 20,144,139 0.65
Apple Inc 53,405 39,612,183 1.29
AT&T Inc 71,865 24,092,988 0.78
Atmos Energy Corp 15,494 9,775,745 0.32
Bristol-Myers Squibb Co 34,342 19,597,344 0.63
Bunge Lid 44,306 20,333,225 0.66
C.H. Robinson Worldwide Inc 30,920 17,812,501 0.58
CAlnc 72,115 18,368,998 0.60
Cardinal Health Inc 27,687 16,757,728 0.54
Centene Corp 13,000 7,198,600 0.23
Charles River Laboratories International Inc 30,387 19,436,353 0.63
Chevron Corp 10,352 8,419,743 0.27
CIGNA Corp 21,526 21,376,093 0.69
Cisco Systems Inc 161,020 35,842,586 1.16
Comecast Corp-A 35,501 17,956,039 0.58
CVS Health Corp 31,397 23,322,255 0.76
Digital Realty Trust Inc 35,953 30,402,602 0.98

FRBB B (A1)

By

Lililedy (a0
SEH (%)

Entergy Corp

EOG Resources Inc

Everest Re Group Ltd

Exelon Corp

Exxon Mobil Corp

Facebook Inc-A

Fifth Third Bancorp

General Dynamics Corp
General Electric Co

Gilead Sciences Inc

GoDaddy Inc-A

HD Supply Holdings Inc
Helmerich & Payne Inc
Honeywell International Inc
Humana Inc

Huntington Ingalls Industries Inc
Ingersoll-Rand Ple

Ingredion Inc

Intel Corp

International Business Machines Corp
Johnson & Johnson

JPMorgan Chase & Co

KBR Inc

Lamar Advertising Co-A

Lear Corp

LyondellBasell Industries NV-A
Masco Corp

McDonald's Corp

Merck & Co Inc

Microsoft Corp

Mid-America Apartment Communities Inc

Murphy Oil Corp

Oracle Corp

Owens Corning

Patterson-UTT Energy Inc

Phizer Inc

Philip Morris International Inc
Quintiles Transnational Holdings Inc
Raytheon Co

Sabre Corp

Schlumberger Led

Simon Property Group Inc

Steel Dynamics Inc

SunTrust Banks Inc

Synopsys Inc

Target Corp

Teradyne Inc

The Dow Chemical Co

The Goodyear Tire & Rubber Co
The Interpublic Group of Cos Inc
The Kroger Co

The Procter & Gamble Co

The Travelers Cos Inc

Tyson Foods Inc-A

UnitedHealth Group Inc

Verizon Communications Inc

SR

27,516
21,025
8,152
74,239
58,452
24,741
163,141
8,265
32,173
51,673
48,644
42,169
18,792
22,229
7,334
10,280
22,897
13,283
31,354
7,442
29,434
87,938
104,040
33,936
12,382
30,217
54,273
12,910
73,666
114,512
13,321
71,110
24,701
30,094
111,465
182,310
44,039
40,461
25,549
71,344
13,241
3,736
60,819
87,101
39,921
19,239
46,102
58,800
98,806
115,563
90,385
9,734
16,581
24,265
26219
30,055

i fi
W
FHHW

17,367,281
13,608,027
11,553,681
20,943,292
42,512,171
21,936,960
22,264,755

8,928,856

7,858,058
33,444,355
11,771,549
11,392,290

9,787,054
20,061,495
10,235,587
13,401,978
11,312,813
13,336,841

7,979,134

8,763,815
27,701,230
42,397,163
10,687,529
17,456,740

9,775,903
17,447,370
13,028,461
12,053,834
32,927,134
45,462,715
10,996,828
17,517,147

7,844,138
12,029,421
18,438,037
49,804,143
34,756,238
20,505,566
26,948,965
14,829,248

8,124,122

6,287,173
11,560,971
27,761,475
16,750,472
10,422,006

7,042,947
22,678,277
19,683,058
20,711,891
25,799,727

6,394,548
15,314,140
12,574,210
28,723,660
13,021,203

¥
fi i s b

0.56
0.44
0.37
0.68
1.39
0.71
0.72
0.29
0.25
1.08
0.38
0.37
0.32
0.65
0.33
0.43
0.37
0.43
0.26
0.28
0.90
1.38
0.35
0.57
0.32
0.57
0.42
0.39
1.07
1.48
0.36
0.57
0.25
0.39
0.60
1.62
113
0.66
0.87
0.48
0.26
0.20
0.37
0.90
0.54
0.34
0.23
0.73
0.64
0.67
0.84
0.21
0.50
0.41
0.93
0.42
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Wal-Mart Stores Inc 17,958 10,173,930 0.33
Wells Fargo & Co 46,492 17,072,759 0.55
1,638,026,930 53.08
Leili BB 4 2,991,183 414 96.91
Eidie b 2,991,183,414 96.91
Jefbid v 95,513,978 3.09
WA 3,086,697,392  100.00
WA 2,823,645,143

* BRI A A A U R DA 5 H ST

Principal Pension Bond Fund

By

ki R
REBEHTIE

21t Century Fox America Inc-3%

21t Century Fox America Inc-5.4%

21st Century Fox America Inc-6.15%

AbbVie Inc-1.75%

AbbVie Inc-3.6%

ABN AMRO Bank NV-2.45%

Abu Dhabi National Energy Co PJSC-
3.625%

Aetna Inc-2.4%

Aetna Inc-2.75%

Aetna Inc-2.8%

Aetna Inc-3.2%

Alibaba Group Holding Ltd-2.5%

Alibaba Group Holding Ltd-3.6%

America Movil SAB de CV-5%

American Express Credit Corp-2.8%

American Honda Finance Corp-1.6%

American International Group Inc-
3.375%

Anheuser-Busch Inbev Finance Inc-
2.65%

Anheuser-Busch Inbev Finance Inc-
3.65%

Anthem Inc-1.875%

Anthem Inc-3.125%

Anthem Inc-4.35%

Apache Corp-2.625%

Apache Corp-3.25%

Apple Inc-1.7%

Apple Inc-2.85%

AT&T Inc-2.375%

AT&T Inc-2.45%

AT&T Inc-3.6%

AT&T Inc-3.8%

AT&T Inc-4.125%

AT&T Inc-4.45%

AT&T Inc-4.45%

Baidu Inc-3%

Baltimore Gas and Electric Co-3.35%

Banco de Credito ¢ Inversiones-4%

Bank of America Corp-2.6%

Bank of America Corp-4%

Barclays Bank Ple-5%

Baxalta Inc-4%

Bayer US Finance Ll-3%

BBVA Bancomer SA-6.75%

BHP Billiton Finance (USA) Ltd-3.85%

BNP Paribas SA-1.25%

BNP Paribas SA-2.4%

BP Capital Markets Ple-2.241%

Burlington Northern Santa Fe Llc-
3.45%

Burlington Northern Santa Fe Llc-
3.85%

Capital One Bank (USA) National
Association-2.15%

CBS Corp-5.75%

Celgene Corp-2.875%

Chevron Corp-2.355%

AN

15/09/2022
01/10/2043
15/02/2041
06/11/2017
14/05/2025
04/06/2020

12/01/2023
15/06/2021
15/11/2022
15/06/2023
15/06/2026
28/11/2019
28/11/2024
30/03/2020
19/09/2016
16/02/2018

15/08/2020
01/02/2021

01/02/2026
15/01/2018
15/05/2022
15/08/2020
15/01/2023
15/04/2022
22/02/2019
06/05/2021
2711112018
30/06/2020
17/02/2023
15/03/2022
17/02/2026
15/05/2021
01/04/2024
30/06/2020
01/07/2023
11/02/2023
15/01/2019
01/04/2024
22/09/2016
23/06/2025
08/10/2021
30/09/2022
30/09/2023
12/12/2016
12/12/2018
26/09/2018

15/09/2021
01/09/2023
21/11/2018
15/04/2020

15/08/2020
05/12/2022

R

2,630,000
25,000
50,000

950,000
770,000
3,000,000

450,000
1,175,000
100,000
1,550,000
1,000,000
500,000
500,000
1,000,000
4,475,000
730,000

2,265,000
1,570,000

5,075,000
895,000
205,000
360,000

1,000,000

1,170,000
905,000

3,360,000

1,155,000

1,450,000
920,000
875,000
560,000
260,000
195,000
500,000
565,000
300,000

6,295,000

4,285,000

2,100,000
175,000

1,135,000

2,355,000

2,000,000

1,340,000

1,185,000

1,650,000

1,040,000

930,000
1,385,000
2,180,000

1,500,000
1,250,000

i fi
W/
FHEW

21,252,470
225,301
484,447

7,414,297
6,259,945
23,801,628

3,604,886
9,301,373
791,039
12,284,592
7,982,337
3,924,700
3,961,476
8,596,826
34,867,674
5,718,150

18,437,560
12,632,045

42,180,742
6,983,347
1,645,515
3,029,286
7,685,194
9,299,211
7,140,493

27,532,994
9,145,337

11,485,906
7,446,216
7,211,965
4,607,409
2,215,321
1,662,137
3,960,068
4,635,560
2,449,146

49,977,498

35,483,255

16,431,356
1,416,827
9,195,857

20,398,021

16,885,461

10,410,382
9,373,620

13,071,257

8,744,468
8,028,752
10,821,805
19,353,434

12,035,257
9,844,180

¥
i 5 b

0.90
0.01
0.02
0.31
0.26
1.01

0.15
0.39
0.03
0.52
0.34
0.17
0.17
0.36
1.47
0.24

0.78

1.78
0.30
0.07
0.13
0.32
0.39
0.30
1.16
0.39
0.49
0.31
0.30
0.20
0.09
0.07
0.17
0.20
0.10
211
1.50
0.69
0.06
0.39
0.86
0.71
0.44
0.40
0.55
0.37
0.34
0.46
0.82

0.51
0.42
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Chile Government-3.125%

Chubb INA Holdings Inc-2.3%

Chubb INA Holdings Inc-3.35%

Cigna Corp-4%

Cigna Corp-4.375%

Cisco Systems Inc-2.2%

Citigroup Inc-4.05%

Citigroup Inc-4.6%

Coca-Cola FEMSA SAB de CV-3.875%

Colombia Government-5.625%

Comeast Corp-2.75%

Commonwealth Edison Co-6.15%

ConocoPhillips Co-3.35%

ConocoPhillips-5.75%

Cooperatieve Rabobank U.A.-1.7%

Cooperatieve Rabobank U.A.-4.375%

Cooperatieve Rabobank U.A.-4.625%

Corporacion Nacional del Cobre de
Chile-4.5%

Covidien International Finance SA-6%

CRH America Inc-8.125%

CSX Corp-3.7%

CSX Transportation Inc-6.251%

CVS Health Corp-2.25%

CVS Health Corp-4.125%

CVS Health Corp-5%

Daimler Finance North America Llc-
2.25%

Daimler Finance North America Llc-
2.375%

Daimler Finance North America Llc-
2.7%

Danske Bank A/S-2.8%

Devon Energy Corp-3.25%

Dominion Resources Inc-1.95%

Dominion Resources Inc-3.9%

DTE Energy Co-6.375%

Eastman Chemical Co-3.8%

Edison International-3.75%

Exxon Mobil Corp-2.222%

Ford Motor Credit Co Llc-2.597%

GE Capital International Funding Co
Unlimited Co-2.342%

GE Capital International Funding Co
Unlimited Co-3.373%

GE Capital International Funding Co
Unlimited Co-4.418%

General Electric Co-3.1%

General Electric Co-4.65%

General Electric Co-5.25%

General Electric Co-5.3%

Genzyme Corp-5%

Georgia-Pacific Llc-3.734%

Georgia-Pacific Llc-5.4%

Gilead Sciences Inc-2.55%

Gilead Sciences Inc-3.05%

Grupo Bimbo SAB de CV-3.875%

HSBC Holdings Ple-2.95%

21/01/2026
03/11/2020
03/05/2026
15/02/2022
15/12/2020
28/02/2021
30/07/2022
09/03/2026
26/11/2023
26/02/2044
01/03/2023
15/09/2017
15/11/2024
01/02/2019
19/03/2018
04/08/2025
01/12/2023

16/09/2025
15/10/2017
15/07/2018
30/10/2020
15/01/2023
05/12/2018
15/05/2021
01/12/2024

02/03/2020
01/08/2018

03/08/2020
10/03/2021
15/05/2022
15/08/2016
01/10/2025
15/04/2033
15/03/2025
15/09/2017
01/03/2021
04/11/2019

15/11/2020
15/11/2025

15/11/2035
09/01/2023
17/10/2021
06/12/2017
11/02/2021
15/06/2020
15/07/2023
01/11/2020
01/09/2020
01/12/2016
27/06/2024
250512021

500,000
2,250,000
1,970,000

475,000

800,000
1,125,000
1,595,000

330,000

850,000

200,000
3,500,000
4,500,000

750,000
1,500,000
2,185,000
1,000,000

610,000

500,000
1,750,000
855,000
800,000
414,520
820,000
2,160,000
765,000

280,000
3,505,000

855,000
1,250,000
2,645,000
1,970,000
3,000,000

935,000
1,000,000
1,525,000
1,975,000
1,250,000

3,605,000
1,863,000

515,000
716,000
1,003,000
370,000
262,000
980,000
1,815,000
460,000
1,000,000
375,000
1,000,000
900,000

/
FHEW

4,005,429
17,948,265
16,291,882

3,969,618

6,741,510

8,995,779
13,038,347

2,714,457

7,068,963

1,718,552
28,438,735
37,012,001

5,994,422
12,803,741
17,101,825

8,104,179

4,990,726

4,060,640
14,435,009
7,448,047
6,606,977
3,735,862
6,508,024
18,392,356
6,946,787

2,212,826
27,798,038

6,880,734
10,064,169
19,901,902
15,299,297
24,934,359

9,328,972

8,200,023
12,182,411
15,799,164

9,922,214

28,813,720
15,686,412

4,481,555
5,934,151
8,911,709
3,041,357
2,358,406
8,644,008
15,085,288
4,042,298
8,061,980
2,934,267
8,074,045
7,055,172

¥
AN hER Wil T2 b
bt

0.17
0.76
0.69
0.17
0.29
0.38
0.55
0.11
0.30
0.07
120
1.57
0.25
0.54
0.72
0.34
0.21

0.17
0.61
0.31
0.28
0.16
0.28
0.78
0.29

0.09

1.18

0.29
0.43
0.84
0.65
1.05
0.39
0.35
0.52
0.67
0.42

122

0.66

0.19
0.25
0.38
0.13
0.10
0.37
0.64
0.17
0.34
0.12
0.34
0.30

Principal Pension Bond Fund (47)

i

ki BB )
TBEEHTIE )
VT BIA: ()

HSBC Holdings Plc-3.6%

Hyundai Capital America-2.5%

Imperial Brands Finance Plc-4.25%

Ingersoll-Rand Global Holding Co Ltd-
2.875%

Ingersoll-Rand Luxembourg Finance SA-
2.625%

Ingersoll-Rand Luxembourg Finance SA-
3.55%

JPMorgan Chase & Co-2.7%

JPMorgan Chase & Co-3.875%

JPMorgan Chase & Co-4.125%

JPMorgan Chase & Co-4.25%

JPMorgan Chase & Co-4.4%

JPMorgan Chase & Co-4.5%

Korea Hydro & Nuclear Power Co Lid-
3%

Lloyds Bank Plc-2.3%

Lockheed Martin Corp-2.5%

Lockheed Martin Corp-3.55%

LyondellBasell Industries NV-5%

Macy’s Retail Holdings Inc-5.9%

McDonald’s Corp-2.75%

McDonalds Corp-3.7%

Medtronic Inc-3.5%

Mexico Government-4.125%

Microsoft Corp-3.125%

Monsanto Co-3.375%

Monsanto Co-3.95%

Moody’s Corp-5.5%

Morgan Stanley-4%

Morgan Stanley-4.1%

Morgan Stanley-4.875%

Morgan Stanley-6.625%

Nissan Motor Acceptance Corp-1.95%

Noble Energy Inc-3.9%

Northern Trust Corp-3.95%

Oracle Corp-2.375%

Oracle Corp-2.5%

Oracle Corp-4.375%

Pacific Gas and Electric Co-3.85%

PacifiCorp-3.85%

Packaging Corp of America-4.5%

Panama Government-4%

Perrigo Co Ple-1.3%

Peruvian Government-5.625%

Petroleos Mexicanos-4.875%

Petroleos Mexicanos-6.875%

Philip Morris International Inc-1.875%

Poland Government-3.25%

Praxair Inc-1.25%

Progress Energy Inc-4.4%

RBC USA Holdco Corp-5.25%

Republic Services Inc-3.8%

Reynolds American Inc-4.45%

Reynolds American Inc-6.875%

Schlumberger Investment SA-3.3%

Sempra Energy-2.875%

2]

2510512023
18/03/2019
21/07/2025

15/01/2019
01/05/2020

01/11/2024
18/05/2023
10/09/2024
15/12/2026
01/10/2027
22/07/2020
241012022

19/09/2022
2711112018
231112020
15/01/2026
15/04/2019
01/12/2016
09/12/2020
30/01/2026
15/03/2025
21/01/2026
03/11/2025
15/07/2024
15/04/2045
01/09/2020
23/07/2025
22/05/2023
01/11/2022
01/04/2018
12/09/2017
15/11/2024
30/10/2025
15/01/2019
15/10/2022
15/05/2055
15/11/2023
15/06/2021
01/11/2023
22/09/2024
08/11/2016
18/11/2050
18/01/2024
04/08/2026
25/02/2021
06/04/2026
07/11/2018
15/01/2021
15/09/2020
15/05/2018
12/06/2025
01/05/2020
14/09/2021
01/10/2022

R

900,000
1,000,000
1,300,000

525,000
1,355,000

1,000,000
1,000,000
3,045,000
60,000
620,000
2,500,000
670,000

600,000
1,050,000
550,000
600,000
2,200,000
2,025,000
775,000
985,000
2,980,000
1,310,000
750,000
1,675,000
495,000
715,000
500,000
7,630,000
770,000
890,000
795,000
405,000
385,000
670,000
885,000
360,000
650,000
1,710,000
1,500,000
500,000
255,000
400,000
550,000
250,000
1,100,000
750,000
1,700,000
2,930,000
245,000
1,900,000
1,200,000
1,315,000
200,000
555,000

i fi
W/
FHEW

7,136,243
7,931,122
10,918,723

4,218,340
10,682,635

8,163,347
7,837,606
24,460,087
493,228
5,089,556
21,167,324
5,784,935

4,890,248
8,192,501
4,403,271
5,056,742
18,475,364
16,034,896
6,277,582
8,257,098
25,204,700
11,017,664
6,232,327
13,387,751
3,555,484
6,317,975
4,153,965
61,381,070
6,542,083
7.483,716
6,217,018
3,192,270
3,334,882
5,352,059
7,028,127
2,933,886
5,527,747
14,581,458
12,641,157
4,160,603
1,976,385
3,848,315
4,326,174
2,168,557
8,035,747
5,932,124
13,229,676
24,869,642
2,144,983
15,424,166
10,427,116
12,038,267
1,644,401
4,405,153

¥
i 5 b

0.30
0.34
0.46

0.18
0.45

0.35
0.33
1.03
0.02
0.22
0.90
0.24

0.21
0.35
0.19
0.21
0.78
0.68
0.27
0.35
1.07
0.47
0.26
0.57
0.15
0.27
0.18
2.61
0.28
0.32
0.26
0.13
0.14
0.23
0.30
0.12
0.23
0.62
0.53
0.18
0.08
0.16
0.18
0.09
0.37
0.25
0.56
1.05
0.09
0.65
0.44
0.51
0.07
0.19
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Principal Pension Bond Fund (47)

fhi¥ i
B WA AR Wil T2 b
W/
FHEW
LA U H R (50
RGBT ()
UFTLHIAL ()
Siemens Financieringsmaatschappij

NV-1.45% 250512018 635,000 4,964,642 0.21
Skandinaviska Enskilda Banken AB-

2.375% 25/03/2019 5,000,000 39,482,123 1.67
Spectra Energy Partners LP-4.75% 15/03/2024 870,000 7,418,616 0.31
Statoil ASA-2.25% 08/11/2019 2,000,000 15,914,413 0.67
Sumitomo Mitsui Banking Corp-2.5%  19/07/2018 555,000 4,395,120 0.19
Svenska Handelsbanken AB-2.5% 25/01/2019 1,335,000 10,665,638 0.45
Telefonica Emisiones SAU-5.462% 16/02/2021 1,840,000 16,287,426 0.69
The Bank of New York Mellon Corp-

2.5% 15/04/2021 2,000,000 16,079,425 0.68
The Bank of Nova Scotia-2.55% 12/01/2017 1,000,000 7,821,778 0.33
The Bank of Tokyo-Mitsubishi UF]

Lid-1.55% 09/09/2016 805,000 6,252,524 0.26
The Goldman Sachs Group Inc-2.375% 22/01/2018 1,540,000 12,108,985 0.51
The Goldman Sachs Group Inc-3.5%  23/01/2025 500,000 3,986,063 0.17
The Goldman Sachs Group Inc-5.375% 15/03/2020 2,575,000 22,222,635 0.94
The Goldman Sachs Group Inc-6% 15/06/2020 1,865,000 16,510,749 0.70
The Goldman Sachs Group Inc-6.45%  01/05/2036 440,000 4,032,065 0.17
The Home Depot Inc-2.25% 10/09/2018 510,000 4,074,636 0.17
The Home Depot Inc-3.35% 15/09/2025 1,420,000 12,006,713 0.51
Time Warner Cable Inc-6.75% 01/07/2018 2,015,000 17,143,050 0.72
Time Warner Inc-3.6% 15/07/2025 280,000 2,298,752 0.10
Time Warner Inc-4.05% 15/12/2023 535,000 4,575,999 0.19
Time Warner Inc-4.875% 15/03/2020 1,000,000 8,618,380 0.36
Total Capital SA-2.125% 10/08/2018 1,675,000 13,257,909 0.56
TransCanada PipeLines Led-7.125% 15/01/2019 1,210,000 10,566,403 0.45
Transnet SOC Ltd-4% 26/07/2022 200,000 1,471,267 0.06
Tyco Electronics Group SA-2.375% 17/12/2018 785,000 6,180,732 0.26
UBS AG-2.35% 26/03/2020 1,085,000 8,622,760 0.36
UBS Group Funding (Jersey) Ltd-

4125% 15/04/2026 2,000,000 16,126,908 0.68
United Technologies Corp-4.5% 01/06/2042 245,000 2,177,101 0.09
UnitedHealth Group Inc-2.125% 15/03/2021 2,000,000 15,809,422 0.67
UnitedHealth Group Inc-4.625% 15/07/2035 750,000 6,758,198 0.29
Verizon Communications Inc-2.625%  21/02/2020 2,740,000 22,000,028 0.93
Verizon Communications Inc-4.522%  15/09/2048 91,000 735,201 0.03
Verizon Communications Inc-5.15% 15/09/2023 1,030,000 9,307,063 0.39
Viacom Inc-3.875% 15/12/2021 2,155,000 17,641,287 0.75
Visa Inc-2.2% 14/12/2020 2,500,000 19,999,621 0.85
Vodafone Group Ple-1.5% 19/02/2018 1,170,000 9,072,895 0.38
Volkswagen International Finance NV-

1.125% 18/11/2016 600,000 4,655,215 0.20
Volkswagen International Finance NV-

1.6% 20/11/2017 325,000 2,518,524 0.11
Wal-Mart Stores Inc-6.75% 15/10/2023 565,000 5,756,792 0.24
Wells Fargo & Co-5.606% 15/01/2044 1,060,000 9,838,217 0.42
W. Wrigley Jr. Co-1.4% 21/10/2016 2,075,000 16,123,774 0.68
Wm. Wrigley Jr. Co-2.4% 21/10/2018 610,000 4,826,739 0.20
Wm. Wrigley Jr. Co-3.375% 21/10/2020 1,355,000 11,213,302 0.47
Xerox Corp-2.95% 15/03/2017 200,000 1,565,180 0.07
Xerox Corp-6.75% 01/02/2017 1,425,000 11,352,850 0.48
Zimmer Biomet Holdings Inc-3.55%  01/04/2025 2,795,000 22,351,357 0.95

2,137,744,606 90.39
R BB R R AR 2137744606 9039

Principal Pension Bond Fund (47)
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AT&T Inc-Floating 27/11/2018 540,000 4,211,254 0.18
MetLife Inc-1.756% 15/12/2017 5,850,000 45,813,184 194
The Goldman Sachs Group Inc-Floating 29/11/2023 1,250,000 9,677,650 0.41
59,702,088 253
T RBB R R 59,702,088 253
Leli AT B R A 2197446694 9292
BeeHum 2,197,446,694  92.92
Jefbisva: 167,390,851 7.08
B A 2,364,837,545 10000
AE A% 2,155,821,113
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AbbVie Inc

Accenture Ple-A

Aflac Inc

Alphabet Inc-A

Alphabet Inc-C

Altria Group Inc
Amazon.com Inc

Amgen Inc

Anthem Inc

Apple Inc

AT&T Inc

Bank of America Corp
Baxter International Inc
Bristol-Myers Squibb Co
Cardinal Health Inc

Cisco Systems Inc
Comcast Corp-A

CVS Health Corp

Darden Restaurants Inc
Diamond Offshore Drilling Inc
Dollar General Corp

Dr Pepper Snapple Group Inc
Equifax Inc

Everest Re Group Lid
Exelon Corp

Extra Space Storage Inc
Exxon Mobil Corp
Facebook Inc-A

Fluor Corp

Foot Locker Inc

Ford Motor Co

General Motors Co

Gilead Sciences Inc

HCA Holdings Inc

Illinois Tool Works Inc
Ingersoll-Rand Plc
Ingredion Inc

Johnson & Johnson
JPMorgan Chase & Co
Lear Corp

Lowe's Cos Inc
LyondellBasell Industries NV-A
Masco Corp

McDonald's Corp
Michael Kors Holdings Led
Microsoft Corp

MSCI Inc

Murphy Oil Corp
Northrop Grumman Corp
Nucor Corp

NVIDIA Corp
Parker-Hannifin Corp
Phizer Inc

PPL Corp

Prudential Financial Inc
Public Storage

Regency Centers Corp
Seripps Networks Interactive Inc-A
Simon Property Group Inc

AR

20,780
30,450
48,360
4,028
4,674
35,550
970
23,740
16,440
49,050
71,950
47,660
19,520
15,420
20,720
144,330
52,500
15,140
29,740
57,780
6,780
19,710
17,460
3910
48,110
6,650
39,670
20,450
23,250
13,760
115,390
19,240
14,860
21,950
18,460
22,670
14,810
27,480
76,970
7,610
15,640
32,660
46,480
11,520
14,540
69,330
9,170
28,260
8,490
15,690
36,800
3,360
134,410
22,450
21,980
3,750
18,390
32,060
9,260

i fi
74
FHEW

9,981,489
26,765,036
27,075,207
21,986,750
25,098,428
19,020,670

5,385,713
28,024,743
16,752,815
36,381,941
24,121,484

4,906,976

6,848,561

8,799,460
12,540,908
32,127,440
26,553,957
11,246,264
14,615,309
10,907,083

4,944,775
14,777,044
17,393,950

5,541,572
13,572,136

4,774,634
28,852,013
18,132,284

8,889,608

5,856,838
11,253,624

4,224,550

9,617,849
13,115,070
14,918,379
11,200,658
14,870,031
25,862,261
37,109,210

6,008,288

9,606,968
18,857,964
11,157,718
10,756,016

5,581,913
27,524,889

5,486,878

6,961,532
14,641,887

6,014,877
13,422,303

2,816,781
36,718,640

6,575,401
12,166,054

7,436,423
11,946,805
15,489,284
15,583,303

¥
i s b

0.91
245
248
2,01
229
1.74
0.49
256
1.53
3.32
221
0.45
0.63
0.80
L15
2.94
243
1.03
1.34
1.00
045
1.35
159
0.51
1.24
0.44
2.64
1.66
0.81
0.54
1.03
0.39
0.88
120
1.36
1.02
1.36
236
3.38
0.55
0.88
172
1.02
0.98
0.51
252
0.50
0.64
1.34
0.55
123
0.26
3.35
0.60
111
0.68
1.09
1.42
1.42

FRRBMB SIS (A1)

s
i34 ik Wi AR
W
S
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] (#)
Stanley Black & Decker Inc 10,780 9,302,306 0.85
SunTrust Banks Inc 44,100 14,055,878 129
Synopsys Inc 27,170 11,400,274 1.04
T. Rowe Price Group Inc 24,590 13,921,686 1.27
Target Corp 14,730 7,979,424 0.73
Tesoro Corp 18,950 11,015,290 1.01
The Dow Chemical Co 27,760 10,706,615 0.98
The Interpublic Group of Cos Inc 17,110 3,066,556 0.28
The Kroger Co 19,150 5,466,225 0.50
The Travelers Cos Inc 4,810 4,442,495 0.41
Total System Services Inc 20,780 8,562,702 0.78
Tyson Foods Inc-A 15,470 8,016,609 0.73
United Parcel Service Inc-B 5,330 4,454,639 0.41
UnitedHealth Group Inc 12,690 13,902,256 1.27
Unum Group 42,650 10,519,583 0.96
Verizon Communications Inc 18,370 7,958,726 0.73
Wialgreens Boots Alliance Inc 15,200 9,820,218 0.90
Wal-Mart Stores Inc 31,180 17,664,726 1.61
Waste Management Inc 38,620 19,857,209 1.82
1,070,914,061 97.91
i AR 1070914061 9791
BYEAH 1070914061 9791
JHb 22,906,071 209
Ey Rl 1,093,820,132  100.00
HBRA 970,782,836
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EiacgiRte DIES
i B R 4 % BB 4
R20164 R2015% 201658 R2015%
6H30H 121311 6H30H 121311
A G A G A [y
HAK HAK ip2ia ipsia
Loli ey (BB WA ) LeliMedy (HeAT R
I 24.78 27.07| | FAeite 5.41 11.65
i 14.87 9.69| | W 148 098
A 1185 1557 | #eE 9.43 575
e 219 143 & 38.75 40.43
- T 1.03 - (TE 6.00 639
s 2.04 252 | AR 16.81 15.04
i 19.58 2084 |4kt 263 0.35
B 16.00 1733 | it 1323 1259
£ 298 286( |AMEE 3.07 445
K%H - 0.35
96.81 97.63
9532 97.66 | | Al 3.19 237
FAbm g 468 234
PR 100.00 100.00
PR 100.00 100.00
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£ BB 4 FRRFEEIES
R20164 R2015% 201658 R2015%
6H130H 121311 6H30H 12/31H
A G A G A [y
HAK HAK ip2ia lip2ia
Loli ey (HR SR WA ) Ll AT BB R
SR 126 046 | |tk 16.20 17.86
PLR g 205 342 | FefiakiB 81.31 78.88
ix 3 9.14 899
i 293 335 9751 9674
g} 14.96 76| | st 249 36
R 11.94 13.81
%ﬁ% %g: ;B PR 100.00 100.00
L] 444 3.15
W 129 0.80
T 1.09 0.44
WEYEF 253 2.49
S 4.44 5.73
fit: 1112 10.42
Pl 2522 28.47
96.90 97.55
JobiFEE 3.10 245
PR 100.00 100.00
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R20164 R2015% 201658 R2015%
6H130H 121311 6H30H 121311
A G A G A A G
HAK HAK ip2ia ipsia

Loili A BB R LeliMedy (HeAT R
kit 23.98 3335| | Fodeiited 6.06 10.14
etk 36.66 2673 | | N 177 098
fedh 333 237
6064 6008 ﬁi 4669 865
- T 9.01 10.84
JofbiFE 3936 3992 % ET‘ o 1612 06
B 100.00 100.00 %an ;;ﬁ (6)3(7)
IESS 6.88 7.16
97.98 98.06
JobiFgE 202 1.94
PR 100.00 100.00
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BB )
BEM SR (4)

iR BB &
R20164 R2015%
6H130H 12/131H
A G A G
HAK HAK
Ll AT RROB R (B2
fiakitt (ALY
YT 0.18 0.20
Fetinkidt (AT
L 0.71 1.06
P 410 5.05
)T 173 2.10
Fian] 0.05 0.06
FHETEN 022 025
o 19.18 22.09
HIE 638 1454
B4 107 122
B ER 7.05 246
W 0.07 0.08
R 0.06 0.09
W25 0.23 207
e 0.16 0.19
EUES 0.06 0.07
e 1.80 0.18
i 041 046
ES 3 0.08 0.10
e 51.98 4259
95.52 95.06
et eyl 0.17 (0.20)
JfbimiE 431 5.14
FHEAH 100.00 100.00

R BB 4
201658 R2015%
6J130H 12/31H
[l A G
ip2ia lip2ia
Loli ey (BB )
pa] 1.24 243
FLA 0.66 0.76
W] 177 117
JIEFN 5.05 5.12
Ll 1.04 1.05
% 127 117
i 046 0.63
g} 394 438
TER 313 415
& 0.68 0.24
E 024 0.56
DL 0.32 0.79
AR 1.09 1.01
A& 8.99 7.46
i JUTH) 0.24 -
BT 023 137
T 0.49 042
M 0.35 -
A 0.38
ik 0.82 -
i 2,00 196
L% - 0.68
Bt 0.41 0.49
fit: 1.96 1.98
Bl 0.57 0.60
S 630 5.01
%H 53.08 54.46
96.91 97.89
bR 3.09 211
PR 100.00 100.00
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R20164 R2015%
61301 12/131H
A G A G
HAK HAK

Leili A BB R
JE B R 9039 90.14
it s 2.53 2.80
92.92 92.94
JofbiFE 7.08 7.06
FHEAH 100.00 100.00

e e o

201658 R2015%
6J130H 12/31H
[l A G
ip2ia lip2ia

LeiliMedy (HeAT R
EZm Ak 12,02 14.26
Lgikii g 9.22 7.59
fedh 5.29 5.72
&l 15.99 16.24
TR 16.64 15.67
T% 10.48 11.00
JegiNizid 20.24 223
ek 325 202
Al s 294 0.68
IESS 1.84 221
97.91 97.62
JfbFgE 2.09 238
PR 100.00 100.00
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RN

SE-NEAN TN

Principal
Pension
%N (L] FEEH REAE fi%ibn %A [l [l Bond ied]
ResEd /&8 24 g ke [ 1254 Bk [0 %3 Rekd: Fund Rt
b b i it b i i b bt it
i
Fid' 356790614 L7RLITAGE 639379311 2971338761 1239082180 4592376563 3435680731  2.99L183414 2197446694  1070.914061
fitABTR . - - - - - 6,661,500 - . E
TR RS 19,505,184 53,637,053 1,157,212 19,025,125 12,376,857 47,042,624 35,163,882 5,114,430 19429798 601,729
AR 70,788,302 30,087,694 6,259,823 51,921,549 - 44,008,993 2587917 17,345,747 2,495,053 .
il ez i e 34,658,637 3,622,185 6,558 10,016,502 2,896,550 2377486 1,031,530 985,691 22,970,766 1,018,398
Rfitek 93,701,250 38,120,991 26908122 2520766 792186921 171088562 117,152,850 132888961 123,949,383 30302327
bR 13,604 17,500 17,028 145,315 14439 - - 13,135
3762443987 2858056175 673711026 3075840203 2046559736 4857239543 3598292849 3147518243 2366291694  1,102,849,650
fifl
fikeBII - - - - - 1,074,833 - - -
PR 4,172,021 33,689,240 13,543,254 26,989,657 110,220,535 567,413 59,825,686 1,418,331 8,125,733
ARBBER R 499,055 852,023 - 801,398 E - E E
A AR A 1,281,719 851,822 277,259 377,448 3,130,715 58,044,365 61,696 812,957 - 881,394
JEFHE B BB 0E 342,929 488,694 74621 383,851 110,712 970,827 172,865 182,208 35,618 22591
44,796,669 35,529,011 13,895,134 28,602,979 324147 170,037,125 1,876,807 60,820,851 1,454,149 9,029,518
MBS AEMNBEE 3717647318 2820507164 639815892 3047237004 2043318309  4,687,202418  3,506416,042  3,086,697,392 2364837545  1093,820,132
ik i ot G|
- ke R 92,364,955.5815  156,784,334.6275  45,5263513269 153,173,037.7305 151,148,435.4193  88,650,569.7544 181,369,459.6843 102,984,203.4015 141,035,254.4183 42,020,816.5344
-REH 977,263,180 35,100,109.1550 - 1046677160591 9,579,584.4188 37,212,5920100  97,635.5892 15,579,308.0521 372,885.0896
BEE 487,045.0089 314520362151 252,734.8734 . - 125628539813 417439763541 . .
-6 8 - - 11,398,117.6564 - - 735003717633 -
-R6H 2,703,060.0675 - 15,133,623.9543 5,321,365.5755
FRELMA AR
-RikEH 39.8143 131427 11.9346 114735 127819 29.9260 167217 26.6848 167677 25.8963
-fA 327198 11.2061 10.8735 11,6245 255738 12,0282 27327 15.1105
- 16.8821 11,0294 10,8597 . 25.8414 134733 . -
168 - 9.9783 - 9.6995 -
-R6H 80406 10.0242 84611
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WBRBLE a0

it Sk K o e S et |
Principal
Pension
fi%H FEE TR %Rk fi%ibn FEHE [l TRHR Bond ied ]
ResEd: /523 Rk e 1254 /&8 24 i3 %3 g Fund Tk
b b it b b i b bt i b
(3
Fia's 3405708379 2806945658 684,570,184 2619381433 1097445358 4740066756 2749501222 857,572,906  1.983,779954  1039477,650
LNy - - - - - - 2515152 - . .
[ OGRS 403,776 719,904 21,118,675 16,461,939 665,280 28,854,961 2,748,694 18,499,238 277,382
[ e - - 1,970,587 - - 1,199,139 . . . -
e ] ) 1,123,791 1,130,453 74,057 1,822,097 815,300 1,501,822 752,743 670,535 281,041 218767
A 83,441,079 68,047,697 14,519,144 66378097 712,752,114 94770383 119,787,088 58937952 131973,568 25,108,382
LR - - - - 7,874 E 8733 - - 6,501
3490073449 2876527584 701853876 2708700302 1827482585 4838203380 2901419899 2919930087 2134533801  1065,088,682
fifi
fikaMTR - - 8,760,615
EAALHE 1,636,076 1556433 -
ARBBERHR - - - - - . - - . .
S A2 AR A 1,002,561 866,148 67,773 86,004 628,890 1,961,777 658,413 453,982 54,480 229,833
Wt LB Ak 340,178 510,278 52419 972,330 64,783 1,068,232 108,626 174,646 49,427 28027
2978815 1376426 120,192 1,058,334 693,673 4,586,442 9,527,654 628,628 103,907 257,860
WEHHABIIEE 3487294634 2875151158 701733684 2707641968 1826788912 4833616938  2,891.892.045 2919301459  2,134429,894  1,064,830,822
ik s i 0
BTV 88,614,986.4745  151,938,461.0893 54,171,928.9559 148,399,648.5504 143,906,997.9329  88,836,861.0956 178,292,819.0475 101,560,019.1373 133,388,041.6603 40,988,371.6325
-RER 10227310956 38,835,348.0671 - 88,008,580.0861 1554518655 386086164259 829412970  7,918,544.1198 305,121.4527
-HE 4300302075 300511361043 267,663.0238 - - 12,003,742.8359  8,243,269.1889 - -
165 - - - - - 71,865,873.7546 -
R 2,371,503.4492 - 11,134,893.6839 4452,949.6562
SRR MB AR
- BIkER 389012 13,5490 12.8955 111894 12,6817 30.7459 15.6295 27.0169 160016 25.8657
-BER 322005 116518 10,6417 115632 264605 113226 22,1582 15.2048
B 16,5853 114385 11.8047 . . 267083 12,6559 - -
16§ - - - - 10,0137 .
-Re§* 85583 99302 89534

* ABHIR-F AR -
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