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KGBENHAVNS KOMMUNE
@konomiforvaltningen

Center for @konomi og HR

Til Rikke Lauritzen, Enhedslisten

Okonomiforvaltningens svar pa spgrgsmal fra Rikke Lauritzen,
Enhedslisten, vedr. investeringer i sort energi

I mail d. 2/11 2015 og 5/11 2015 stilles fglgende spgrgsmal til
@konomiforvaltningen:

Pa vegne af Rikke Lauritzen skal jeg stille fplgende uddybende
sporgsmdl til det svar Signe Feerch har fdet 8/9-2014 (vedhceftet):

1: Hvem forvalter i dag kommunens investeringer i aktier og
erhvervsobligationer? Og er der mere end én forvalter (I svaret til
Signe Feerch stdr der at der er tale om "forskellige forvaltere”)

2: Kan vi fa udleveret den komplette liste over investeringer i aktier
og erhvervsobligationer, sdledes at det fremgar hvilke selskaber det
er, og hvilke belpb man har investeret i hver af disse?

3: Tilbyder de(n) nuveerende forvaltere(e) mulighed for at investere i
fossil-fri investeringsforeninger, eksempelvis baseret ud fra den
anerkendte Carbon Underground 200 definition? Eller har den eller
de aktuelle planer om at tilbyde dette i fremtiden?

4: Hvor mange penge har kommunen investeret i hvilke selskaber pa
Carbon Underground 200 listen?

Motivering

Pa Borgerrepreesentationsmgdet 12/11-15 har vi stillet et
medlemsforslag om at kommunen afhender sine investeringer i
selskaber, der er pa CU200 listen.

Carbon Ungerground 200 listen kan findes pd
http://fossilfreeindexes.com/

Okonomiforvaltningens svar:

(1) Aktier og erhvervsobligationer forvaltes i Kgbenhavns
Kommunes investeringsforening, hvor der er fire forvaltere.
Det er Nordea Invest Management, Maj Invest, Danske Capital
og Jyske Invest

(2) Ja, der vedlegges beholdningsoversigter pr. 30/9 2015 fra de
fire forvaltere, hvor selskabsnavn og investeret belgb fremgar.
Excel-filer kan ogsa fremsendes, safremt dette gnskes, og
@konomiforvaltningen star gerne til radighed for spgrgsmal og
en evt. gennemgang af listerne.
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(3) Nej, @konomiforvaltningen har spurgt de fire forvaltere, ingen
af dem tilbyder investering i investeringsforeninger, hvor der
sker en fravaelgelse af selskaber, der har hovedparten af
indtjeningen fra fossile brendstoffer, og der er heller ikke
nogen af dem, der har aktuelle planer om at etablere sadanne
foreninger.

Flere af forvalterne giver udtryk for, at safremt der opstar
tilpas stor efterspgrgsel i markedet, vil de overveje at tilbyde
en sadan investeringsmulighed.

(4) Gkonomiforvaltningens opggrelse viser, at Kgbenhavns
Kommune pr. 30/9 2015 via sin investeringsforening i aktier
eller erhvervsobligationer har investeret ca. 33 mio. kr. fordelt
pa 79 af de 200 selskaber pd ”Carbon Underground 200
listen. Opggrelsen fremgar af tabellen nedenfor.

Der knytter sig nogen usikkerhed til opggrelsen:

Der har, for at imgdekomme spgrgerens gnske om hurtigt svar,
varet begrenset tid til indsamling og bearbejdning af data.
Der er tale om en stgrre mangde data ved at der er 200
selskaber, der skal matches mod ca. 3000 poster fra
beholdningslisterne (200 x 3.000 = 600.000), og der er ikke
entydig identifikation i form af f.eks. fondskoder.

Der er derfor brugt manuelle sammenligninger, skgn og
vurderinger i flere tilfelde.
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Tabel. Opggrelse over hvor meget Kgbenhavns Kommune via sin
investeringsforening pr. 30/9 2015 har investeret i selskaber pa

”Carbon Underground 200 listen

Woodside
Total 5.214.971 Petroleum 58.811 EQT 14.839
Concho
Glencore Xstrata 3.632.842 CLP Holdings 57.559 Resources 13.498
Wesfarmers 2.552.938 FirstEnergy 54.819 RWE 10.740
Denbury
Repsol 2.507.783 Alcoa 54.732 Resources 7.683
BASF 2.278.425 Mitsui & Co 50.779 oMV 7.146
GDF SUEZ 2.226.503 PetroChina 50.082 ARC Resources 6.885
ENI 1.983.989 Statoil 42.482 Husky Energy 6.746
BG Group 1.516.669 Cenovus Energy 40.949 Tullow Oil 5.577
Anadarko
EOG Resources 1.465.291 Petroleum 33.824 Santos 5.488
Royal Dutch Shell 1.310.750 ARM 33.500 Tourmaline Oil 4977
Freeport-
Petrobras 983.931 McMoRan 30.450 Teck 4.804
Newfield
Occidental 806.339 Imperial Oil 29.348 Exploration 4.646
Cimarex
Enerplus 690.000 JX Holdings 28.688 Energy 4.455
Crescent Point
Mitsubishi 684.451 Energy 27.020 Black Hills 3.958
Chesapeake
Energy 619.607 Inpex 26.398 Allete 3.506
Canadian Natural Range
Resources 604.069 Marubeni 23.376 Resources 3.001
ExxonMobil 542.091 Arcelor Mittal 21.498 PDC Energy 2.865
BHP Billiton 458.798 Murphy Oil 20.252 SM Energy 2.514
Southwestern
MEG Energy 358.000 Apache 18.705 Energy 2.444
Itochu 312.392 Hess 18.531 WPX Energy 2.070
Whiting
BP 267.944 Anglo American 18.296 Petroleum 1.831
Continental
AGL 248.257 Noble Energy 17.566 Resources 1.720
Pioneer Natural Canadian Oil
ConocoPhillips 217.545 Resources 17.366 Sands 1.651
Ultra
Oil Search 184.164 Cabot Oil & Gas 16.313 Petroleum 1.584
Rio Tinto 154.587 Devon Energy 16.185 Consol Energy 1.364
Suncor Energy 105.787 Encana 15.379 Hovedtotal 32.995.831
Chevron 103.442 Marathon Oil 15.366
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Maj Invest

ISIN
X80237270995
DK0009788259
DK0030330071
XS0238196942
XS0943371194
DK0030329818
DK0060005254
US17275R1023
US5949181045
AT0000652011
CH0012005267
3137200006
LU0633102719
DK0060534915
US68389X1054
US0268747849
3854600008
US91324P1021
US7443201022
Us2686481027
NL0000303600
Us2003401070
Us6907421019
US58933Y1055
DE0006602006
US9497461015
DE0007164600
3242800005
US7739031091
GB00B7T77214
Us1912161007
SE0000108227
GB0030913577
CH0038863350
DEOOOBASF111
US61166W1018
US25470F1049
CH0012138530
3197800000
GB0002374006
NL0O010545661
Us00846U1016
SE0000667891
US7475251036
US26875P1012
GB0008762899
US1651671075

Security name

Tryg 4,5%2015/25
Nykredit 3,375 2017 JCB
Danbnk Frn 2019/24 T2
Svenske Handelsbanken 4,194 2015/ perp
DONG 4,875%2018/3013
Danske Bank 4,125%2020/25
Maj Invest Globale Aktier
Cisco Systems Com
Microsoft Corp.

Erste Group Bank
Novartis AG

Isuzu Motors Ltd.
Samsonite International
Novo Nordisk A/ SB
Oracle Corp Com.
American International Group Inc.
Honda Motor Co Ltd
UnitedHealth Group Inc.
Prudential Financial

EMC Corp./ MA

ING Groep NV

Comerica Inc

Owens Corning

Merck & Co. Inc.

Gea Group AG

Wells Fargo & Co

SAP SE

Canon Inc.

Rockwell Automation
Royal Bank of Scotland
Coca- Cola Company
SKF B

BT Group

Nestle

BASF SE

Monsanto Co.

Discovery Communications Inc. A
Credit Suisse

Omron Corp.

Diageo PLC

CNH Industrial NV
Agilent Technologies Inc.
Sandvik AB

Qualcomm Inc.

EOG Resources Inc.

BG Group PLC
Chesapeake Energy Corp.

Country
DK
DK
DK

Instrument type
Bond
Bond
Bond
Bond
Bond
Bond
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity
Equity

Obl.aktivklasse (19L)
Kreditobligation
Kreditobligation
Kreditobligation
Kreditobligation
Kreditobligation
Kreditobligation
Investeringsforening
Information Technology
Information Technology
Financials

Health Care

Consumer Discretionary
Consumer Discretionary
Health Care
Information Technology
Financials

Consumer Discretionary
Health Care

Financials

Information Technology
Financials

Financials

Industrials

Health Care

Industrials

Financials

Information Technology
Information Technology
Industrials

Financials

Consumer Stables
Industrials

Telecom

Consumer Stables
Materials

Materials

Consumer Discretionary
Financials

Information Technology
Consumer Stables
Industrials

Health Care

Industrials

Information Technology
Energy

Energy

Energy

Kreditrating (21L)
Investment Grade

Ingen kategori

Investment Grade
Investment Grade
Non Investment Grade
Investment Grade

Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori
Ingen kategori

Dirty value PC

49.669.723,00
37.018.897,54
20.449.452,78
19.335.659,57
7.831.212,40
3.312.027,12
89.939.008,00
2.913.796,40
2.751.322,12
2.727.905,85
2.720.833,01
2.696.907,42
2.656.006,09
2.649.446,51
2.620.991,71
2.620.719,87
2.585.776,06
2.575.991,25
2.553.773,51
2.534.426,34
2.446.808,15
2.423.495,75
2.393.602,28
2.380.240,57
2.379.878,99
2.374.874,75
2.308.630,44
2.247.776,57
2.219.374,05
2.202.430,47
2.183.912,92
2.160.109,15
2.110.600,67
2.107.369,37
2.085.169,43
2.058.171,43
2.039.925,00
.964.843,39
.952.558,48
.903.799,21
.780.854,20
.773.308,43
.766.552,62
.693.144,78
.425.219,10
.422.257,74
617.526,49



Jyske Invest Hojt ratede virksomheder

To date FI I'F I Security name
30-09-2015 +E L DFMain account (DKK)
30-09-2015 +E LDk Currency account EUR
30-09-2015 FELL[>5,625 SIEGR11-06-2018 (EMTN)
30-09-2015 FELL>5,5 GE 15-09-2067 (REGSHYBRID)
30-09-2015 FELL>4,35 GE03-11-2021 (EMTN)
30-09-2015 FELL> 5,496 TELEFO 01-04-2016 (EMTN)
30-09-2015 FELLF6,25 DGFP PERPETUAL (HYBRID)
30-09-2015 FELL>3,75 ISPIM 23-11-2016 (EMTN)
30-09-2015 FELLE5,125 ABESM 12-06-2017
30-09-2015 +ELL>5,767 MUNRE PERPETUAL (HYBRID)
30-09-2015 FELL>4,75 HUWHY 14-11-2016
30-09-2015 FEL L[> 4,125 ENIIM 16-09-2019
30-09-2015 FEL [ 4,375 TELEFO 02-02-2016 (EMTN)
30-09-2015 FEL L[> 4,75 RABOBK 15-01-2018 (EMTN)
30-09-2015 +ELL>4,75 TELEFO 07-02-2017 (REGS)
30-09-2015 FELL>4,375 NGGLN 10-03-2020 (EMTN)
30-09-2015 FEL L[> 5,025 SSELN PERPETUAL (EMTN HYBRID)
30-09-2015 FEL L[4 SEB 12-09-2022 (EMTN)
30-09-2015 FELL>4,125 ISPIM 19-09-2016 (EMTN)
30-09-2015 FELL>6 BACR23-01-2018 (EMTN)
30-09-2015 FELL>3,875 SRGIM 19-03-2018 (EMTN)
30-09-2015 FELL[>4,375 AMGN 05-12-2018
30-09-2015 HEL L[> 4,375 JPM 30-11-2021 (HYBRID)
30-09-2015 FELL>FLT BAC06-05-2019
30-09-2015 FELL Y4 SANTAN 24-01-2020 (EMTN)
30-09-2015 FELL>4,125 IBESM 23-03-2020 (EMTN)
30-09-2015 FEL L[> 5,875 EPERGY01-11-2019 (REGS)
30-09-2015 FELL>4,5 INVSA 12-05-2023 (EMTN)
30-09-2015 FELL>4 PGNPW 14-02-2017 (EMTN)
30-09-2015 FELL>3,125 CPGLN 13-02-2019 (EMTN)
30-09-2015 FELL>5,125 AMXLMM 06-09-2073 (A HYBRID)
30-09-2015 FEL L[> 3,875 DANBNK 04-10-2023
30-09-2015 HEL L[ 4,75 ALVGR PERPETUAL (HYBRID)
30-09-2015 FELL>3 IBESM 31-01-2022 (EMTN)
30-09-2015 FELLF2,5 SANFP 14-11-2023 (EMTN)
30-09-2015 FELL>2,5 COVBS18-11-2020
30-09-2015 FELL> 3,375 PLD 20-02-2024
30-09-2015 FEL L) 3,625 INTNED 25-02-2026 (EMTM)
30-09-2015 FELL>2,5 TVO 17-03-2021 (EMTN)
30-09-2015 FELL>2,625 FCACAP 17-04-2019 (EMTN)
30-09-2015 FELL> 1,5 SRGIM 24-04-2019 (EMTN)
30-09-2015 FELL[>3 BFCM 21-05-2024 (EMTN)
30-09-2015 FEL L[ 3,875 AXASA PERPETUAL (EM TN HYBRID)
30-09-2015 FELLF 3,875 ENGIFP PERPETUAL (NC10 HYBRID)
30-09-2015 FELLL 3,75 BAYNGR01-07-2074 (HYBRID)
30-09-2015 FELLF2,75 BPCEGP 08-07-2026
30-09-2015 FELL> 4,375 RABOBK 05-05-2016 (EMTN)
30-09-2015 FELL[>2,625 ABBEY 16-07-2020 (EMTN)
30-09-2015 FELL> 1,875 MS30-03-2023
30-09-2015 +ELL>5 ORAFP PERPETUAL (EM TN HYBRID)
30-09-2015 FELL>2,375 URENCO 02-12-2024 (EMTN)
30-09-2015 FEL L[> 6,5 LLOYDS24-03-2020 (EMTN)
30-09-2015 FELL >4 ANNGR PERPETUAL (HYBRID)
30-09-2015 FELL> 11,875 LLOYDS 16-12-2021 (EMTN)
30-09-2015 FELL> 3,375 MRKGR 12-12-2074 (. HYBRID)
30-09-2015 FELL> 1,125 ABBEY 14-01-2022 (EMTN)
30-09-2015 FELL>1,5 HTHROW 11-02-2030 (EMTN)
30-09-2015 FELL[)2,625 TOTAL PERPETUAL (EM TN HYBRID)
30-09-2015 FELL>2,25 TOTAL PERPETUAL (EM TN HYBRID)
30-09-2015 FELL> 1,75 MCO 09-03-2027
30-09-2015 FELLL 1,5 ANNGR31-03-2025 (DIP)
30-09-2015 FELL> 1,876 PRIFII 17-04-2025 (EMTN)
30-09-2015 FEL L) 1,375 FCACAP 17-04-2020 (EMTN)
30-09-2015 FELL> 1,375 PSON 06-05-2025
30-09-2015 FELL> 1,875 MCD 26-05-2027 (GMTN)
30-09-2015 FELL>2,5 EXPE03-06-2022
30-09-2015 FEL L[> 3,375 AVLN 04-12-2045 (EM TN HYBRID)
30-09-2015 HEL[>2,625 CCE06-11-2023 (EMTN)
30-09-2015 FELL>2,5 BAC27-07-2020 (EMTN)
30-09-2015 FELL> 2,875 ABNANV 30-06-2025 (EM TN)
30-09-2015 FELLF2,5 CAPFP 01-07-2023
30-09-2015 FELL[>2,5 DHR08-07-2025
30-09-2015 FELL[>2,375 KYGID 10-09-2025
30-09-2015 FELL> 1,5 WFC 12-09-2022 (EMTN)
30-09-2015 FELL> 1,875 MAN 11-09-2022
30-09-2015 FELL> 1,625 BAC 14-09-2022 (EMTN)
30-09-2015 FEL L[> 6,25 MUNRE 26-05-2042 (EM TN HYBRID)
30-09-2015 FELL[>2,25 SMDSLN 16-09-2022 (EMTN)
30-09-2015 FELL> 1,375 LPTY 24-09-2018 (EMTN)
30-09-2015 FELL>5,125 VW PERPETUAL (HYBRID)
30-09-2015 FF [ DF EURO-SCHATZFUT Dec15
30-09-2015 +F [ D¥ EURO-BOBL FUTURE Dec15
30-09-2015 +F [ DF EUR/DKK
30-09-2015 +F [ D¥ EUR/ DKK
30-09-2015 +F LDk EUR/ DKK
30-09-2015 FF [ DF EUR/DKK
30-09-2015 +F [ D¥ EUR/ DKK
30-09-2015 +F [ DF EUR/DKK
30-09-2015 FELLI 2,875 MONTE 16-07-2024 (16)
30-09-2015 +ELLLJYSKEINVEST FUND MANAGEMENT A/ S

Jyske Invest. Globale aktier Special

To date FI I:FE Security name
30-09-2015 CE LDt Currency account CHF

Issuer name

Jyske Bank A/S

Jyske Bank A/ €

Siemens Financieringsmaatschappij NV
General Hectric Capital Corp

GE Capital European Funding
Telefonica Emisiones SAU

Vinci SA

Intesa Sanpaolo SpA

Abertis Infraestructuras SA
Muenchener Rueckversicherungs-Gesellschaft AGin Muenchen
Hutchison Whampoa Finance 09 Ltd
Eni SpA

Telefonica Emisiones SAU
Cooperatieve Centrale Raiffeisen-Boerenleenbank BA/Netherlands
Telefonica Emisiones SAU

National Grid PLC

SSEPLC

Skandinaviska Enskilda Banken AB
Intesa Sanpaolo SpA

Barclays Bank PLC

Snam SpA

Amgen Inc

JPMorgan Chase Bank NA

Bank of America Corp

Santander International Debt SAU
Iberdrola Finanzas SAU

EP Energy AS

Investor AB

PGNIG Finance AB

Compass Group PLC

America Movil SAB de CV

Danske Bank A/ €

Allianz SE

Iberdrola International BV

Sanofi

Coventry Building Society

Prologis LP

ING Bank NV

Teollisuuden Voima Oyj

FCA Capital Ireland PLC

Snam SpA

Banque Federative du Credit Mutuel SA
AXA A

Engie

Bayer AG

BPCE SA

Cooperatieve Centrale Raiffeisen-Boerenleenbank BA/Netherlands
Abbey National Treasury Services PLC/London
Morgan Stanley

Orange SA

Urenco Finance NV

Lloyds Bank PLC

Vonovia Finance BV

Lloyds Bank PLC

Merck KGaA

Abbey National Treasury Services PLC/London
Heathrow Funding Ltd

TOTALSA

TOTALSA

Moody's Corp

Vonovia Finance BV

Prologis International Funding Il SA
FCA Capital Ireland PLC

Pearson Funding Five PLC
McDonald's Corp

Expedia Inc

Aviva PLC

Coca-Cola Enterprises Inc

Bank of America Corp

ABN AM RO Bank NV

Cap Gemini SA

DH Europe Finance SA

Kerry Group Financial Services
Wells Fargo & Co

ManpowerGroup Inc

Bank of America Corp

Muenchener Rueckversicherungs-Gesellschaft AGin Muenchen
DSSmith PLC

LeasePlan Corp NV

Volkswagen International Finance NV
Jyske Bank A/S

Jyske Bank A/ €

Jyske Bank A/€

Jyske Bank A/ €

Jyske Bank A/€

Jyske Bank A/S

Jyske Bank A/ €

Jyske Bank A/€

Banca Monte dei Paschi di Sena SpA
Jyske Invest Fund Management A/€

Issuer name
Jyske Bank A/S

SCCCCEBCCCFPSEPcMarkedsvaerdi Kabenhavns kommune

DLC (no
BCE(nc
BNNECX
BULECX
BIEIFECX
BESECX
BFFECX
BITHECN
BESECX
BDCECX
BKCECX
BINTIRECN
BESECX
BNNECX
BESECX
BGLECX
BCLECX
BSSECX
BIMItECE
BCLECX
BITHECN
BULECX
BULECX
BULECX
BESECX
BESECX
BCCECX
BSSECX
BSSECX
BCLECX
BNNECX
BDCECX
BOCECX
BNNECX
BFFECX
BGLECX
BULECX
BNNECX
BFFECX
BIEIFECN
BITHECE
BFFECX
BFFECX
BFFECX
BDCECX
BFFECX
BNNECX
BGLECX
BULECX
BFFECX
BNNECX
BCLECX
BNNECX
BCLECX
BDCECX
BGLECX
BJJECX
BFFECX
BFFECX
BULECX
BNNECX
BLLECX
BIEIFECX
BCLECX
BULECX
BULECX
BCLECX
BULECX
BULECX
BNNECX
BFFECX
BLLECX
BIEIFECX
BULECX
BULECX
BULECX
BDCECX
BGLECX
BNNECX
BNNECX
DCECX
DCECX

BIMItECE
CCCNC

CCCCEBCCCFPSEPoriMarkedsvaerdi Kabenhavns kommune

CDC(ne

245.938,05
.339.992,66
.088.963,73

485.573,10
.882.777,57
.781.687,21

625.087,49
.535.021,90

369.694,94

728.965,70

737.329,30
.909.928,93
.763.869,13

909.449,56
.104.721,22
.112.478,76

888.237,56

536.603,12
2.102.170,30
1.085.812,24
1.270.296,07
1.969.080,12
1.271.993,03
2.030.776,76
1.924.837,94

881.328,51
2.294.532,89
1.905.201,69
1.712.111,84
2.141.927,66

877.449,74
2.277.563,28
1.643.869,78

562.784,80

938.055,47
1.468.234,38
1.812.353,71
2.163.260,88
2.112.230,86

788.480,53
1.566.415,66
2.253.320,99
1.643.748,57
1.527.991,63
1.501.325,11
1.863.626,16
1
1

.852.838,34
.987.261,84
768.480,64
1.744.838,93
993.691,53
2.279.017,82
1.506.052,36
2.261.442,16
1.244.962,88
1.981.080,06
2.125.321,69
1.211.144,88
633.087,44
2.198.048,57
1.412.961,96
1.978.655,83
2.086.412,82
969.570,45
2.306.775,25
1.369.204,62
1.567.021,72
2.204.472,78
719.996,06
1.975.383,12
2.100.715,77
2.471.744,04
1.712.111,84
2.374.290,03
1.358.174,38
1.424.113,41
411.755,32
1.338.538,12
2.034.049,47
633.572,29
2.060,59
40.727,05
363,63

242,42

-17.454,45

1.124.721,11
186.908,07

92.003,60



30-09-2015 CEL Dk Currency account BRL
30-09-2015 CELDF Currency account INR
30-09-2015 CE L D¥ Currency account GBP
30-09-2015 CE L Dt Currency account TWD
30-09-2015 CELDF Currency account JPY
30-09-2015 CEL Dk Currency account HKD
30-09-2015 CELDF Currency account USD
30-09-2015 CELDFCurrency account EUR
30-09-2015 CE L DFMain account (DKK)
30-09-2015 CELLMNESTLE SA-REG

30-09-2015 CELLFROCHEHOLDING AG-GENUSSCHEIN
30-09-2015 CELLEBAYERAG-REG

30-09-2015 CELLEBNP PARIBAS

30-09-2015 CECLFTOTALSA

30-09-2015 CELL$BANCO SANTANDER SA
30-09-2015 CELLTTELEFONICA SA

30-09-2015 CELL/ALLIANCE DATA SYSTEM S CORP
30-09-2015 CELL/AUTOZONEINC

30-09-2015 CELLECREDICORP LTD

30-09-2015 CEL L CCHECK POINT SOFTWARE TECH
30-09-2015 CELLCGILEAD SCIENCESINC
30-09-2015 CELLJJPMORGAN CHASE & CO
30-09-2015 CELLCOCCIDENTAL PETROLEUM CORP
30-09-2015 CELLVWELLSFARGO & CO
30-09-2015 CELLAAPPLEINC

30-09-2015 CELLECHINA CONSTRUCTION BANK-H
30-09-2015 CELLENITTO DENKO CORP
30-09-2015 CECLTTELENORASA

30-09-2015 CELLCOBRASCON HUARTE LAIN SA.
30-09-2015 CELL7HINO MOTORSLTD
30-09-2015 CELLTTECNICASREUNIDAS SA
30-09-2015 CELL\ VF CORP

30-09-2015 CELL[EBEKAERT NV

30-09-2015 CELLNMCKESSON CORP

30-09-2015 CELLCGOOGLEINC-CLA

30-09-2015 CELL#AALBERTSINDUSTRIESNV
30-09-2015 CELL/ASSA ABLOYAB-B

30-09-2015 CELL < SWEDBANKAB - A SHARES
30-09-2015 CECLLDNBASA

30-09-2015 CELLESHIREPLC

30-09-2015 CELLLLYONDELLBASELL INDU-CLA

30-09-2015 CELLZ TAIWAN SEMICONDUCTOR MANUFAC

30-09-2015 CELL€CHINA OVERSEASLAND & INVEST
30-09-2015 CELL€KUBOTA CORP

30-09-2015 CELLJJOHNSON & JOHNSON
30-09-2015 CELL&SCHLUMBERGERLTD

30-09-2015 CELLTTHERMO FISHER SCIENTIFICINC
30-09-2015 CECLTAT&TINC

30-09-2015 CELLFROYALDUTCH SHELL PLC-A SHE
30-09-2015 CELL\ VISA INC-CLASSA SHARES
30-09-2015 C(ELLC(CVSHEALTH CORP

30-09-2015 CELLCCONSTRUCC Y AUX DE FERROCARR
30-09-2015 CELL/KONINKLIJKE AHOLD NV
30-09-2015 CELL ¢ SOFTBANK GROUP CORP
30-09-2015 CECLCCONTINENTALAG

30-09-2015 CELL<KDDI CORP

30-09-2015 CECLNMTN GROUP LTD

30-09-2015 CELL7 YAMAHA MOTORCO LTD
30-09-2015 CELLESUMITOMO MITSUI FINANCIAL GR
30-09-2015 CELLCCOMCAST CORP-CLASSA
30-09-2015 CELLNMONSANTO CO

30-09-2015 CECLNMYLAN NV

30-09-2015 CELLFPRUDENTIAL FINANCIAL INC
30-09-2015 CELLFHCA HOLDINGSINC

30-09-2015 CELLLLEARCORP

30-09-2015 C(ELLELARGAN PRECISION CO LTD
30-09-2015 CELL L DANAHER CORP

30-09-2015 CELLFPANDORA A/€

30-09-2015 CELLFFRESENIUSSE & CO KGAA
30-09-2015 CELLEBARRATT DEVELOPMENTSPLC
30-09-2015 CELL1SINO BIOPHARMACEUTICAL
30-09-2015 CECLNMONDI PLC

30-09-2015 CELL L DISCOVER FINANCIAL SERVICES
30-09-2015 CELLCCELGENE CORP

30-09-2015 CELLFFOOT LOCKERINC

30-09-2015 CELLCGOOGLEINC-CLC

30-09-2015 CELLCCANADIAN NATURAL RESOURCES
30-09-2015 CELL/AETNAINC

30-09-2015 CELL€&MIZUHO FINANCIAL GROUP INC
30-09-2015 CELL L DBSGROUP HOLDINGSLTD
30-09-2015 CELLFFACEBOOKINC-A

30-09-2015 CELL £ STEINHOFF INTL HOLDINGSLTD
30-09-2015 CELL/ARTHURJGALLAGHER & CO
30-09-2015 CECLESAP SE

30-09-2015 CELLEENELSPA

30-09-2015 CEL L[ CKOREA ELECTRIC POWER CORP
30-09-2015 CELL £ BRIDGESTONE CORP

30-09-2015 CECLVWPP PLC

30-09-2015 CELLJJONESLANG LASALLEINC
30-09-2015 CELLFF5 NETWORKSINC

30-09-2015 CELLEHUADIAN FUXIN ENERGY CORP -H
30-09-2015 CELLEBOLIDEN AB

30-09-2015 CELL€SONY CORP

30-09-2015 CELL L DELTA AIRLINESINC

30-09-2015 CELLEDAI-ICHI LIFE INSURANCE
30-09-2015 CEL L SKYWORKSSOLUTIONSINC
30-09-2015 CELL7 TENCENT HOLDINGSLTD
30-09-2015 CELL\ VALEANT PHARMACEUTICALSINTE
30-09-2015 CELLCCOGNIZANT TECH SOLUTIONS-A

Jyske Bank A/€
Jyske Bank A/ €
Jyske Bank A/€
Jyske Bank A/S
Jyske Bank A/ €
Jyske Bank A/€
Jyske Bank A/ S
Jyske Bank A/€
Jyske Bank A/S

Nestle SA

Roche Holding AG
Bayer AG

BNP Paribas SA
TOTALSA

Banco Santander SA
Telefonica SA

Alliance Data Systems Corp
AutoZone Inc

Credicorp Ltd

Check Point Software Technologies Ltd
Gilead Sciences Inc
JPMorgan Chase & Co
Occidental Petroleum Corp
Wells Fargo & Co

Apple Inc

China Construction Bank Corp
Nitto Denko Corp

Telenor ASA

Obrascon Huarte Lain SA
Hino Motors Ltd

Tecnicas Reunidas SA

VF Corp

Bekaert SA

McKesson Corp

Google Inc

Aalberts Industries NV

Assa Abloy AB

Swedbank AB

DNB ASA

Shire PLC

LyondellBasell Industries NV

Taiwan Semiconductor Manufacturing Co Ltd

China Overseas Land & Investment Ltd
Kubota Corp

Johnson & Johnson

Schlumberger Ltd

Thermo Fisher Scientific Inc

AT&TInc

Royal Dutch Shell PLC

Visa Inc

CVSHealth Corp

Construccionesy Auxiliar de Ferrocarriles SA

Koninklijke Ahold NV

SoftBank Group Corp
Continental AG

KDDI Corp

MTN Group Ltd

Yamaha Motor Co Ltd

Sumitomo Mitsui Financial Group Inc
Comcast Corp

Monsanto Co

Mylan NV

Prudential Financial Inc

HCA Holdings Inc

Lear Corp

Largan Precision Co Ltd

Danaher Corp

Pandora A/S

Fresenius SE& Co KGaA

Barratt Developments PLC

Sino Biopharmaceutical Ltd
Mondi PLC

Discover Financial Services
Celgene Corp

Foot Locker Inc

Google Inc

Canadian Natural Resources Ltd
Aetna Inc

Mizuho Financial Group Inc
DBSGroup Holdings Ltd
Facebook Inc

Steinhoff International Holdings Ltd
Arthur JGallagher & Co

SAP SE

Enel oA

Korea Hectric Power Corp
Bridgestone Corp

WPP PLC

Jones Lang LaSalle Inc

F5 Networks Inc

Huadian Fuxin Energy Corp Ltd
Boliden AB

Sony Corp

Delta Air Lines Inc

Dai-ichi Life Insurance Co Ltd/ The
Skyworks Solutions Inc

Tencent Holdings Ltd

Valeant Pharmaceuticals International Inc
Cognizant Technology Solutions Corp

JEJICX
JXCCX
uuLcx
UuLcx
CCHCX
§88CX
J&JCX
uuLcx
JEJICX
uuLcx
KCECX
CccLCX
uuLcx

52.218,26
30.696,45
209.987,71
11.489,73
62.679,06
94.918,90
434.723,43
40.557,04
100.235,05
948.160,09

.340.182,88
.108.673,36

820.915,60
.026.444,61
452.472,49
933.069,10
843.637,83
.647.833,30
653.285,56
.537.737,66
2.060.005,99

632.878,43

565.740,67

587.176,73

984.344,17

818.000,30
.384.512,66
635.193,52

529.042,12
852.383,75
780.530,05
614.529,15
569.513,41
.635.228,89
.034.418,82
652.771,10
744.603,20
.181.813,22
.051.739,17
.347.213,91
865.245,39
659.973,61
826.831,96
897.228,00
477.767,05
481.282,56
672.492,28
.062.800,18
818.600,51
513.779,64
.296.882,02
871.161,74
813.027,13
453.930,14
.265.156,64
.131.138,36
773.499,02
702.159,79
643.510,72
695.986,21
836.949,78
821.087,09
600.295,61
661.774,24
538.473,99
.095.211,51
785.674,71
679.952,03
.184.814,27
682.267,12
.143.228,30
.199.219,30
757.807,82
790.219,15
614.957,87
923.037,02
923.465,74
540.960,57
374.187,98
511.979,01
833.777,24
598.837,95
961.364,71
442.526,16
718.108,23
505.891,17
846.038,67



30-09-2015 CELLLLOBLAW COMPANIESLTD
30-09-2015 CELLCQUINTILESTRANSNATIONAL HOLD
30-09-2015 CECLIISSA/E

30-09-2015 CELL € TSUBAKIMOTO CHAIN CO
30-09-2015 CELLCOLD DOMINION FREIGHT LINE
30-09-2015 CELLFFEDEX CORP

30-09-2015 CELLCCITIGROUP INC

30-09-2015 CELLHHANESBRANDSINC

30-09-2015 CELL/ASHTEAD GROUP PLC

30-09-2015 CELLLUNIVERSAL ROBINA CORP
30-09-2015 CELLI INTL CONSOLIDATED AIRLINE-DI
30-09-2015 CELL/ALLERGAN PLC

30-09-2015 CELLCLGHOUSEHOLD & HEALTH CARE
30-09-2015 CELLCCERNER CORP

30-09-2015 CELLLLAM RESEARCH CORP

30-09-2015 CELLTTIMEWARNERINC

30-09-2015 CELLFPOSTNLNV

30-09-2015 CELLTTELEKOMUNIKASI INDONESIA PER
30-09-2015 CELLCCAP GEMINI

30-09-2015 CELL/AMAZON.COM INC

30-09-2015 CELL#AKZO NOBEL

30-09-2015 CELLLDOW CHEMICAL CO/ THE
30-09-2015 CELLI'INTERCONTINENTAL EXCHANGE IN
30-09-2015 CCLLLUNILEVERNV-CVA

30-09-2015 CE L DFJYSKEINVEST FUND MANAGEMENT A/§

Loblaw Cos Ltd

Quintiles Transnational Holdings Inc
ISSA/€

Tsubakimoto Chain Co

Old Dominion Freight Line Inc
FedEx Corp

Citigroup Inc

Hanesbrands Inc

Ashtead Group PLC

Universal Robina Corp

International Consolidated Airlines Group SA
Allergan plc

LG Household & Health Care Ltd
Cerner Corp

Lam Research Corp

Time Warner Inc

PostNLNV

Telekomunikasi Indonesia Persero Tok PT
Cap Gemini SA

Amazon.com Inc

Akzo Nobel NV

Dow Chemical Co/ The
Intercontinental Exchange Inc
Unilever NV

Jyske Invest Fund Management A/ S

cccex
uuLcx
CDCCX
J&JICX
uuLcx
uuLcx
uuLcx
uuLcx
CUCCX
PPPCX
ESECX
IEIrLCXx
KKKCX
uuLcx
uuLcx
uuLcx
NNECX
I Irc x
FFECX
uuLcx
NNECX
uuLcx
uuLcx
NNECX
CECNC

1

.192.702,74

887.881,87

.446.505,77

551.507,12
661.517,01
720.594,81

.229.058,31

714.592,71
473.994,30
541.303,55
690.241,34
884.280,61
671.892,07
560.167,29
517.723,88
630.820,56
499.546,09
489.942,74
577.058,91

.024.815,47

603.725,38
495.173,14
823.230,70

.119.134,16

138.819,97
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Underliggende fond

Direkte investeringer (ikke gennem fond)
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Modelportefolje

Danske obligationer
Currency overlay

Currency overlay

Currency overlay

Currency overlay

Currency overlay

Currency overlay

corporate MP
corporate MP
Currency overlay
Currency overlay
Currency overlay
Currency overlay
Currency overlay
Currency overlay
Currency overlay
Currency overlay
Currency overlay
Currency overlay
Currency overlay
Currency overlay
Currency overlay
Currency overlay
Currency overlay
Currency overlay
Currency overlay
Currency overlay
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Currency overlay
Currency overlay
Currency overlay
Currency overlay
Currency overlay
Currency overlay
Currency overlay
Currency overlay
Currency overlay
Currency overlay
Currency overlay
Currency overlay
Currency overlay
Currency overlay
Currency overlay
Currency overlay
Currency overlay
Currency overlay
Currency overlay
Currency overlay

Currency overlay

Stars

ISIN

DK0060586394

NIE Stabile Aktier - Etisk DK0060212470

International Ak(i;’ -
Pengemarkedskonto
Oblgationer
Danske obligationer
Pengemarkedskonto
Currency overlay
corporate MP
Danske obligationer
corporate MP
Pengemarkedskonto
Pengemarkedskonto
Danske obligationer
Danske obligationer
Danske obligationer
Danske obligationer
Obiigationer
Danske obligationer
Danske obligationer
Danske obligationer
Danske obligationer
Danske obligationer
Danske obligationer
Danske obligationer

Danske obligationer

DK0060183358

DK0009379083
DK0002027119
DK0002031228
DK0002029164
DK0009797672
DK0009797672
DK0009788093
DK0009287476
DK0009287559
DK0009286668
DK0002030683
DK0009795627
DK0009798803

umen Papir"avﬂ

es  EURO-BUND FUTURE 12/2015
Forwa FX FWD 4840327 GBP/DKK
Forwa FX FWD 4840327 GBP/DKK
Forwa FX FWD 4840328 CHF/DKK
Forwa FX FWD 4840328 CHF/DKK
Forwa FX FWD 4840329 USD/DKK
Forwa FX FWD 4840329 USD/DKK
Forwa FX FWD 4840335 EUR/DKK
Forwa FX FWD 4840335 EUR/DKK
Forwa FX FWD 4840665 CHF/DKK
Forwa FX FWD 4840665 CHF/DKK
Forwa FX FWD 4840666 USD/DKK
Forwa FX FWD 4840666 USD/DKK
Forwa FX FWD 4840667 GBP/DKK
Forwa FX FWD 4840667 GBP/DKK
Forwa FX FWD 4840676 GBP/DKK
Forwa FX FWD 4840676 GBP/DKK
Forwa FX FWD 4841153 GBP/DKK
Forwa FX FWD 4841153 GBP/DKK
Forwa FX FWD 4841291 GHF/DKK
Forwa FX FWD 4841291 CHF/DKK
Forwa FX FWD 4841556 CHF/DKK
Forwa FX FWD 4841556 CHF/DKK
Forwa FX FWD 4842871 GBP/DKK
Forwa FX FWD 4842871 GBP/DKK
Forwa FX FWD 4843313 GBP/DKK
Forwa FX FWD 4843313 GBP/DKK
Forwa FX FWD 4843570 CHF/DKK
Forwa FX FWD 4843570 CHF/DKK
Forwa FX FWD 4844113 USD/DKK
Forwa FX FWD 4844113 USD/DKK
Forwa FX FWD 4844114 CHF/DKK
Forwa FX FWD 4844114 CHF/DKK
Forwa FX FWD 4844442 USD/DKK
Forwa FX FWD 4844442 USD/DKK
Forwa FX FWD 4844443 GBP/DKK
Forwa FX FWD 4844443 GBP/DKK
Forwa FX FWD 4844444 CHF/DKK
Forwa FX FWD 4844444 CHF/DKK
Forwa FX FWD 4844714 GHF/DKK
Forwa FX FWD 4844714 CHF/DKK
Forwa FX FWD 4845073 GHF/DKK
Forwa FX FWD 4845073 GHF/DKK
Forwa FX FWD 4845074 GBP/DKK
Forwa FX FWD 4845074 GBP/DKK
Forwa FX FWD 4845479 CHF/DKK
Forwa FX FWD 4845479 CHF/DKK
Forwa FX FWD 4845761 GBP/DKK
Forwa FX FWD 4845761 GBP/DKK
Forwa FX FWD 4845762 CHF/DKK
Forwa FX FWD 4845762 GHF/DKK
Forwa FX FWD 4846161 USD/DKK
Forwa FX FWD 4846161 USD/DKK
Forwa FX FWD 4846162 GBP/DKK
Forwa FX FWD 4846162 GBP/DKK
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Nominel
-12.000.000,0000
-574.000,0000
5.868.847,5000
-261.600,0000
1.810.299,9900
80.424.379,2700
-12.111.000,0000
190.921.651,2000
-25.600.000,0000
6.000,0000
-41.365,1800
115.000,0000
-758.759,5400
-142.113,0900
14.000,0000
-90.000,0000
909.829,7100
12.000,0000
-121.166,0400
6.000,0000
-41.149,4500
-7.000,0000
48.191,5700
-10.000,0000
102.729,9900
13.000,0000
-132.093,6000
5.000,0000
-34.053,2900
-280.000,0000
1.842.435,2800
27.236,7800
-4.000,0000
260.000,0000
-1.716.857,4800
10.000,0000
-102.549,2900
5.000,0000
-34.239,0500
-4.000,0000
27.479,6900
10.000,0000
-68.584,9900
-122.509,9000
12.000,0000
6.000,0000
-41.035,1800
202.438,1000
-20.000,0000
-8.000,0000
54.519,0700
320.000,0000
-2.123.284,1600
13.000,0000
-130.989,5000
66.970,2100
184.458,2100
163.291,2100
276,5000
1.875.609,0900
11.471.557,9200
195.470,5900
1.530.117,4700
4.660,8600
9.067,2600
587.993,8800
415.769,3100
36.387,5400
110.000.000,0000
112.000.000,0000
15.000.000,0000
52.860.000,0000
50.000.000,0000
31.040.000,0000
13.000.000,0000
23.000.000,0000
138.390.000,0000
22.000.000,0000
9.697.483,0000
9.923.971,2900
17.520.848,5700

Kurs

99,91
100,02
100,13
100,02
100,10
99,96
100,06
100,01
100,13
100,02
99,96
100,10
100,02
99,91
99,91
100,02
99,91
100,02
100,13
100,02
100,13
100,02
99,91
100,02
99,91
100,02
100,13
100,02
99,96
100,10
100,02
100,13
99,96
100,10
99,91
100,02
100,13
100,02
100,13
100,02
100,13
100,02
100,02
99,91
100,13
100,02
100,02
99,91
100,13
100,02
99,96
100,10
99,91
100,02
1,00
1,00
1,00
1,00
1,00
1,00
1,00
1,00
1,00
1,00
1,00
1,00
1,00
105,79
103,79
106,53
106,62
102,07
102,07
105,51
103,87
105,35
106,04
96,20
99,19
96,19

Borskurs

99,91
100,02
100,13
100,02
100,10
99,96
100,06
100,01
100,13
100,02
99,96
100,10
100,02
99,91
99,91
100,02
99,91
100,02
100,13
100,02
100,13
100,02
99,91
100,02
99,91
100,02
100,13
100,02
99,96
100,10
100,02
100,13
99,96
100,10
99,91
100,02
100,13
100,02
100,13
100,02
100,13
100,02
100,02
99,91
100,13
100,02
100,02
99,91
100,13
100,02
99,96
100,10
99,91
100,02
1,00
1,00
1,00
1,00
1,00
1,00
1,00
1,00
1,00
1,00
1,00
1,00
1,00
104,80
102,80
104,54
104,63
100,58
100,58
103,52
102,38
103,86
105,05
95,59
98,58
95,58

Markedsvaerdi
0,00
-5.805.642,03
5.869.941,59
1.791.617.63
1.810.637,47
80.507.795,41
-80.905.266,01
191.042.009.89
-191.003.207,08
41.002,17
-41.372,89
768.235,98
-759.546,53
-142.139,58
141.600,99
-910.292,28
909.999,32
121.372,30
-121.188,63
41.092,17
41.157,12
-47.940,81
48.200,55
-101.143,62
102.749,14
131.486,65
132.118,23
34.243,47
-34.059,64
-1.870.487.56
1.844.346,25
27.241,86
-27.394,76
1.736.881,31
-1.718.638,20
101.143,62
-102.568,41
34.243,47
-34.245.43
-27.394,76
27.484,81
68.486,93
-68.597,78
122.532,74
121.372,30
41.092,17
-41.042,83
202.475,84
-202.287,14
-54.789,52
54.529,23
2.137.700,07
-2.125.486,43
131.486,65
-131.01392
66.970,21
184.458,21
153.291,21
1.891,23
1.875.609,09
11.471.557,92
195.470,59
1.530.117,47
4.660,86
67.643,37
4.386.538,90
3101.712,98
243.187,03
116.371.789,07
116.245.399,78
15.680.700,00
56.361.192,96
51.033.205,48
31.681.413,96
13.716.627.67
23.891.114,52
145.798.585,43
23.320.357,81
9.329.662,76
9.844.375,40
16.854.540,89
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X81253955469
XS1108679645
XS0211637839
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XS1083986718
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XS1134541306
1T0005038283
XS1069549761
XS0563730984
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;t:o:e 3,00 BRFKREDIT 111.E 2034
;(:or:e 3,00 DLR Kredit 2034

ahone 3,00 Nordea Kredit 2044
allone 3,00 Nykredit 2044

anone 3,50 Nordea Kredit 2044

ahone 3,50 Nordea kredit 2044 10

allone 3,50 Nykredit 2044

jone 3,50 Nykredit 2044 10 10y
atione 3,50 Realkredit Danmark 2044

;l;or:e 4,00 Nordea Kredit 2041
;(:0:8 4,00 Nykredit 2041

atlone 4,00 Nykredit 2044 E

allone 4,00 Nykredit 2044 10 E
anone 4,00 Realkredit Danmark 2041
atlone 4,00 Realkredit Danmark 26D 2023
allone 4,00 Totalkredit 111 C 2025
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llone 6,00 DLR Kredit 2038

one 7,00 BRFkredit 2041

atione 7,00 DLR kredit 2041

atione 7,00 DLR kredit 2041 10

ahone 7,00 Nordea Kredit 2041
allone 7,00 Realkredit Danmark 2041

;(;o:e Abanca Corporacion Bancaria 4.375% 23-01-2019
;t:or:e Abbey National Treasury Serv 1.125% 10-03-2025
;l;or:e Abbey National Treasury Serv 1.125% 14-01-2022
a(lone ABN AMRO Bank NV 7.125% 06-07-2022
atlone ABN AMRO Bank NV MULTI 30-06-2025

allone Alfa Laval Treasury Internat 1.375% 12-09-2022

(lone Allianz Finance Il BV MULTI Perpetual
atione Allianz SE MULT! Perpetual

atione Aquarius and Investments PLC MULTI 02-10-2043
atione Avinor AS 1% 29-04-2025

atlone Avinor AS 1.75% 20-03-2021
allone Aviva PLC MULTI 03-07-2044
;t:or:e AXA SA MULTI 16-04-2040
atlone AXA SA MULTI Perpetual

llone Banca Monte dei Paschi di Si 2.875% 16-07-2024
;t:one Banque Federative du Credit 3% 21-05-2024
atlone Banque Federative du Credit 3.75% 26-01-2018

a(lone BAT Finance PL 1.25% 13-03-2027

X81043097630
DEO00A11QR65
XS1168971213
X81015212811
FR0012018851
DE0001102366
DE0001135416
DE0001102341
DE0001135275
DE0001135325
DE0001135226
DE0001135366
DE0001135069
DE0001134922
ES0457089003
FR0011765825
FR0011052661
XS0760364116
XS0683564156
XS0802738434
X81197833053
XS1069772082
FR0010301713
X81152089345
XS1068866950
XS1045386494
XS0847580353
DEO0OAOGTCB9
DEO0OAQTS5X07
XS0166179381
FR0010800540
XS1176079843
XS0842659426
DK0006324496
DK0002033430
DK0002033356
DK0009769622
XS0862010625
XS0777017376
XS0479541699
XS0627188468
XS1170307414
XS0993266625
XS0617785943
XS1186176571

ahone BAT Netherlands Finance BV 3.125% 06-03-2029
;l:or?e Bayer AG MULTI 01-07-2075

;(;or:e BMW Finance NV 0.5% 21-01-2020

;t:one BMW Finance NV 1.625% 17-07-2019

allo‘ne BPCE SA MULTI 08-07-2026

anone Bundesrepublik Deutschland 1% 15-08-2024

atione ik D 2.25% 04-09-20;

atione Bundesrepublik Deutschland 2.5% 15-08-2046
atione Bundesrepublik Deutschland 4% 04-01-2037

atione Bundesrepublik Deutschland 4.25% 04-07-2039

atione Bundesrepublik Deutschland 4.75% 04-07-2034
atione Bundesrepublik Deutschland 4.75% 04-07-2040

atione Bundesrepublik Deutschland 5.625% 04-01-2028
atione Bundesrepublik Deutschland 6.25% 04-01-2024

atione Caja Rural de Castilla-La Ma 0.875% 01-10-2021
atione Casino Guichard Perrachon SA 3.248% 07-03-2024

atione Casino Guichard Perrachon SA 4.726% 26-05-2021
atione Cie de Saint-Gobain 3.625% 28-03-2022

atlone Cie de Saint-Gobain 4.5% 30-09-2019

anone Cloverie PLC for Swiss Reins MULTI 01-09-2042
a‘ti‘or:e Coca-Cola Co/The 1.125% 09-03-2027

;l:or?e Cooperatieve Centrale Raiffe MULTI 26-05-2026
;(;o:e Credit Logement SA MULTI Perpetual

ahone Danfoss A/S 1.375% 23-02-2022
allone Danske Bank A/S MULTI 19-05-2026

atione Deutsche Bahn Finance BV 2.75% 19-03-2029
atione Deutsche Telekom Internation 2.75% 24-10-2024

allone Deutsche Telekom Internation 4.75% 31-05-2016
anone Deutsche Telekom Internation 6% 20-01-2017
atlone Deutsche Telekom Internation 6.625% 29-03-2018

allone Electricite de France SA 4.625% 11-09-2024
a(lone Enel Finance International N 1.966% 27-01-2025
atlone Enel Finance International N 4.875% 17-04-2023
allone FRN DLR Kredit 2018 IO

auone FRN Nordea Kredit 2018-07-01 CIBOR6m+5

atlone FRN Nordea Kredit 2018-07-01 Cita+50

Ione FRN Nykredit 2041 10

ahone G4S International Finance PL 2.625% 06-12-2018
atlone G4S International Finance PL 2.875% 02-05-2017
;ﬂone Gas Natural Capital Markets 4.125% 26-01-2018
ahone Gas Natural Capital Markets 5.375% 24-05-2019
allone Gas Natural Fenosa Finance B 1.375% 21-01-2025
anone General Mills Inc 2.1% 16-11-2020

atione Global Switch Holdings Ltd 5.5% 18-04-2018

atione Heathrow Funding Ltd 1.5% 11-02-2030

3.729.150,9300
16.364.265,4800
79.933.151,4800
9.917.713,0200
14.285.872,2000
14.401.545,0500
5.731.361,7200
15.087.402,0800
60.833.498,3800
9.550.616,8900
13.631.837,7000
18.016.893,9400
1.390.413,5100
4.490.246,2300
2.662.789,6300
3.653.683,2100
4.460.291,8100
321.290,3500
191.796,1300
139.190,4400
163.036,5100
45.856,8200
218.398,9000
303.242,0700
2.900.000,0000
100.000,0000
204.000,0000
100.000,0000
220.000,0000
200.000,0000
180.000,0000
200.000,0000
160.000,0000
100.000,0000
198.000,0000
134.000,0000
50.000,0000
100.000,0000
3.500.000,0000
258.000,0000
200.000,0000
153.000,0000
182.000,0000
401.000,0000
443.000,0000
44.000,0000
300.000,0000
422.000,0000
15.000,0000
8.000,0000
7.000,0000
15.000,0000
99.000,0000
12.000,0000
307.000,0000
192.000,0000
3.500.000,0000
100.000,0000
200.000,0000
200.000,0000
200.000,0000
200.000,0000
212.000,0000
274.000,0000
150.000,0000
365.000,0000
110.000,0000
165.000,0000
138.000,0000
23.000,0000
217.000,0000
125.000,0000
100.000,0000
142.000,0000
275.000,0000
719.952,1400
29.956.943,4500
12.271.017,3800
67.245.316,5000
250.000,0000
100.000,0000
100.000,0000
200.000,0000
100.000,0000
254.000,0000
425.000,0000
108.000,0000

102,57
102,22
100,62
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106,49
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115,73
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11346

92,25

97,56
124,66
101,51

99,44
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93,74
110,43

96,26
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98,50
111,86

97,02
110,90
102,43
110,14

92,39
11099
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97,55
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83,24
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111,50
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99,65
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94,82
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99,88
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93,49
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99,49
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148,34

99,39

98,48
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113,68
113,83
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99,00

83,20

99,93
101,81
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110,11
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124,32
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99,65

99,65

99,75

95,60
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103,25
108,00
115,96

9387
104,48
111,89

88,66

3.825.906.21
16.732.327,04
80.434.419,81
9.979.500,68
14.661.170,55
14.679.904,98
5.882.070,69
15.377.878,74
62.425.613,55
10.183.309,16
14.547.951,07
19.017.879,22
1.467.733,46
4.786.498,96
2.804.228,08
3.893.939,96
4.709.871,44
366.604,70
216.210,55
161.310,68
195.007,68
54.446,25
250.647,04
366.444,45
24.546.668,42
688.189,84
1.484.777,33
930.019,19
1.666.055,92
1.483.750,66
1.410.947,46
1.398.569,31
1.318.175,37
718.144,09
1.565.307,79
984.621,72
417.258,94
723.754,37
28.957.697,07
1.971.565,42
1.643.302,16
1.054.552,76
1.506.945,70
2.953.637,55
3.223.850,19
336.069,97
2.240.778,10
3.302.351,63
124.724,47
77.439,78
81.105,49
182.365,84
1.202.340,89
157.367,38
3.691.568,05
2.190.712,10
25.950.042,01
748.380,27
1.684.466,30
1.723.668,41
1.698.366,10
1.847.240,44
1.461.220,48
2.041.465,95
931.502,94
2.743.632,13
843.772,74
1.440.568,54
1.160.006,40
179.448,76
1.804.961,00
1.105.552,70
929.228,56
1.077.639,40
2.567.621,47
717.460,07
29.857.287,15
12.243.072,81
64.286.522,57
1.999.226,05
779.130,00
826.452,97
1.758.376,82
707.345,11
2.014.406,69
3.626.298,44
721.999,29
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atlone Heathrow Funding Ltd 1.875% 23-05-2022
a(lone Heineken NV 2.125% 04-08-2020

;t:or:e Heineken NV 3.5% 19-03-2024

allone Hera SpA 2.375% 04-07-2024

anone HSBC Holdings PLC MULTI 10-01-2024
atione ING Bank NV MULTI 21-11-2023

atione Intesa Sanpaolo SpA 4.375% 16-08-2016

ne Irish Life Assurance PLC MULTI Perpetual

g

atione Italy Buoni Poliennali Del T 5.5% 01-11-2022

atione JPMorgan Chase & Go 2.625% 23-04-2021

Qt;o:e Kommunal Landspensjonskasse MULTI 10-06-2045
auone Koninklijke KPN NV 4.75% 17-01-2017

allone LeasePlan Corp NV 2.375% 23-04-2019

anone LeasePlan Corp NV 2.5% 19-09-2016

atione Leeds Building Society 1.375% 05-05-2022

atione Lioyds Bank PLC MULTI 16-12-2021

atione Morgan Stanley 5.375% 10-08-2020

;t:or:e Motability Operations Group 1.625% 09-06-2023
llone Motability Operations Group 3.25% 30-11-2018

one Muenchener Rueckversicherung MULTI 26-05-2042

atione Nasdag Inc 3.875% 07-06-2021
atione Nationwide Building Society 6.75% 22-07-2020

atione Nationwide Building Society MULTI 20-03-2023

allone NGG Finance PLC MULTI 18-06-2076
a(lone Nykredit Realkredit A/S 1.75% 02-05-2018

ahone Nykredit Realkredit A/S 1.75% 28-01-2019

atione Nykredit Realkredit A/S 3.25% 01-06-2017

;(;o:e Orange SA 3.875% 14-01-2021

;t;o:e Orange SA MULTI Perpetual

;l;or:e Programa Cedulas TDA Fondo d 4.25% 10-04-2031
‘(lone Rentokil Initial PLC 3.375% 24-09-2019

atione Schneider Electric SE 0.875% 11-03-2025

i;l;or:e Schneider Electric SE 2.5% 06-09-2021

a‘(i‘or':e SES SA 4.75% 11-03-2021

;t;or?e Snam SpA 2% 13-11-2015

i;l;or:e Snam SpA 3.25% 22-01-2024

a‘ti‘or:e Snam SpA 3.5% 13-02-2020

';t:or?e Snam SpA 5% 18-01-2019

z;li’or:e Snam SpA 5.25% 19-09-2022

a‘ti‘or:e Societa Iniziative Autostrad 3.375% 13-02-2024
;t:or?e Societa Iniziative Autostrad 4.5% 26-10-2020
;(i‘or:e Societe Des Autoroutes Paris 4.875% 21-01-2019
a‘ti‘or?e Societe Des Autoroutes Paris 5% 12-01-2017
;l:or?e Standard Chartered Bank 5.875% 26-09-2017
anone Suez Environnement Co MULTI Perpetual
ahone Suez Environnement Co MULT! Perpetual
allo‘ne Svenska Handelsbanken AB MULTI 15-01-2024
;ﬂone Swedish Match AB 3.875% 24-11-2017

auone Swiss Life AG Via Demeter In MULT| Perpetual
;l;or:e Talanx Finanz Luxembourg SA MULTI 15-06-2042
;(;o:e TDC A/S 5.875% 16-12-2015

;t;or?e Telefonica Emisiones SAU 3.661% 18-09-2017
i;l;or:e Teollisuuden Voima Oyj 2.125% 04-02-2025
anone Teollisuuden Voima Oyj 2.5% 17-03-2021
atlone Teollisuuden Voima Oyj 4.625% 04-02-2019
allone TOTAL SA MULTI Perpetual

;tlone Transport et Infrastructures 4.339% 07-07-2021
atione Tryg Forsikring A/S MULTI 19-12-2025

atione Urenco Finance NV 2.5% 15-02-2021

atior:e Verizon Communications Inc 1.625% 01-03-2024
;t:or?e Volkswagen International Fin MULTI Perpetual
;(;or:e Volkswagen International Fin MULTI Perpetual
Vh‘or?e Volkswagen Leasing GmbH 3.25% 10-05-2018
allone Wells Fargo & Co 1.625% 02-06-2025

anone Wesfarmers Ltd 1.25% 07-10-2021

ahone Wouerth Finance International 1.75% 21-05-2020
atione Yorkshire Building Society 1.25% 17-03-2022
papir Schneider Electric SE 1.5% 08-09-2023

papir Statkraft AS 1.5% 21-09-2023
Aktier Abbott Laboratories

Aktier ACE

Aktier Aflac

Aktier AGL Energy

Aktier Air Liquide

Aktier Amdocs

Aktier American Electric Power
Aktier Amgen

Aktier Anthem

Aktier AT&T

Aktier Atmos Energy

Aktier Australia & New Zealand Banking Group
Aktier AutoZone

Aktier Bank of Nova Scotia/The
Aktier BCE

Aktier Canadian Tire

Aktier Capita

Aktier Centrica
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2.326.393,34
786.903,58
508.197,98
1.152.086,90
1.592.247,38
2.405.868,10
1.165.939,78
2.371.899,08
4.852.537,56
3.622.079.41
2.208.381,46
632.984,82
774.529,46
1.521.773,84
1.459.106,49
2.311.246,19
2.239.539,41
798.991,38
2.071.129,10
1.815.403,24
2.483.580,18
919.570,46
1.609.928,30
2.355.129,27
776.828,24
1.587.015,34
4.341.695,17
2.621.240,75
2.614.138,06
931.335,16
1.619.475,24
695.231,20
807.732,33
2.024.043,30
760.576,32
848.358,96
419.497,73
871.653,52
1.392.439,43
1.071.976,00
449.662,07
1.738.016,35
815.917.71
787.408,41
2.137.269,92
747.968,47
1.332.456,02
1.671.965,20
1.590.870,83
1.883.209,69
709.939,24
2.372.135,94
1.227.243,34
745.004,17
1.241.875,14
667.463,75
1.748.952,00
1.551.175,38
774.109,01
2.758.056,98
2.053.979,57
1.692.856,46
6.214.077,83
1.473.878,76
2.552.937,97
628.126,38
2.176.789,32
1.496.364,85
797.693,69
397.184,81
1.494.918,45
1.679.060,77
197.532,22
468.938,05
882.502,58
563.554,36
1.260.046,39
1.315.769,72
1.650.894,21
445.214,12
386.456,02
1.045.644,25
1.560.968,32
340.364,21
442.036,45
735.604,92
498.676,84
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BMG2098R1025  Aktier Cheung Kong Infrastructure Holdings
KYG2103F1019  Aktier Cheung Kong Property Holdings
US17275R1023 Aktier Cisco Systems
KYG217651051 Aktier CK Hutchison Holdings
US20030N1019  Aktier Comcast
US2091151041 Aktier Consolidated Edison
US1264081035 Aktier CSX
US1266501006 Aktier CVS Health
JP3486800000 Aktier Daito Trust Construction
JP3783600004 Aktier East Japan Railway
US2786421030 Aktier eBay
PTEDPOAMO0009  Aktier EDP - Energias de Portugal
US2686481027 Aktier EMC
ES0130960018 Aktier Enagas
US29364G1031 Aktier Entergy
GBO0B19NLV48  Aktier Experian
US30219G1085  Aktier Express Scripts Holding
US3703341046 Aktier General Mills

Aktier {
US38259P5089 Aktier Google
US38259P7069 Aktier Google
US40414L1098 Aktier HCP
KYG4412G1010  Aktier Herbalife
US4567881085 Aktier Infosys ADR
US4592001014 Aktier International Business Machines
GB0031638363 Aktier Intertek Group
US4656851056 Aktier ITC Holdings
US4781601046 Aktier Johnson & Johnson
GB0O0OB70FPS60  Aktier Johnson Matthey
JP3219000001 Aktier Kamigumi
JP3496400007 Aktier KDDI
US5002551043 Aktier Kohl's
NLO0010672325 Aktier Koninklijke Ahold
US50540R4092  Aktier Laboratory Corp of America
US5801351017 Aktier McDonald's
IEOOBTN1Y115 Aktier Meditronic
CA6330671034 Aktier National Bank of Canada
GBOOB0O8SNH34  Aktier National Grid
US65339F1012  Aktier NextEra Energy
JP3735400008  Aktier Nippon Telegraph & Telephone
US6708371033  Aktier OGE Energy
US68389X1054 Aktier Oracle
SG1S04926220  Aktier Oversea-Chinese Banking
US7134481081 Aktier PepsiCo
US7170811035 Aktier Pfizer
US69331C1080  Aktier PG&E
HK0006000050 Aktier Power Assets Holdings
US69351T1060 Aktier PPL
US74005P1049 Aktier Praxair
US7427181091 Aktier Procter & Gamble
US7445731067 Aktier Public Service Enterprise Group
FR0000130577 Aktier Publicis Groupe
CA7669101031 Aktier RioCan Real Estate Investment Trust
CH0012032048 Aktier Roche Holding
CA7800871021 Aktier Royal Bank of Canada
US79546E1047 Aktier Sally Beauty Holdings
FR0000120578 Aktier Sanofi
DE0007164600 Aktier SAP
US80589M1027  Aktier SCANA
Us8110651010 Aktier Scripps Networks Interactive
SG1T75931496  Aktier Singapore Telecommunications
1T0003153415 Aktier Snam
USB8425871071 Aktier Southern
GB0007908733 Aktier SSE
US7908491035 Aktier St Jude Medical
US8636671013 Aktier Stryker
US88076W1036  Aktier Teradata
US8816242098 Aktier Teva Pharmaceutical Industries ADR
US8835561023 Aktier Thermo Fisher Scientific
JP3573000001 Aktier Tokyo Gas
US8998961044 Aktier Tupperware Brands
US9026811052 Aktier UGI
US9078181081 Aktier Union Pacific
US91324P1021 Aktier UnitedHealth Group
US92343V1044 Aktier Verizon Communications
US92553P2011 Aktier Viacom
FR0000125486 Aktier Vinci
US95709T1007  Aktier Westar Energy
AU000000WBC1  Aktier Westpac Banking
JEOOBBKF9B49  Aktier WPP
US98389B1008 Aktier Xcel Energy
JP3933800009 Aktier Yahoo Japan
US98956P1021 Zimmer Biomet Holdings

Aktier
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3.006,5095
8.861,2010
10.606,8071
8.544,8163
966,1972
1.187,0965
3.096,2300
2.118,7980
981,0715
1.962,1430
2.899,6992
11.863,6863
10.776,2793
5.093,1852
1.498,0329
3.315,7052
1.226,8141
1.027,5933
1.944,1040
349,3880
93,9930
2.179,8776
1.400,2422
8.053,0147
1.786,1831
1.097,3759
2.565,9767
4.711,8333
1.494,3934
2.690,0348
11.741,2106
1.842,5156
3.664,6185
2.400,9352
734,3795
3.710,1909
3.307,1604
5.432,4461
1.097,5342
8.734,7011
3.116,1679
6.668,5962
11.388,4996
914,9283
8.195,7448
4.790,7937
5.459,1882
3.569,5179
982,3374
1.094,6859
2.349,6663
1.676,3664
2.837,8284
446,2293
2.167,8516
608,8973
2.206,1450
2.695,2566
2.425,4619
1.276,9753
45.493,2351
28.760,7441
3.310,0087
6.079,7951
1.719,8816
3.341,4979
1.331,4090
1.935,0844
599,0866
4.905,3575
1.115,7315
1.778,9042
949,1076
2.886,8820
5.985,3274
2.356,4705
4.259,7492
1.582,3734
2.909,0352
5.928,9949
3.800,7027
19.384,0741
2.263,7434
370,7406
490,6608
2520,9635
7732173

69,25
56,35
26,25

100,20
56,88
66,85
26,90
96,48

12.125,00

10.055,00
24,44

327
24,16
2562
65,10

1.058,00
80,96
56,13
1.266,00

638,37

608,42
37,25
54,50
19,09

144,97

2.431,00
3334
93,35
2.448,00
976,00
2.667,00
46,31
17,41

108,47
98,53
66,94
42,60

918,90
97,55

4.178,00
27,36
36,12

879
94,30
31,41
52,80
73,10
32,89

101,86
71,94
42,16
60,98
2547

257,00
73,79
23,75
84,89
57,97
56,26
49,19

3,60

4,59
44,70

1.496,00
63,09
94,10
28,96
56,46

122,28

577,80
49,49
34,82
88,41

116,01
4351
43,15
56,71
38,44
29,70

1.373,00
3541

454,00
93,93

1,00

1,00

1,00

1,00
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100,20
56,88
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26,90
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63,09
94,10
28,96
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43,15
56,71
38,44
29,70
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454,00
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179.541,79
430.600,10
1.860.808,54
738.335,35
367.293,38
530.365,34
556.638,47
1.366.200,86
663.804,50
1.100.957.40
473.632,91
289.500,56
1.740.016,95
973.459,28
651.763,51
355.132,35
663.799,57
385.481,91
249.162,07
1.490.624,39
382.196,42
542.682,84
510.020,19
1.027.429,72
1.730.580,54
270.065,48
571.749,77
2.939.625,04
370.343,75
146.509,40
1.747.405,42
570.261,00
475.966,88
1.740.515,05
483.589,34
1.659.853,17
702.297,22
505.350,12
715.538,55
2.036.452,40
569.802,87
1.609.792,36
470.515,61
576.615,71
1.720.457,95
1.690.554,22
344.134,85
784.623,17
668.731,94
526.317,30
662.055,64
762.615,33
360.305,74
784.404,18
797.412,72
96.648,55
1.397.139,49
1.165.608,25
911.972,84
419.804,47
769.782,41
985.689,87
988.836,23
920.765,81
725.181,61
2.101.447,38
257.690,08
730.177,61
489.590,23
158.163,42
369.032,69
413.970,13
560.795,52
2.238.268,41
1.740.462,59
679.564,22
1.802.157,99
406.518,24
405.494,44
824.100,70
899.451,03
491.087,31
1.421.082,30
2.533,77
2.306,21
11.873,89
-773,22
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Residual

AbbVie

ABC-Mart

Actelion

Adobe Systems

Aegon

Aetna

Aflac

AGCO

Alfa Laval

Allianz

Allstate

American Express
American International Group
Amgen

Anthem

Apple

Ashtead Group

Assa Abloy B

AT&T

Aviva

AXA

Axis Capital Holdings
Baker Hughes

Banco do Brasil

Banco Santander

Bank of China

BASF

Bayerische Motoren Werke
Bed Bath & Beyond

BHP Billiton

BNP Paribas

BP

Bradespar

Bridgestone

Cairn India P-NOTE
Capital One Financial
Cheung Kong Property Holdings
China CITIC Bank
China Communications Construction
China Construction Bank
China Merchants Bank
China Mobile

China Petroleum & Chemical
Cie Generale des Etablissements Michelin
Cigna

Gitigroup

CK Hutchison Holdings
Comcast

Compass Group
ConocoPhillips
Continental

Corning

Cummins

Daihatsu Motor

DBS Group Holdings
Discover Financial Services
Dow Chemical

East Japan Railway
Eastman Chemical
Edgewell Personal Care
Enagas

Enel

Energizer Holdings
Engie

Exelon

Exxon Mobil

Facebook

Fifth Third Bancorp

First Pacific

223,8473
30.513,1040
-209,9762
-0,2184
-1.582,3734
-403,8217
122,7241
-3.000,0059
2.758,2889
19.569,8495
395.612,9781
11.608,9273
65.277,5880
1.158.870,4608
-31,6459
-122,7241
1.274,5670
0,0000
568,2510
231,7500
124,3725
110,0040
4.072,6198
572,5770
1.002,0869
882,3494
1.258,7114
861,4919
604,0950
470,9160
247,5090
386,2500
468,9075
1.858,4804
997,1429
888,5204
2.793,0508
7.305,2231
2.600,6983
375,7440
81,4215
973,3499
8.569,3420
126.010,1926
148,6290
1.181,4614
316,2615
2.069,5274
712,2450
3.042,7228
1.235,6909
1.606,7999
1.969,1024
620,0085
2.642,5678
50.057,9971
2.471,9999
63.348,0863
8.265,7495
3.630,7498
58.091,9966
75,7050
526,2270
1.597,5299
2.410,8179
1.365,7799
872,4614
480,1860
227,5785
1.263,0374
2958675
1.745,8499
1.235,9999
1.299,1904
300,6570
386,2500
4009275
236,2305
4336815
1.947,9359
225,4155
172,7310
744,9990
439,2435
4438785
1.219,3139
4.634,9997

1,00
1,00
1,00
1,00
1,00
1,00
1,00
1,00
1,00
1,00
1,00
1,00
1,00
1,00
1,00
1,00
1,00
0,00

54,41
6.660,00
123,70
82,22
514
109,41
58,13
46,63
136,90
140,29
58,24
74,13
56,82
138,32
140,00
110,30
930,00
149,90
32,58
452,00
21,64
53,72
52,04
15,20
474
333
68,59
79,05
57,02
1.005,00
52,46
334,00
8,20
4.126,00
2,34
72,52
56,35
4,49
9,53
515
18,70
91,80
47
81,42
135,02
49,61
100,20
56,88
1.053,00
47,96
190,20
17,12
108,58
1.381,00
16,21
51,99
42,40
10.055,00
64,72
81,60
2562
3,99
38,71
14,44
29,70
74,35
89,90
18,91
473
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1,00
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1,00
1,00
1,00
1,00
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0,00
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123,70
82,22
514
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58,13
46,63
136,90
140,29
58,24
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GB0006043169
NO0010208051
BMG988031446

TW0002311008

HK0000069689
MXP001391012

7 KR7090430000
” PHYO0486VI154
i 1D1000095003

7 BMG0957L1090
" HK0257001336
i HK0817039453
’ KYG211081248
“ GNE1000002M1

HK0941009539

TW0002360005
TRECOLA00011
MX01VEOMO0003

TW )4

Aktier Symantec
Aktier Synopsys

Aktier Taiwan Semiconductor Manufacturing

Aktier Tata Motors ADR
Aktier TDC

Aktier TE Connectivity
Aktier Telenor

Aktier TeliaSonera

Aktier Tencent Holdings

Aktier Teva Pharmaceutical Industries ADR

Aktier THK
Aktier Tisco Financial Group
Aktier Tokio Marine Holdings

Aktier Torchmark

Aktier Toronto-Dominion Bank/The

Aktier Total

Aktier Total System Services
Aktier Toyota Motor

Aktier Travelers Cos

Aktier United Overseas Bank
Aktier UnitedHealth Group
Aktier Valero Energy

Aktier Verizon Communications
Aktier Volkswagen

Aktier Volkswagen

Aktier Wells Fargo

Aktier West Japan Railway

Aktier WM Morrison Supermarkets

Aktier Yara International

Aktier Yue Yuen Industrial Holdings
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Aktier Advanced Semiconductor Engineering

Aktier AIA Group
Aktier Alsea

Aktier Amorepacific
Aktier Ayala

Aktier Bank Mandiri Persero

Aktier Beijing Enterprises Water Group
Aktier China Everbright International
Aktier China Jinmao Holdings Group
Aktier China Medical System Holdings

Aktier China Merchants Bank
Aktier China Mobile

Aktier Chroma ATE

Aktier Coca-Cola Icecek
Aktier Corp Inmobiliaria Vesta

Aktier Delta

TW0003529004
7 TW0002881000

KYG3774X1088
MXP370711014

7 US45104G1040

N BRITUBACNPR1
B DEOOODE3CRT4
7 US61761R7136

7 BRKROTACNOR9
N DEO0ODBSAUH7
7 US61760W4731

N US55953Q2021

TWO0002454006

Aktier eMemory Technology
Aktier Fubon Financial Holding
Aktier GCL-Poly Energy Holdings
Aktier Grupo Financiero Banorte
Aktier ICICI Bank ADR

Aktier Itau Unibanco Holding
Aktier Just Dial P-NOTE

Aktier Just Dial P-NOTE

Aktier Kroton Educacional

Aktier Lupin LTD P-NOTE

Aktier Lupin P-NOTE

Aktier Magnit PJSC GDR

Aktier MediaTek

961,2989
429,3555
3.244,4998
756,5865
641,9475
766,4745
756,4320
2.429,0489
1.359,5999
207,0300
787,9500
3.028,1998
1.421,3999
340,8270
355,3500
689,8425
763,3845
2.811,8998
365,8560
973,3499
394,2840
717,9615
1.991,9684
71,5335
250,5990
3.710,3173
618,0000
4.196,0653
357,2040
2.240,2499
6.008,9403
754,0650
14.565,7586
-434,4540
0,0015
2.187,3305
-2.035,1666
14.596,3743
-34,7625
20.035,7535
452.551,7482
1.062.820,2700
-1.544,9999
-21,0970
-39,7637
44.306,5928
184,6151
-456,5799
52,5300
1.298,3638
-0,0541
39,7637
0,1545
92,5300
6.590,7410
27,0421
5.781,2985
0,0000
23.064,7684
6.812,1525
13.120,0985
106,7148
1.778,4009
22.539,1063
39.585,5793
19.792,7897
58.251,9501
12.685,6226
14.670,2655
6.315,9918
13.624,3051
1.585,0592
12.607,8461
8.045,8495
3.298,7983
20.704,6526
95.128,7601
7.563,0985
6.252,2419
2.951,2176
1.340,0362
922,0007
14.554,9417
1.020,2137
143,8598
420,4225
3.218,3398
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46,18
130,00
22,50
34,37
59,89
158,90
45,04
129,30
56,46
1.894,00
35,75
4.442,00
56,40
52,60
40,20
45,43
6.971,00
99,53
18,55
116,01
60,10
43,51
106,85
99,03
51,35
7.481,00
166,10
339,50
28,65
1,00
1,00
1,00
1,00
1,00
1,00
1,00
1,00
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1,00
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1,00
1,00
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1,00
1,00
1,00
0,00
35,30
40,05
50,22
385.000,00
767,00
7.925,00
540
10,82
1,95
8,87
18,70
91,80
56,30
34,60
26,46
154,00
325,00
51,30
1,49
82,80
8,38
26,51
14,90
15,01
7.7
30,71
31,05
47,77
243,50
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35,30
40,05
50,22
385.000,00
767,00
7.925,00
5,40
10,82
1,95
8,87
18,70
91,80
56,30
34,60
26,46
154,00
325,00
51,30
1,49
82,80
8,38
26,51
14,90
15,01
7.7
30,71
31,05
47,77
243,50

1.

125.086,98
132.513,08
85.609,12
113.770,30
22.063,73
306.788,98
94.174,31
87.178,96
151.597,79
78.119,91
83.279,16
19.934,32
352.332,41
128.469,71
93.174,73
206.883,19
231.778,85

.093.837,27

243.361,53
84.865,57
305.697,74
288.378,76
579.240,89
57.020,75
185.137,89
273.324,80
257.991,80
70.557,03
95.015,56
55.348,30
4.708,25
3.758,96
97.346,62
-3.241,07
0,00
10.280,94
-2.035,17
147.765,66
34,76
17.277,81
452.089,56
59.308,58
-1.545,00
-21,10
-39,76
207.944,66
407,85
-456,58
030
1.033,98
0,05
39,76

0,03

92,53
49.166,60
13,07
39.533,02
0,15
165.254,29
235.271,92
259.845,43
231.656,80
195.040,15
81.485,76
184.337,62
184.678,98
97.955,38
97.032,81
236.571,70
499.997,05
155.686,77
121.056,83
131.562,47
251.490,49
217.604,59
215.582,87
122.230,98
246.962,70
350.160,80
131.311,53
133.437,77
92.504,60
188.346,15
209.409,75
29.848,73
134.223,59
159.059,57
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TH0128B10Z17

ZAE000042164

" ZAE000015889
i PG0008579883
7 DE000DB2S2L7
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” DE000DB3G3D5
7 CNE1000003X6

US74735M1080
KR7005930003

7 KR7000810002
" ZAE000070660
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Minor International

MTN Group

Naspers

Oil Search

Persistent Systems P-NOTE
Phoenix Mills Ltd/The P-NOTE
Phoenix Mills P-Note

Ping An Insurance Group Co of China

QIWI ADR
Samsung Electronics
Samsung Fire & Marine Insurance

Sanlam

Shanghai Fosun Pharmaceutical Group

Siam Cement PCL/The
Siam Cement PCL/The

SK Hynix

SM Investments

Sobha P-NOTE

Sobha P-NOTE

Sunny Optical Technology Group
Surya Citra Media

Taiwan Semiconductor Manufacturing

Tata Consultancy Services P-Note
Tata Motors ADR
Tencent Holdings

Universal Robina

Zee Entertainment Enterprises P-NOTE

Zee Entertainment Enterprises P-NOTE
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Residual

20.669,7873
1.603,3769
666,7059
5.472,7600
2.300,1206
1.206,8774
6.796,8654
11.733,5305
774,2521
96,4161
150,510
6.975,3492
12.591,7544
636,9631
1.690,9694
596,0365
1.579,9366
1.487,7312
3.052,8903
17.539,9518
75.915,2716
23.922,9924
651,7138
1.177,0273
4.205,2073
3.760,8982
3.302,5262
1.024,7730
83.242,5645
175,2190
13,6973
-195,3800
304.938,2461
2.034,0369
-1.704,6913
84,6887
-268,1950
-19,9033
16.297.962,0685
0,0003
14,6268
45,4451
279,4940
-967,7009
-240.896,3968
669.325,3027
1.333,7613
177,1026
0,0000

28,75
17.800,00
173.066,00
717
10,05
494

4,89
38,35
16,12
1.134.000,00
280.000,00
5.980,00
24,25
464,00
466,00
33.550,00
890,50
425

421
15,38
2.740,00
130,00
39,50
22,50
129,30
192,00
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109.424,55
137.947,98
557.706,62
184.164,12
154.508,32
39.869,60
222.128,97
388.040,70
8341324
616.484,74
237.621,69
201.616,88
263.318,39
54.421,83
145.098,38
112.752,23
201.174,34
42.257,25
85.846,61
232.631,19
94.891,10
631.230,24
172.053,99
176.993,24
468.898,06
103.250,41
130.794,14
41.025,06
15.328,03
69,10
64,30
-1.457,57
43.602,45
1.754,05
-1.704,69
631,73
-268,19
-19,90
91.895,24
0,00
14,63
100,68
135,09
-967,70
-241.030,00
135.852,06
891385
177,10
0,00



Date Field

30-09-2015 Bond 1.357.014.960 91,1
30-09-2015 Equity 143.531.123 9,64

Danske Capital
Bond DKK| Pt Equity DKK] Pot.
[DK0009374951 __ J2,00 BRFKREDIT 321.E OK 2017 730,989,967 8.79% DK0060534915 _ |Novo Nordisk B 5,069,320 34%
DK0004129889 DANMARKS SKIBSKREDITFOND VAR. SKE 2020 m' 581% DK0010274414 | Danske Bank 7,444,006 30%
DK0009759748 NYKREDIT VAR. 43D CF OA 2038 81,854,061] _ 5.49% DK0060252690 _ |Pandora 7,363,667 29%
DK0009273765 VAR. REALKREDIT DANMARK 73 D 6CF 2038 79,522,131 5.34% DK0010268606 | Vestas Wind Systems 3,578,572 T7%
DK0009796518 NYKREDIT VAR. F3G OK 2017 RT 73.713‘53?|W DK0060542181 _|1SS 2,202,970 5%
[DK0002027465 _ [3,50 NORDEA ANNUITETSLAN 2044 69,004,780 2.63% DK0060448595 _ |Coloplast B 2,103,708] 4%
DK0009285694 REALKREDIT DANMARK VAR. 335.5.CF.OA 2021 61 .465‘359| 7.13% DK0060079531 | DSV 7,979,244 3%
3,00 BRFKREDIT 321.E AP 2018 59,017,500 3.96% DK0010272202__|Genmab 1.90&,@' T3%
VAR. REALKREDIT DANMARK 73 D 5CF 2038 52,819,575 3.55% 055949181045 | Microsoft Corp 7,900,208 3%
DK000977756 2,00 NYKREDIT 13G AP 2016 1T 57,014,268 3.42% DK0010244508 _ |A.P. Moller - Mz TSk B 7,815,592 2%
DK0009273849 VAR. REALKREDIT DANMARK 83 D 6CF OA 2038 75,980,147 3.09% DK0010181759 _ |Carlsberg B 7,611,680 T1%
DK0004717204 TOTALKREDIT VAR, 40C CF OA 2038 71,837,361 281% DK0010311471__|Sydbank 7,516,990 T0%
DK0009797912 NYKREDIT VAR. F3H JU 2017 RT 39,940,232 2.68% 170000072618 I\_mesa Sanpaolo SpA 7,486,981 T0%
DK0002027119 2.00 NORDEA (INK) APR 2017 35,324,142 3.37% FRO000131104 __ |BNP Paribas S.A. 7,486,723 T0%
29.621,015]  1.99%] US01324P1021 _ |UnitedHealth Group Inc. 09%
DK0004915279 .00 LR REALKREDIT 5T L INK AP RO 2018 29,323,710 T97% NL0000303600 _ |ING Groep NV 05%
DK0009384406 7,00 BRFKREDIT 321.E AP RF 2018 25,544,317 T71% DK0010243450 _ |Per Aarslefl B 09%
DK0004129T93_|-2,00 DANMARKS SKIBSKREDITFOND (INK) ST 2016 25,846,900 T.74% DK0060655629 _ |DFDS A/S 05%
DK0030091301 IDANSKE BANK SDO FRN 2018 24,017,103 T61% 170004781412 |Unicredit SpA 08%
DK0009286585 2,00 REALKREDIT DANMARK 107 AP (INK) 2018 7,010,907 T41% US46625H1005 | JPMorgan Chase & Co. 08%
DK0009922403 7,00 DANSK STATSLAN ST LAN (INK) 2019 21,040,429 1.41% CH0038863350 _ |Nestle (Regd) 08%
DK0009786394 3,00 NYKREDIT 01E A 2034 T4.174,164] _ 0.95% DK0060495240 __|SimCorp 08%
DK0009274144 7,00 REALKREDIT DANMARK 22 D S 2028 77,446,613 0.77% DK0010272632 _|GN Store Nord 08%
DK0009270159 7,00 REALKREDIT DANMARK 22 D S 2025 - ‘|_ FR0000130809 |Soc\ete Generale 08%
DK0009270233 7,00 REALKREDIT DANMARK 23 D S 2035 ] DK0015998017 _ |Bavarian Nordic 08%
X50829360923 6.00 GAS NATURAL CAPITAL MARKETS 27/1-12/2020 DK0060336014 _ |Novozymes B 07%
XS50452187916 5,00 ENEL FINANCE INTL NV 14/9-2009/2022 ] DK0060636678 | Tryg A/S 07%
DK0002020882 5,00 NORDEA ANNUITETSLAN 2031 3,328,424 0.22% DK0010307958 _ |Jyske Bank 07%
DK0004911872 7,00 LR REALKREDIT ANN. RO 2031 3,057,433 0.22% US17275R1023 _ |Cisco Systems Inc. 07%
DK0009775355 7,00 NYKREDIT OTE A 2041 3.141,015" 0.21% FRO000045072 | Credit Agricole SA 06%
'XS50740810881 7,625 TVO EMTN 4/2-2012/2019 3,100,881 0.21% BMGB12761002__ |Signet Jewelers Lid 06%
X51196373507 7.3 AT&T INC. 5/9-2015/2023 2.830,18—5| 0.19% DK0060634707 __|Royal Unibrew 06%
WNP PARIBAS 27/11-2012/2017 2.813,624] 19% SE0000427361 Purdea Bank AB (DKK) 06%
X51032978345 2.5 GOLDMAN SACHS GROUP 18/10-2014/2021 2,812,402 79% DEOOOBAY0017 _ |Bayer AG 06%
X50548105559 7,125 BAA FUNDING LTD. 12/10-2010/2016 2,801@' T9% GBOOB24CGK77 _|Reckilt Benckiser Group PIc 06%
X51216647716 |0,75 VOLKSWAGEN FIN. SERV. AG 14/10-2015/2021 2,708,985 8% CAB911605092 _ |Toronto-Dominion Bank (CA) 856,873 06%
X50940284937 3,375 FERROVIAL EMISIONES SA 2013-07.06.2021 2,690,381 T8% BE0003565737 _ |KBC Groep NV 817,586 05%
XS0802174044 3,00 AMERICA MOVIL SAB DE GV 12/7-2012/2021 3,642,721 8% JP3910660004 | Tokio Marine Holdings 1nc. 770,697 05%
XS50903531795 7,25 NGG FINANCE PLC FRN 18/6-2013/2076 2,548,743 T7% HK0000069689 | AIA Group Ltd 723,134 05%
X50629960302 3,875 ING BANK NV 24/52011/2016 T7% 059029733048 |U.S. Bancorp 05%

XS0975256685 13,625 REPSOL INTL FIN BV 2013-07.10.2021

05%

DK0010253921 |Schnuw & Co.
DK0010274844 Solar B
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XS0858803066 3,625 BORD GAIS EIREANN 4/12-2012/2017 0.16% 0.05%
XS1109741246 7.5 SKY PLC 15/9-2014/2021 0.16% TS0000000040 | Ossur nf (DKK) 0.05%
X50901738392 3,25 BBVA SENTOR FINANCE EMTN 21/3-2013/2016 0.15% ES0140609019 | Caixabank SA 0.05%
X51241229/04 0,75 DANSKE BANK A/S 4/5-2015/2020 } 0.15% GB0009252882 | GlaxoSmithKine Pic Ord (GBP) 0.04%
FR0011942226 GDF SUEZ FRN PERP/CALL 3,226,503 0.15% 050758871091 |Becton Dickinson & Co 0.04%
XS50954025267 2,05 GE CAPITAL EURO FUNDING 20/7-2013/2020 2,191‘5E| 0.15% US30303M1027 _|Facebook Inc A (US) 0.04%
X51105276759 7,25 BMW FINANGE NV 5/9-2014/2022 ) 0.15% U51941621039 | Colgate-Paimolive Co 0.04%
XS1004918774 2,05 UNICREDIT SPA 16/12-2013/2016 } 0.14% US7739031091 _ |Rockwell Automation Inc. 0.04%
3 INTESA SANPAOLO SPA 18/6-2014/2021 B 55 0.14% JP3783600004 __ |East Japan Raiway 0.04%
X50942100388 3,875 NASDAQ OMX GROUP 7/6-2013/2021 2,071,521 0.14% 054592001014 |IBM 0.04%
XS50740795041 7,625 LLOYDS BAN PLC EMTN 2/2.2012/2017 3,026,770 0.14% 050378331005 |Apple Inc 0.04%
FRO010877183 7,125 EUTELSAT SA 27/3-1072017 2,005,499 0.13% US9078181081 _ |Union Pacific Corp. 0.04%
00787776052 3,25 NYKREDIT LU JCB 2017 T, 0.13% U592826C8394 | Visa Inc Class A 0.04%
51030900168 2,375 VERIZON COMMUNICATIONS 17/02-2014/2022 T, 0.13% DE0006483001 _|Linde AG 0.04%
%‘stm ATS 2/12-2014/2024 T, 0.13% TEOOBQRQXQS2 _ [Tyco International PLC (USD) 0.04%
X51224958501 7,0 AVINOR AS 29/4-2015/2025 T, 0.12% GB0006776081 _ |Pearson Pic Ord 0.04%
WIWAN STANLEY EMTN 31/3-2014/2021 T 0.12% DK0060654812 | Torm A 0.04%
X51111324700 2,625 EDP FINANCE BV 18/1-2014/2022 T, 0.12% FRO000130577 _ |Publicis Groupe 0.04%
X50717735400 TLOYDS T5B BANK PLC FRN EMTN 16/12-2011/2021 T, 0.12% U538250P5089 | Google Inc. Class A 0.04%
FRO011538222 7,605 BPCE SA 18/7-2013/2023 T, 0.11% JEO0B2QKY057 _ |Shire Ltd. Ord. 0.04%
X50746002392 3,875 CREDIT AGRICOLE SA EMTN 13/2-2012/2019 T, 0.11% US68380X1054 _ |Oracle Corp. 552,612]  0.04%
X50267828308 7,625 MERRILL LYNCH & CO. 14/9-2006/2018 T, 0.11% US58155Q1031  |McKesson Corp. 543,88]  0.04%
[X50746276335 __ |4.797 TELEFONICA EMISIONES EMTN 21/2-2012/2018 7,676,702 0.11% 055017971046 |L Brands Inc 543,418 0.04%
X50954928783 2,625 BANQUE FED CRED MUTUEL 2013-24.02.2021 7,631,334 0.11% US38259P7069 | Google Inc. Class C 0.04%
X50872702112 3,75 BBVA SENTOR FINANCE GMTN 17/1-2013/2018 1.6:@' 0.11% FRO000120685 _ |Natixis 0.04%
XS50951216083 2,05 ORACLE CORP. 10/1-2013/2021 7,610,228 0.11% CH0012214059 _ |LatargeHolcim Lid Reg. 0.04%
3,25 SOCIETE GENERALE 23/1-2013/2020 7,606,511 0.11% 170004623051 |Pirell & C. SpA 0.03%
3,661 TELEFONICA EMISIONES SAU 18/9-2010/2017 7,580,862 0.11% DE0007164600 _ |SAP SE (Ord) 0.03%
XS50585004443 7,75 TELEFONICA EMISIONES SAU 7/2-11/2017 7,623,984 0.11% DK0010255892__ |Hojgaard Holding A 0.03%
XS1014704586 |2,25 BNP PARIBAS EMTN 13/1-2014/2021 7,598,344 0.11% NLO000200384 _ |Core Laboratories N.V. (USD) 0.03%
50861583887 SWEDBANK AB FRN 5/12-2012/2022 7.592,626] _ 0.11% 050997241064 |BorgWarner Inc. 0.03%
X504 35879605 7,75 EDP FINANCE BV 26/9-2009/2016 7,546,901 0.10% DK0060227585 | Chr. Hansen Holding 0.03%
DEOOOAIYCQ29 ALLIANZ SE PEF/CALL 7,608,280 0.11% TE0001827041 __|CRH (GB) 0.03%
XS0600056641 7,75 SES SA 11/3-2011/2021 7,574,443 0.11% ES0109067019 _ |Amadeus IT Holding SA 0.03%
X51068866950 3,75 DANSKE BANK FRN 19/5-2014/2026 7,546,228] _ 0.10% ES0113307021 _ |BANKIA SA 0.03%
2,605 EDP FINANCE BV 15/4-2014/2019 7,548,617 0.10% JP3633400001 __ |Toyota Motor Corp. 0.03%
3,042 TELEFONICA EMISIONES EMTN 27/5-2014/2022 7,521,267 0.10% DEOOOCBK1001 _|Commerzbank AG 0.03%
SKANDINAVISKA ENSKILDA FRN 28/5-2014/2026 7,519,834 0.10% US57636Q1040 _ |MasterCard Inc-Class A 0.03%
3,75 GLENCORE FIN. EUROPE 1/4-2014/2021 7,526,870 0.10% AT0000652011 __|Erste Group Bank AG 0.03%
5,00 SWISS LIFE FRN PERP/CALL 7,559,803 0.10% 7P3197800000 __ |Omron Corp. 0.03%
X51295413345 7,375 LEASEPLAN CORP. 24/9-2015/2018 7,494,301 0.10% 057512121010 |Ralph Lauren Corp A 0.03%
50541656500 |5,025 SCOTTISH AND SOUTHERN ENER. PERF/CALL 7,566,810 0.11% TE0030606259 __ |Bank of Ireland (UK) 0.03%
FRO012881555 3.2 TRANSPORT ET INFRASTRURE 5/8-2015/2025 7,490,811 0.10% British American Tobacco PIc Ord 0.02%
X51280783983 7,375 LLOYDS BANK PLC 8/9-2015/2022 7479,248] _ 0.10% CHO012005267 _ |Novartis (Regd) (CHF) 0.02%
X51293571425 7.5 STATKRAFT AS EMTN 21/9-2015/2023 7,478,013 0.10% TEQOBABNMY34 | Accenture Pic A (USD) 0.02%
X51117286580 7,375 DANICA PENSION FRN PERF/CALL 7,466,704 0.10% US0572241075 _ |Baker Hughes Inc. 0.02%
FRO011697010 ___JELECTRICITE DE FRANGE SA 2014 PERFCALL 7,505,590 0.10% DK0010255975 _ |Hejgaard Holding B 0.02%
X51115490523__|ORANGE SA FRN PERP/CALL T521,717 0.10% US00206R1023 _ |AT&T Inc. 0.02%
X51240751062 7,625 ELT LILLY & CO 2/6-2015/2026 7,469,999 0.10% CH0012032048 _ |Roche Holding (genusscheine) 0.02%
WI@NG BANK NV FRN 29/5-2008/2023 T, 0 US0530151036  |Automatic Data Processing Inc 0.02%
X50495973470 5,25 GLENCORE FIN. EUROPE 22/3-2010/2017 T, 0 U530231G1022 Exxon Mobil Corp 0.02%
X51197351577 7,125 INTESA SANPAOLO SPA EMTN 4/3-2015/2022 T, ES0113860A34 _ |Banco de Sabadell S.A. 0.02%
XS1186131717 7,134 FCE BANK PLC EMTN 10/2-2015/2022 T, 057170811035 |Plizer Inc. (US) 0.02%
X51028950290 7.5 NN GROUP FRN PERP/CALL T, US4781601046 _ |Johnson & Jonnson 0.02%
X50765295828 3,875 TEVA PHARM FIN IV BV 15/4-2012/2019 T, US7134481081 _ |Pepsico 0.02%
XS0611398008 |s,ezs BARCLAYS BANK PLC 30/3-2011/2022 T, US92343V1044 _ |Verizon Communications Inc. (US) 0.02%
X50895722071 7,875 ING BANK NV EMTN 27/2-2013/2018 7365517 0.09% 051912161007 |Coca Cola Co (US) 0.02%
X50777017376 2,875 G4S INTL FINANCE PLC EMTN 2/5-2012/2017 7,363,724 0.09% US3696041033 _ |General Electric Co. (US) 0.02%
FR0012074284 3.798 CASINO GUICHARD PERRACH 5/8-2014/2026 7,348,239 0.09% AUOOD000CBA7 _ |Commonwealth Bank of Australia Q 0.02%
X50849677348 1,75 STANDARD CHARTERED PLC EMTN 29/10-12/2017 1,350,327 0.09% [GB0005405286 _ |HSBC Holdings PIc Ord (UK Reg) 0.02%
X50857215346 3,625 XSTRATA FIN. DUBAI LTD 19/11-2012/2018 7,333,501 0.09% 00633102719 |Samsonite International SA (HKD) 0.02%
XS1169586606 0,7 NG BANK NV 16/4-2015/2020 7,291,564 0.09% US9497461015 _[Wells Fargo Go. (US) 0.02%




01%

01%

US7181721090 _ |Philip Morris International Inc.
CAB672241079 _|Suncor Energy 1nc. (CAD)
GB0030913577 _|BT Group Ord (GB)

01%

X51107890763 7,0 TOYOTA MOTOR CREDIT CORP 2014-10.09.2021 7,288,101 0.09% US00724F1012 Edube Systems Inc. (US) 247.363] _ 0.02%
X50267827169 |MERRILL TYNCH & CO. FRN 14/9-2006/2018 1.280,676' 0.09% US79466L3024 | Salesiorce.com Inc. 247,084]  0.02%
XS0353643/44 5,05 HSBC BANK PLC 19/3-2008/2018 7291953 0.09% ES01137/90226 _ |Banco Popular Espanol SA 24o‘e7€| 0.02%
XS50914294979 3,375 SNAM SPA EMTN 29/1-2013/2021 T, 057427181091 |Procter & Gamble Co. 239 97| 0.02%
XS0826634874 7,125 RABOBANK NEDERLAND 14/9-2012/2022 T, US4370761029 _|Home Depot Inc. 238,609]  0.02%
X51195201931 TOTAL SA FRN PERF/CALL T, U558933Y1055 | Merck & Co. Inc. (US) 233,912] _ 0.02%
FRO010955559 7,00 ARKEMA 25/10-201072017 T, US1924461023 _ |Cognizant Technology Solutions Corp. 225,457 0.02%
DK0009358244 7,00 BRFKREDIT 1118 2025 7,206,679 0.08% 055801351017 |Mcbonalds Corp. 322,511 0.01%
X51014627571 3,05 UNICREDIT SPA 14/01-2014/2021 7,220,181 0.08% AUOOD00OWBCI _|Westpac Banking Corp 218,075|  0.01%
W’E; BANK OF AMERICA 27/7-2013/2020 1,190,290 0.08% US2546871060 _ |Walt Disney (USD) 217,(%' 0.01%
XS0828014133 7,00 SKANDINAVISKA ENSKILDA FRN 12/9-12/2022 7,182,610 0.08% GBO000456144 | Antofagasta 216.743] __0.01%
50862010625 3,625 G4S INTL FINANCE PLC 6/12-2012/2018 7,199,546 170003487029 |Unione di Banche Italiane ScpA 210,ﬁ| 0.01%
XS0901370691 2,05 MORGAN STANLEY EMTN 12/3-2013/2018 7,178,482 US5324571083 |EN Lilly & Co. 208,065|  0.01%
X51180651587 7,25 ACHMEA BV PERF]CALL 7,199,868 JP3902900004 | Mitsubishi UFJ Financial Group 208,042] __0.01%
7,164,397 0.08% ES0113679137 _[Bankinter 5.A. 204,13] _0.01%
1.157,74?' 0.08% U570450Y1038__|Pay Pal Holdings 1nc (US) 201,42] __0.01%
X51076018131 "4 AT&T INC 2014-15.03.2024 T151593] _ 0.08% CA7800871021 Floyal Bank of Canada 200,747] _0.01%
X51137512668 __ |1.5 MOLNLYCKE HOLDING AB 28/2-2014/2022 7,137,242 0.08% FRO000120578 __ |Sanoll (FR) 799,933]  0.01%
FRO010409789 7,75 CNP ASSURANCES FRN PERPETUAL/CALL T, 0.08% US4581401001_ |intel Corp. 799,084]  0.01%
W'm FINANCE LIMITED 8/6-2015/2027 7,128,367] 0.08% US0846707026  |Berkshire Hathaway Inc. B 0.01%
XS50231555672 JP MORGAN CHASE & CO FRN 12/10-2005/2015 7,119,912 0.08% AUOO0000BHP4 _|BHP Billiton Ld 0.01%
DEOOOAI35L34 7,75 SAP SE EMTN 22/2-2014/2027 7,122,228 0.08% 058552441004 | Starbucks Corp 0.01%
X51238901166 7,25 GENERAL ELECTRIC CO. 26/5-2015/2023 T113,311 0.07% AUOO000ONAB4 _ |National Australia Bank Lid 0.01%
WWABBEY NATL. TREASURY SERV 13/1-2014/2020 1,114,101 0.07% US1729674242 _ |Citigroup Inc. (US) 0.01%
X51196759010 0,75 POHJOLA BANK PLC 3/3-2015/2022 7,084,982 0.07% US3755581036 | Gilead Sciences Inc. 0.01%
X51217882171 7,25 KOMMUN LANDSPENSJON FRN 10/6-2015/2045 7,080,821 0.07% AUOOD000ANZ3 _|Group 0.01%
X51179916017 7,25 CARREFOUR SA 3/6-2015/2025 7,070,927 0.07% US1101221083 _ |Bristol-Myers Squibb Co. (US) 0.01%
X51166962063 7,0 BMW FINANGE NV 21/1-2015/2025 7,029,546] __0.07% W'l:aanco Popolare 5C 0.01%
DEOOOA147611 BAYER AG FRN 2/4-2015/2075 T024,570] __0.07% FRO000120271 | Total S.A. (FR) 0.01%
X50820547825 I:2,75 JPMORGAN CHASE & CO. 24/8-2012/2022 7,006,670 0.07% BP Pic 765,062] _ 0.01%
X51167644407 0,875 VOLKSWAGEN TNTL FIN NV 16/1-2015/2023 0.07% Banca Monte del Paschi di Siena SPA 160]# 0.01%
XS0835886508 3,25 PETROBRAS INTL FIN CO 01/4-2012/2019 983,931 0.07% 052786421030 |eBay Inc 758,667]  0.01%
X51028599287 ORANGE SA PERF/CALL FRN 981]2' 0.07% US0605051046 | Bank of America Corp. 0.01%
X51128148845 C13/8 10/27/21 937,629 0.06% 057475251036 |QUALCOMM Tnc. (US) 755,79]  0.01%
XS0466670345 7,875 INVESTOR 18/11-2009/2021 945,54 0.06% US9843321061 | Yahoo! Inc. 754,811 0.01%
FRO011234921 3,375 LEGRAND SA EMTN 19/4-2012/2022 868,31 0.06% GBOOBHAHKS39 _|Vodafone Group PIc (GB) 151,1§| 0.01%
XS0842214818 7,71 TELEFONICA EMISIONES 20/1-2012/2020 875,587 0.06% US7043261079 _ |Paychex 750,34]  0.01%
50842828120 7,375 INTESA SANPAOLO SPA EMTN 15/10-2012/2019 ae|,ezs| 0.06% CAS1911K1021 _ |Valeant Pharmaceuticals Int. Inc. (CAD) 149,(ﬁ| 0.01%
XS1030851791 7625 LUXOTTICA GROUP SPA 10/2-2/2024 825,058 0.06% GB0009895292 _ |AstraZeneca Ord (GBP) 0.01%
X50073623514 3,625 UNICREDIT SPA 24/1-2013/2019 819,883 0.06% 058589121081 E{ericyc\e The. 0.01%
2,75 MICHELIN LUXEMBOURG SCS EMTN 20/6-12/2019 801,124 0.05% US8425871071 | Southern Co 0.01%
3,25 WELLS FARGO & CO 2013-03.09.2020 794,757] 0.05% 053703341046 |General Mills nc. 0.01%
3,375 FERROVIAL EMISIONES 30/1-13/2018 807,715 0.05% US4612021034 _ |Intuft Inc. 0.01%
3,75 ACHMEA HYPOTHEEKBANK 18/2-2014/2021 801,268 0.05% DK0010224310 _ |Monberg & Thorsen B 0.01%
3,5 ING BANK NV FRN 21/11-2013/2023 804,007 0.05% CA0G41491075 _|Bank of Nova Scotia 0.01%
X50759014375 7,0 SANTANDER INTL DEBT SA EMTN 27/3-2012/2017 796,479| 0.05% U588570Y1010 | 3M Co. 0.01%
XS0856977144 7,875 JPMORGAN CHASE & CO. 21/11-2012/2019 790,959 0.05% TNE121J01017 _ |Bharti Infratel Lid 0.01%
[X50969636371 __ |3.375 HSBC HOLDINGS PLC 10/1-2013/2024 796,301 0.05% JP3890350006 Sumitomo Mitsui Financial Group Inc. 0.01%
X51069521083___|2,375 CREDIT AGRICOLE (LONDON) 207051472024 784,097 0.05% JP3854600008 __ |Honda Motor Co. Lid. 0.01%
51069549761 |5 BANQUE FED CRED MUTUEL 21/5-2014/2024 765,207 0.05% W"Banca Popolare di Milano 0.01%
X51035001921 7,875 FCE BANK PLC 18/4-2014/2019 763,404 0.05% 050533321024 Iiu(oZone Tne. 0.01%
XS50995417846 STANLN 1 5/8 11/20/18 766,431 0.05% DE0007236101 | Slemens (Regd) 0.01%
X51253955469 2,875 ABN- AMRO BANK NV EMTN 30/6-2015/2025 757.409] __0.06%] US7415034039 | Priceline Group Inc 0.01%
XS1088135634 __ |DISINT 1 172 07/22/19 752,04] _ 0.05% BMGO450A1053 _ |Arch Capital Group Lid 0.01%
X51108679645 Il,s75 ALFA LAVAL 12/9-2014/2022 US3377381088 _ |Fiserv Inc. 0.01%
X51117293107 6,0 UNTQA TNSURANGE GROUP FTF 27/7-2015/2046 CH0244767585 _|UBS Group Inc 0.01%
DEOOOA1Z6C06 [JAB HOLDINGS BV 16/9-2015/2022 ES0113900J3/ _ |Banco Santander SA 0.01%
[X51290850707 _ [1,625 BANK OF AMERICA CORP 14/9-2015/2022 US26441C2044  |Duke Energy Corp 0.01%
X51239401216 7,0 SWEDBANK AB 1/6-2015/2022 US6541061031 _ |Nike Inc B 0.01%
FRO011765825 3,248 CASINO GUICHARD PERRACHO 7/3-2014/2024 059841211033 |Xerox Corp. (US) 0.01%
X51144086110 7,45 AT&T INC 1/6-2014/2022 KYG217651051 _|CK Hutchison Holdings Lid 0.01%
X51120649584 BNP 2 5/8 10/31/27 [AU000000CSL8 __|CSL Lid. 0.01%
X51174469137 1.5 JPMORGAN CHASE & CO. 27/1-2015/2025 052855121099 |Electronic Arts Inc 0.01%
XS50983704718 7,00 STANDARD CHARTERED PLC 2013-21.10.2025 DE0008404005 | Allanz SE 0.01%
X51197832915 |'o,75 COCA-COLA CO 9/3-2015/2023 US53578A1088 _ |Linkedin Corporation A 0.01%
FRO012452191 7.5 ARKEMA 20/1-2015/2025 050311621009 |Amgen Inc. 0.01%
XS1156024116 TNTESA SANPAOLO SPA FRN PERP/CALL EUR 10/29/49 736,653 0.05% BMG3223R1088 _ |Everest Re Group 0.01%
X512006709 0,75 BERKSHIRE HATHAWAY ING 16/3-2015/2023 708,799] _ 0.06% 54945681017 _|Kinder Morgan Inc 722,477] _0.01%
X51189263400 1,125 NORDEA BANK AB 12/2-2015/2025 710,083 0.05% NLOO00009355 IEm\ever 722,447]  0.01%
DEOOOAI3R7Z7 ALLIANZ SE FRN PERF/CALL 700,533 0.05% TT0000066123 __ |Banca Popolare dell Emilia Romagna SCARL 721.32]  0.01%
Wlm SOCIETE GENERALE 27/2-2015/2025 703,901 0.05% CA1363/51027  |Canadian National Railway Co. (CA) 121,208 0.01%
X51210462543 __ |1.125 RED ELECTRICA FINANGE 24/4-2015/2025 593,968 0.05% JP3436100006 __ |Softbank Group Corp (JP) 720,67] _0.01%
X51199439222 7,125 ABBEY NATL. TREASURY SERV. 10/3-15/2025 687‘846| 0.05% US31620M1062 _ |Fidelity National Information 720,219]  0.01%
WIWH\COLE SA EMTN 17/3-2015/2027 692,41 0.05% 170000072170 __|FinecoBank S.P.A 719,568] _ 0.01%
FRO012317758 7,0 CNP ASSURANCES FRN PERP/CALL 7040de GB0008/06128 _ |Lioyds Banking Group PIc Ord 719,342]  0.01%
WIWD\T DANMARK 235.5 2041 608,715 0.04% Ussnsoawmec Corp 718,654 0.01%
X51202846819 1,25 GLENCORE FINANCE EUROPE EMTN 17/3-15/21 581,32 0.04% DEOOOBASF111 _ |BASF SE 717,205 0.01%
DK0009921439 7,00 DANSK STATSLAN ST.LAN (INK) 2015 520,184 0.03% JP3885780001 __|Mizuho Financial Group Inc. 716,939] _ 0.01%
DK0002016500 5,00 NORDEA OA 2038 506,914 0.03% US46146L1017 _ |Investors Bancorp Inc 716,927]  0.01%
6,25 ESB FINANGE LIMITED 11/9-2012/2017 731,764 0.03% US0268747849 _|American International Group Inc 716,428] _ 0.01%
DK0009770208 5,00 NYKREDIT 01E DA 2041 733,991 0.03% DE0007100000 _ |Daimler AG 715,819]  0.01%
XS10484 28442 F,ezs VOLKSWAGEN TNTL FIN NV PERFCALL 330,677] 0.02% AT0000606306 __|Railfeisen Bank International AG 715,452] _ 0.01%
DK0009366775 5,00 BRFKREDIT 411.E.OA 2041 762,053 0.01% BMG/496G1033 _|Renaissancere Holdings T14,814]  0.01%
DK0009918138 7,00 DANSK STATSLAN ST LAN (INK) 2024 762,214 0.01% 051266501006 |CVS Heallh Corp. 114,54€| 0.01%
W"s,oo REALKREDIT DANMARK 43 D OA 2038 118,148 0.01% [GB0031348658 _ |Barclays Pic Ord 113,231 0.01%
DK0009921942 __|4,00 DANSK STATSLAN ST LAN (INK) 2017 112,3:%' 0.01% 050220951033 |Altria Group Inc. 112,@' 0.01%
Total in Bond 7,357,014,960] 91.10% TEQOBSLRLLZS XL Group Pic. 717,687 0.01%
BMG685211053 _ |Partnerre 711.268]  0.01%
Total in Bond [__1.357.014,860] o1-10% US0231351067 _ |Amazon.com 111‘E| 0.01%
059113121068 |United Parcel Service Inc. B U.P.S. 708.84]  0.01%
US0185811082 | Alliance Data Systems Corp. 708,332]  0.01%
[TEO0BY9D5467  |Allergan Pic (USD) 107.9 0.01%
US0028241000 _ |Abbotl Laboratories (US) 0.01%
IP3496400007 __|KDDI Corp. 0.01%
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057127041058 |People’s United Financial Inc. 01%
US9311421039 _|Wal-Mart Stores Inc. 01%
056710311077 _|O Reilly Automotive Inc 01%
US1667641005 _ |Chevron Corp. 01%
HK0016000132 _|Sun Hung Kai Props 01%
GB0007099541 _ |Prudential Plc Ord 01%
US4278661081 _ |Hershey Foods Corp. 01%
GBOOBOBSNH34 _ |National Grid PIc Ord 01%
050367521038 |Anthem Inc 01%
US37045V1008 _ |General Motors Co. 01%
U522160K1051 | Costco Wholesale Corp. 01%
US5486611073 _ |Lowes Co 01%
US91913Y1001 _ |Valero Energy Corp 01%
FK0388045442 _|Hong Kong Exchanges & Clearing Lid. 01%
050304201033 |American Water Works Co Inc 01%
GBOOBIORZP/8 _ |Unilever Pic Ord 01%
US00817Y1082 _ |Aetna Inc. 01%
BMGO319H1025 _ |Validus Holdings Lid 01%




US3030751057 Factset Research Systems Inc

01%

0.
S5G9999006241 Avago Technologies Ltd 0.01%
JP3463000004 Takeda Pharmaceutical 0.01%
US00507V1098 Activision Blizzard Inc. 0.01%
US2686481027 EMC Corp. 0.01%
US12673P1057 CA Inc 0.01%
ES0178430E18 Telefonica S.A. (ES) 0.01%
CA0636711016 |Bank of Montreal (CAD) 0.01%
GB0008762899 BG Group Plc Ord 0.01%
US3453708600 Ford Motor Co. (US) 0.01%
US14040H1059 Capital One Financial Corp. 0.01%
IEOOBTN1Y115 Medtronic PLC 0.01%
[SGIT75931496 _|Singapore Telecommunications Lid 0.01%
US74460D1090 Public Storage 0.01%
PTBCPOAMO007 _ |Banco Comercial Portugues S.A. (Reg.) 0.01%
US5010441013 Kroger Co 0.01%
ES0113211835 Banco Bilbao Vizcaya Argentaria SA 0.01%
CA29250N1050 Enbridge Inc. (CAD) 0.01%
US94106L1098 Waste Management Inc. 0.01%
US25746U1097 Dominion Resources Inc. 0.01%
JP3802400006 Fanuc Corporation 0.01%
US00287Y1091 AbbVie Inc 0.01%
FR0000120628 AXA SA (FR) 0.01%
US40412C1018 HCA Holdings Inc. 0.01%
US89417E1091 Travelers Companies Inc. 0.01%
US5797802064 McCormick & Co. Inc. 0.01%
US90184L1026 Twitter Inc 0.01%
SG1L01001701 DBS Group Holding 0.01%
US30219G1085  |Express Scripts Holding Company 0.01%
US8725401090 TJX Co. Inc. 0.01%
JP3435000000  |Sony Corp 0.01%
FR0000120321 L Oreal 0.01%
US02503X1054  |American Capital Agency Corporation 0.01%
US9598021098 \Western Union Comp. 0.01%
JP3242800005 Canon Inc. 0.01%
US1510201049 Celgene Corp. 0.01%
US7565771026 Red Hat (USD) 0.01%
US8825081040 Texas Instruments (USD) 0.01%
[ANB068571086 _ |Schlumberger (USD) 0.01%
US61166W1018 Monsanto Co. 0.01%
FR0000120073 Air Liquide SA (FR) 0.01%
CA1360691010 Canadian Imperial Bank of Commerce 0.01%
US6494451031 New York Community Bancorp Inc. 0.01%
GB0007188757 Rio Tinto Ord 0.01%
US2091151041 Consolidated Edison Inc. 0.01%
US2193501051 Corning Inc. 0.01%
US3666511072 Gartner Inc. A 0.01%
US03073E1055 AmerisourceBergen Corp. A 0.01%
US1491231015 Caterpillar Inc. 0.01%
JP3942400007 Astellas Pharma Inc. (JP) 0.01%
GB0O0BO3MLX29 Royal Dutch Shell Plc A Ord 0.01%
CA56501R1064 Manulife Financial Corp. 0.01%
AU000000TLS2 Telstra 0.01%
US4571871023 Ingredion Inc 0.01%
US00971T1016 Akamai Technologies Inc. 0.01%
US4165151048 Hartford Financial Services Group Inc 0.01%
US09062X1037 'Eogen Inc 0.01%
US2358511028  |Dananer Corp. (US) 0.01%
US12572Q1058 CME Group Inc 0.01%
AU000000TCL6 Transurban Group 0.01%
CH0210483332 Cie Financiere Richemont SA (Reg) 0.01%
US9581021055 Western Digital Corp. 0.01%
SG1504926220 Oversea-Chinese Banking Corp. Ltd 0.01%
JP3914400001 Murata Mfg. Co 0.01%
US0394831020 Archer Daniels Midland Co. 0.01%
CH0012221716 ABB (Regd) 0.01%
AUO00000RIO1 Rio Tinto Ltd 0.01%
JP3893200000 Mitsui Fudosan Co. 0.00%
110003132476 Eni SpA 0.00%
US2944291051 rEquilax Inc. 0.00%
BE0003793107 Anheuser-Busch InBev SA 0.00%
US8168511090 |Sempra Energy Corp. 0.00%
US9314271084 Walgreens Boots Alliance Inc 0.00%
ES0148396007 Industria de Diseno Textil SA (INDITEX) 0.00%
US0673831097 C.R. Bard Inc. 0.00%
793735400008 Nippon Telegraph & Telephone 0.00%
US6819191064 Omnicom Group Inc. 0.00%
CHO012138530  |Credit Suisse Group (Reg) 0.00%
SG1M31001969 United Overseas Bank 0.00%
US6092071058 Mondelez International Inc 0.00%
DE0005140008 Deutsche Bank (Regd.) 0.00%
US19122T1097 Coca Cola Enterprises Inc 0.00%
US1344291091 Campbell Soup Co. 0.00%
JP3205800000 |Kao Corp. 0.00%
US92345Y1064 Verisk Analytics Inc. Class A 0.00%
CA13645T1003 Canadian Pacific Railway 0.00%
FRO000120644 Danone 0.00%
US0357104092 Annaly Capital Management Inc. 0.00%
[AUG00000BXBT _|Brambles Lid 0.00%
US23918K1088 DaVita HealthCare Partners Inc 0.00%
Uso7181310T|Taaxtev Tnternational Inc. 0.00%
ES0144580Y14 |\berdrola SA 0.00%
US74144T1088 T. Rowe Price Group Inc. 0.00%
US8265521018 Iggma Aldrich Corp. 0.00%
US74005P1049 |Praxa\r Inc. 0.00%
JP3165650007 |NTT DOCOMO INC 0.00%
AU000000SCG8 Scentre Group 0.00%
JP3788600009 Hitachi 0.00%
US3390411052 Fleetcor Technologies Inc 0.00%
US4523081093 Illinois Tool Works Inc. 0.00%
CH0011075394  |Zurich Insurance Group Regd (CH) 0.00%
SE0000106270 Hennes & Mauritz AB B 0.00%
CA1363851017 Canadian Natural Resources (CA) 0.00%
US0258161092 American Express 0.00%
US8475601097 _ |Spectra Energy Corp When Issued 0.00%
AUO00000WFDO |Wesl'ie\d Corporation 0.00%
US2441991054 Deere and Co. 0.00%
JP3830800003 Bridgestone Corp 0.00%
US0527691069 Autodesk Inc. 0.00%
JP3566800003 Central Japan Railway Co. 0.00%
US55261F1049 M&T Bank Corp. 0.00%
US9884981013 Yum Brands 0.00%
US0865161014 rBEst Buy Co Inc 0.00%
JEOOB8KF9B49 |WPP PLC 0.00%

0.00%

US20825C1045 IConoccPhMIips




US74834L1008 Quest Diagnostics Inc.

00%

JP3899600005 Mitsubishi Estate

00%

US9024941034 Tyson Foods Inc. A

00%

US30161N1019 Exelon Corp.

63,387
63,295

00%

TEOOBS8IVZ52 | Seagate Technology

00%

US8243481061 Sherwin-Williams Co.

00%

US8873173038 Time Warner Inc.

00%

JP3866800000 Panasonic Corp

00%

JP3898400001 Mitsubishi Corp.

00%

00%

JP3236200006 Keyence Corp.
US07177M1036 Baxalta Incorporated

00%

GB0002162385 |Avwva Pic (GB)

00%

00%

SE0000427361 Nordea Bank AB (SEK)
170003128367 ENEL SpA

00%

JP380230000: |Fast Retailing

00%

00%

00%

CA5592224011 Magna International Inc
GB0000566504 BHP Billiton Plc
US2910111044 Emerson Electric Co.

00%

US26138E1091 _ |Dr. Pepper Snapple Group Inc. (USD)

00%

AUO00000MQGT _|Macquarie Group Ltd.

00%

FR0O000133308 ORANGE (FR)

00%

US1773761002 Citrix Systems Inc.

00%

FR0000125486 Vinci SA

00%

NL0010273215 ASML Holding NV

00%

US20030N1019 Comcast Corp. A

00%

JP3762600009 Nomura Holdings Inc.

00%

US36467W1099 GameStop Corp. Cl. A

00%

US9182041080 VF Corp

00%

FR0000124711 Unibail-Rodamco (NL)

00%

JP3551500006 Denso Corporation

00%

JP3371200001 |Shin-Etsu Chemical Co

00%

AU000000WPL2 \Woodside Petroleum

00%

US1696561059 Chipotle Mexican Grill Inc. Class A

00%

KYG2103F1019 Cheung Kong Property Holdings Ltd

00%

US4878361082 _ |Kellogg Co.

00%

GB0002374006 Diageo Plc (GB)

00%

US4361061082 HollyFrontier Corp

00%

AUO00000CCL2 | Coca Cola Amatil (AU)

00%

US50540R4092 Laboratory Corp. of America Holdings

00%

DE0005190003 | X (Ord.) Bayerische Motoren-Werke

00%

US1785661059 City National Corp.

00%

JP3814800003 Fuji Heavy Industries

00%

SE0000108656 Ericsson, Telefon AB LM B

00%

HK000200 6 CLP Holdings

00%

AU000000SUN6 ISuncurp Group Ltd

00%

AUO00000AMC4 Amcor Ltd.

00%

AUOO0000IAG3 Insurance Australia Group

00%

US7132911022 Pepco Holdings Inc.

00%

US6370711011 National Oilwell Varco Inc. (US)

00%

CAB667961053 Sun Life Financial Inc. (CA)

00%

CH0011037469 Syngenta (Regd)

00%

CH0126881561 _ |Swiss Re (Regd)

00%

DE0008430026 Munich RE (Regd)

00%

JP3200450009 Orix (JP)

00%

US12621E1038 CNO Financial Group Inc

00%

US1116213067 rBrocade Communications Systems Inc.

00%

US1255091092 Cigna Corp.

00%

US5002551043 Kohls Corp.

00%

US81762P1021 ServiceNow Inc.

00%

110000784196 Banca Popolare di Sondrio

00%

FR0000121972 Schneider Electric

00%

FR0000121667 Essilor International SA

00%

US3379321074 _ |FirstEnergy Corp.

00%

DE0005552004 Deutsche Post

00%

US0138171014 Alcoa Inc.

00%

US8288061091 _ [Simon Property Group Inc

00%

US75886F1075 Regeneron Pharmaceuticals Inc.

00%

US3848021040 'W.W. Grainger Inc.

00%

US74762E1029 Quanta Services Inc.

00%

US7185461040 Phillips 66

00%

US69840W1080 Panera Bread Co. A

00%

US7782961038 Ross Stores Inc.

00%

CA8849031056 Thomson Reuters Corp. (CA)

00%

US5341871094 Lincoln National Corp.

00%

DE0005785604 Fresenius SE & Co.KGaA

00%

GBOOBLNN3L44 Compass Group Plc

00%

052575502033 |Domtar Corp. (US)

00%

NL0009434992 Lyondellbasell Industries NV A (USD)

00%

US6516391066 Newmont Mining Corp.

00%

US56585A1025 Marathon Petroleum Corporation

00%

JP3902400005 Mitsubishi Electric

00%

US36. 61097 Arthur J. Gallagher & Co

00%

FI0009000681 Nokia Oyj (FI)

00%

US3647601083 Gap Inc.

00%

US29364G1031_ |Entergy Corp.

00%

US3825501014 Goodyear Tire & Rubber Co

00%

CH0102993182 TE Connectivity Ltd (USD)

00%

CA6330671034 National Bank of Canada

00%

JP3756600007 Nintendo

00%

US5951121038 Micron Technology

00%

HK0011000095 Hang Seng Bank

00%

JP3893600001 Mitsui and Co

00%

BMG169621056 IBunge

00%

GBOOBO3MM408  [Royal Dutch Shell Pic B Ord

00%

US4663131039 Jabil Circuit Inc

00%

FR0000125007 Cie de Saint-Gobain SA

00%

US0427351004 Arrow Electronics Inc.

00%

DE0005439004 Continental AG

00%

US2166484020 The Cooper Companies Inc.

00%

US9139031002 Universal Health Services Inc. B

00%

GB0004082847 _ |Standard Chartered PIc (GBP)

00%

US2605431038 Dow Chemical Co.

00%

US7617131062 Reynolds American Inc

00%

US4571531049 Ingram Micro Inc. A

00%

US6745991058 Occidental Petroleum Corp

00%

US0200021014 Allstate Corp.

00%

JP3814000000 FUJI FILM Holdings Corp.

00%

US7593516047 Reinsurance Group of America Inc.

00%

DE0005557508 Deutsche Telekom (Regd)

49,087
48,979

00%

CAB283361076  |Silver Wheaton Corp. 78.901] 00%
SE0007100581 _ |Assa Abloy AB B 78,74 00%
053119001044 |Fastenal Company 78,535 00%
US8816091016 | Tesoro Corp. 78,459 00%

NLO000009538 __ |Royal Philips NV (NL)

00%

Us0640581007 rBank of New York Mellon Corp.

48,363
48,086
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00%



US5007541064 | The Kraft Heinz Company (US) 78 00%
JP3476480003 __ |Dal-ichi Life Insurance Company 77,867 00%
US6558441084 _ |Norfolk Southern Corp 77,783 00%
051567001060 | CenturyLink Inc. 47,7%' 00%
US7458671010 _|Pulte Group Inc. 77,733 00%
059694571004 |Wiliams Co. nc. 77,536 00%
[GB0004835483 _ |SABMiller Pic Ord US$0.10 (GBP) 47,508 00%
059839191015 [Xilinx Inc 77,365 00%

HK0003000038 Hong Kong & China Gas

00%

US98310W1080 \Wyndham Worldwide Corp

47,114
47,078

00%

US87612E1064 Target Corp

00%

US0538071038 Avnet Inc.

00%

JP3143600009 Itochu Corp.

00%

PR7331747001 Popular Inc

00%

US6174464486 Morgan Stanley

00%

HK082303 3 Link REIT

00%

US58502B1061 Mednax Inc

00%

AUO00000AGL7 AGL Energy Ltd

00%

US2635341090 El du Pont de Nemours

00%

US42222G1085 Health Net Inc.

00%

SG1U68934629  |Keppel Corporation Lid (SG)

00%

1700000620 Assicurazioni Generali SpA

00%

1E0001827041 CRH (IE)

00%

US03027X1000 American Tower Corp

00%

US7802871084 Royal Gold Inc.

00%

5G9999000020 Flextronics International

00%

GB0007908733 _ |SSE Pic Ord

00%

AUO00000FDC2 Federation Centres

00%

JP3160400002 Eisai

00%

SE0007100599 Handelsbanken AB A

00%

US64110L1061 NetFlix Inc

00%

US4404521001 Hormel Foods Corp

00%

JP3304200003 __ |Komatsu

00%

JP3726800000 Japan Tobacco Inc.

00%

US2310211063 Cummins Inc.

00%

US03662Q1058 ANSYS Inc.

00%

JP334720000. Shionogi & Co.

00%

JP3266400005 Kubota

00%

JP3422950000 Seven & | Holdings Co. Ltd.

00%

US8835561023 Thermo Fisher Scientific Inc

00%

CA5394811015 Loblaw Companies

00%

NL0006144495 RELX NV

00%

GB0004544929 Imperial Tobacco Group Plc Ord

00%

US2298991090 Cullen/Frost Bankers Inc.

00%

US7838811060 |SBA Communications Corp.

00%

US59156R1086 MetLife Inc.

00%

US6934751057 PNC Financial Services Group Inc.

00%

FR0000121014 LVMH Moet Hennessy Louis Vuitton SE

00%

HK2388011192_[BOC Hong Kong Holdings

00%

00%

GB0032089863 Next Plc Ord
NO0010096985 Statoil ASA

00%

US1508701034 |Ce\anese Corp. - A

00%

US8919061098 Total System Services Inc

00%

US11133T1034 Broadridge Financial Solutions LLC

00%

NLO0106 5 Koninklijke Ahold NV

00%

US0153511094 Alexion Pharmaceuticals Inc

00%

JP3421800008 Secom

00%

US0010551028 AFLAC Inc.

00%

US65339F1012 NextEra Energy Inc.

00%

US34354P1057 Flowserve Corporation

00%

JEOOBFNWV485 Wolseley Pic

00%

JP3734800000 Nidec Corp.

00%

ES0168675009 Liberbank S.A.

00%

CA3495531079 Fortis Inc.

00%

AU000000WOW2 [Woolworths

00%

US7607591002 Republic Services Inc.

00%

US53219L1098 LifePoint Health Inc

00%

CA15135U1093 Cenovus Energy Inc

00%

US8716071076 | Synopsys Inc.

00%

US72147K1088 Pilgrims Pride Corp

00%

US1713401024 Church & Dwight Co. Inc.

00%

US92343E1029 VeriSign Inc.

00%

00%

US87151Q1067 _ |Symetra Financial Corp
SE0000242455 __|Swedbank AB A

00%

00%

JP3481800005 Daikin Industries
JP3249600002 Kyocera Corp

00%

US31428X1063 |FedEx Corp.

00%

00%

US6821891057 ON Semiconductor Corp.
GB0009! 06 Smith & Nephew Plc Ord USDO0.20

00%

US12541W2098 C. H. Robinson Worldwide Inc.

00%

US09247X1019 BlackRock Inc. Class A

00%

GB0006731235 Associated British Foods Plc Ord

00%

US26875P1012 EOG Resources Inc.

00%

US03232P4054 AmSurg Corp

00%

DEOOOENAG999 E.ON SE

00%

US8965221091 Trinity Industries Inc.

00%

GB00B2BODG97 RELX PLC

00%

JP3837800006 Hoya Corp

00%

CA87971M1032 Telus Corp.

00%

CH0044328745 Ace Ltd (USD)

00%

JP3890310000 MS&AD Insurance Group Holdings Inc

00%

US6556641008 Nordstrom Inc.

00%

US8636671013 _ |Stryker Corp.

00%

110000064516 Credito Valtellinese SCARL

00%

NL0000009132 Akzo Nobel N.V.

00%

US98138H1014 \Workday Inc

00%

DE0005810055 Deutsche Borse AG

00%

JP3621000003 Toray Industries

00%

JP3409000001 __ |Sumitomo Realty & Development

00%

JP3505000004 Daiwa House Industry Corp.

00%

US04270V1061 Arris Group Inc.

00%

JP3188220002 Otsuka Holdings Co Ltd

00%

00%

US8486371045 |Sp|unk Inc
JP3892100003 Sumitomo Mitsui Trust Holdings Inc

00%

US2600031080 Dover Corp.

00%

US3167731005 Fifth Third Bancorp.

00%

HK0006000050 Power Assets Holdings Ldt.

00%

FR0000125338 Cap Gemini SA

00%

US2036681086 Community Health Systems

00%

FR0000121261 Michelin B

00%

US4180561072 Hasbro Inc.

00%

US9699041011 Williams-Sonoma Inc.

00%

170003497168 Telecom Italia (ord.)

00%

CH0010645932 _ |Givaudan (Regd) (CHF)

00%

DEOOOA1IML7]1 Vonovia SE
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00%



00%

US8923561067 Ilractcr Supply Co

JP3358000002 Shimano Inc. 00%
JP3918000005 MEIJI Holdings Co Ltd 00%
SE0006886750 Atlas Copco AB A 00%
CH0030170408 Geberit AG (Regd) 00%
US12508E1010 CDK Global Inc 00%

IP3165000005 | Sompo Japan Nipponkoa Holdings

00%

JP3381000003 |N
SE0000148884

Skandinaviska Enskilda Banken AB A

fppon Steel & Sumitomo Metal Corp

00%

00%

055356781063 |Linear Technology Corp 00%
DE0006231004 _ |Infineon Technologies 00%
JEO0BA4T3BW64 _ |Glencore Plc 00%
US5950171042 | Microchip Technology Inc. 00%
055218652049 |Lear Corp. 00%
GB0033986497 |11V Pic Ord 00%
052540671011 |Dillards Inc. A 00%
US2372661015 _ |Darling Ingredients Inc 00%
058807791038 |Terex Corp. 00%
US9285634021 |VMWARE Inc 00%
GBOOB23KOM20 _|Capita Plc 00%
GB0031809436 _ |Land Securities Pic Ord 00%
054282361033 |Hewlell Packard Co 00%
FRO010208488 __ |Engie SA 00%
JP3551520004 _ |Dentsu Inc. 00%
USB9460A1043 | TreeHouse Foods Inc. 00%
U555616P1049 | Macy's Inc 00%
057703231032 |Robert Hall International Inc 00%
CH0012138605 _ |Adecco (Regd.) (CHP) 00%
[GB0033195214 _ |Kingfisher Pic Ord 00%
$G1J2/887962 _ |CapitaLand 00%
DE0007664039 | Volkswagen (Pref) 00%
GBOOB6SLMVIZ2 _|Rowan Companies PIc (USD) 00%
CAB9353D1078 _ |TransCanada Corp. 00%
059293901060 | WEC Energy Group Inc 00%
US88033G4073 | Tenel Healthcare Corp 00%
FRO000131906 __ |Renault 00%

US87162W1009 _ |Synnex Corp

00%

JP3659000008 West Japan Railway Co. 00%
JP3388200002 Aeon Co. Ltd. 00%
US7443201022 Prudential Financial Inc. 00%
JP3475350009 Daiichi Sankyo Co. Ltd. 00%
GB0005603997 _ |Legal & General Group (Ord 2.5p) 00%
US4128221086 Harley Davidson Inc. 00%

GB0001367019 _ |British Land Company Plc Ord

00%

GB00B7710862 Old Mutual Plc (GB) 00%
CA45823T1066 Intact Financial Corp. 00%
US0025353006 Aaron's Inc 00%
ES0173516115 Repsol S.A. 00%
BMG053841059 Aspen Insurance Holdings Ltd. 00%
JP3119600009 Ajinomoto Co. Inc. 00%

JP3162600005 |59 Corp.

00%

US95082P1057 Wesco International Inc 00%
GB0006825383 Persimmon Plc Ord 00%
US0325111070 Anadarko Petroleum Corp. 00%
US8873212078 Time Warner Cable Inc 00%
GB0000595859 ARM Holdings Plc Ord 00%
US8085131055 Charles Schwab Corp. 00%
CH0010532478 Actelion (Regd) 00%
US2788651006 Ecolab Inc. 00%
US7591EP1005 Regions Financial Corp. 00%
JP3573000001 Tokyo Gas 00%
US0259321042 American Financial Group Inc. 00%
JP3197600004 Ono Pharmaceutical 00%

GBO0B7T77214

Royal Bank of Scotland Group PIc Reg sh

00%

US83001A1025 _|Six Flags Entertainment Corp

00%

00%

US95040Q1040 E&H(ower Inc

FI0009003305 __ |Sampo Oy A 00%
050549371070 |BB&T Corp. 00%
US7433151039 _ |Progressive Corp 00%
GBOOBFG3KF26 _|Noble Corporation Pic (US) 00%
US1280302027 | Cal-Maine Foods Inc. 00%
056936561009 |PVH Corp 00%
US69331C1080 _ |PGEE Corp. 00%
U592210H1059 _ |Vantv Inc 00%
73397200001 |Suzuki Motor Corp 00%
U538141G1040 _|Goldman Sachs Group Inc. 00%
AUGO00000RG5 _|Origin Energy Lid 00%
053724601055 |Genuine Parts Co. 00%
PTEDPOAMO009 _ |EDP-Energias de Portugal S.A. 00%
AUOOD000AZI1 _|Aurizon Holdings Ltd 00%
CA7063271034 _ |Pembina Pipeline Corporation 00%

00%

TEOOBBKQNS27 |Ea(on Corporation PIc (USD)
70003153415 |Snam SpA

00%

CA01626P4033 Alimentation Couche-Tard Inc. 00%
CA39945C1095 CGl Group Inc. A (CAD) 00%
JP3502200003 Daiwa Securities 00%
US1712321017 Chubb Corp. 00%
US7310681025 Polaris Industries Inc. 00%
US22822V1017 Crown Castle REIT Inc 00%
FR0000121220 FSodexo 00%
US1096411004 Brinker International Inc. 00%
US64110D1046 NetApp Inc. 00%
US2567461080 Dollar Tree Inc 00%
CA45245E1097 Imax Corp.(USD) 00%

US5297711070

Lexmark International Inc. A

00%

1E0030606259 IBanK of Ireland Ord

00%

US29476L1070 IEquity Residential

00%

JP3407400005 Sumitomo Electric Industries 00%
US1264081035 CSX Corp 00%
US0255371017 American Electric Power Co. 00%
US45866F1049 Intercontinental Exchange Inc 00%
US35671D8570 Freeport-McMoran Inc 00%
US4783661071 JJohnson Controls Inc. 00%

JP3240400006 |Kikkoman Corp

00%

US5717481023 Marsh & McLennan Co. Inc. 00%
JP3500610005 Resona Holdings Inc. 00%
US1897541041 Coach Inc. 00%

IP3404600003 __|Sumitomo Corp.

00%
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JP3672400003 Nissan Motor Co. 00%
US45167R1041 IDEX Corporation 00%
CAO611485000  |Weston (george) 00%
JP3111200006 Asahi Kasei Corp. 00%
US4062161017 Halliburton Co. 00%
FR0010533075 Groupe Eurotunnel SE - REGR 00%
JP3574200006 Tokyu Corporation 00%




US4601461035 _ |International Paper Co 00%
058545021011 |_§tamey Black & Decker Inc. 00%
US8718291078 | Sysco Corp 00%
CA4530384086 _ |Imperial O Lid 00%
793592200004 |Toshiba Corp. 00%
CA1366812024 _ |Canadian Tire Corp. A 00%
JP3526600006 __|Chubu Electric Power Co. Inc. 00%
51113201073 |Broadcom Corp. A (US) 00%
US53071M1045 _ |Liberty Interactive Corp QVC A 00%
GBOOBAVLR192 I'Ensco PIc A 00%
DE0006048408 Iﬂenkel AG & Co. KGaA (0rd) 00%
JP3351600006 _ |Shiseido 28,951 00%
US92532F1003 | Vertex Pharmaceuticals Inc. (USD) 00%
JP3684000007 __ |Nitto Denko Corp. 00%
US6826801036  JONEOK Inc. 00%
JEOOB783TY65 Delphi Automotive PLC 00%
JP3585800000 | Tokyo Electric Power Co. 00%
JP3386450005 __ |IX Holdings Inc 00%

US4943681035 IKimberIy-C\avk Corp.

00%

US61945C1036

The Mosalc Company

00%

DE000SYM9999 Symrise AG 00%
US8574771031 State Street Corp. 00%
GBOOB19NLV48 Experian PLC 00%
SE0000113250 nganska AB B 00%
GB0O0B033F229 |Cen|rica Plc Ord 00%
JP3774200004 Hankyu Hanshin Holdings Inc. 00%
JP3420600003 I-Sekisui House 00%
FR0000120172 |Carre!our SA (FR) 00%
US8326964058 JM Smucker Co. (US) 00%
US80589M1027 Scana Corp 00%
CH0024638196 Schindler Holding AG PC 00%

JP3634600005

[Toyota Industries Gorp.

00%

00%

US6882392011 |Oshkush Corp.
FR0010411983 SCOR SE

00%

1E0004906560 |Kerry Group A

00%

US2547091080 Discover Financial Services 00%
US88076W1036 Teradata Corp W/I 00%
US4219243098 Healthsouth Corp. 00%
JP3743000006 NH Foods Ltd 00%
JP3951600000 Uni-Charm Corp. 00%
LRO008862868 Royal Caribbean Cruises (USD) 00%
US92553P2011 Viacom Inc. B (Non-Voting) 00%
US7766961061 Roper Technologies Inc 00%

0.

0.

0.

0.

0.

0.

0.

0.

0.

0.

0.

0.

0.

0.

0.

0.

0.

0.

0.

0.

0.

0.

0.

0.

0.

0.

0.

0.

0.

0.

0.

0.

0.

0.
CA22576C1014 _ |Crescent Point Energy Corp 0.00%
054448591028 |Humana Inc. 0.00%
JP3982100004 _ |Lawson Inc. 0.00%
056935061076 |PPG Industries Inc. 0.00%
050733021010 | BE Aerospace Inc. 0.00%
05235825205 Dana Holding Corp 0.00%
US00912X3026 | Air Lease Corp A 0.00%
DE0006048432 __ |Henkel AG & Co. KGaA (Pref) 0.00%
050534841012 |Avalonbay Communities Inc. 0.00%
052971781057 |Essex Property Trust Inc. 0.00%
7P3294460005 Tnpex Corp. 0.00%
PA1436583006 _ |Carnival Corp. 0.00%
DE00057/85802 | Fresenius Medical Care AG & Co. KgaA 0.00%
054523271090 _|1umina Inc. 0.00%
FR0010307819 _ |Legrand SA 0.00%
ES0111845014 _ |Abertis Infraestructuras SA 0.00%
US67018T1051 _|Nu SKin Enterprises Inc. A 0.00%
053021301094 |Expeditors Intl. of Washington Inc. 0.00%
SE0000107419 __ |Investor AB B 0.00%
057445731067 | Public Service Enterprise Group 0.00%
051890541097 | Clorox Co. 0.00%
051011371077 |Boston Scientific Corp. 0.00%
050116591092 |Alaska Air Group Inc. 0.00%
JP3260800002 __ |Kintetsu Group Holdings Co Ltd 0.00%
JP3546800008 __ [Terumo Corp. 0.00%
DEODOAIEWWWO |Adidas AG Reg. 0.00%
JP3538800008 | TDK Corp. 0.00%
GBOOBOSWIX34 _ |London Stock Exchange Group PIc 0.00%
052473617023 |Delta Air Lines Inc (DAL) 0.00%
U525470F3029 | Discovery Communications Inc. G 0.00%
057835491082 |Ryder System Inc. 0.00%
73351100007  |SYSMEX Corp 0.00%
CA3809564097 _ |Goldcorp Inc. (CAD) 0.00%
050311001004 |Ametek Inc. 0.00%
059604131022 |Westlake Chemical Corp. 0.00%
JP3868400007 __ |Mazda Motor 0.00%
GBOOB5BTOKO7 _ |Aon PLC. 0.00%
7P394000000 Yamato Holdings Co. L1d. 0.00%
JP3401400001 __[Sumitomo Chemical 0.00%
053156161024 Iis Networks Inc. 0.00%
SE0000112724 | SCA AB B (Svenska Cellulosa) 0.00%
JP3818000006 __ |Fujitsu 0.00%
TE00B6330302 __ |Ingersoll-Rand Pic 0.00%
US14149Y1082 _ |Cardinal Health Inc. 0.00%
FRO000127771 __ |Vivendi SA (FR) 0.00%
BMG069201099 | Axis Capital Holdings Ltd- 0.00%
U530212P3038 _ |Expedia Inc Del 0.00%
JP3897700005 __ |Mitsubishi Chemical Holdings Corp. 0.00%
055806451003 |McGraw-Hill Financial Inc. 0.00%
057611521078 |ResMed Inc. 0.00%
051567821046 |Cerner Corp. 0.00%
NO0010063308 | Telenor ASA 0.00%
056937181088 | PACCAR Inc. 0.00%
051248572026 |CBS Corp. B (Non-Vvoting) 0.00%
7P3228600007 Eansa\ Electric Power Co Inc 0.00%
058679141031 _|SunTrust Banks Inc. 0.00%
US88160R1014 _ |Tesla Motors Inc (US) 0.00%
JP3196000008 __ |Odakyu Electric Railway 0.00%
050326541051 |Analog Devices Inc 0.00%
JP3877600001 Marubeni Corp 0.00%
JP! 300000 N.E.C. Corp. 0.00%
JP3201200007 Olympus Corp. 0.00%
7P3894900004 Tsetan Mitsukoshi Holdings 0.00%
059291601097 | Vulcan Materials Co. 0.00%
052059441012 |Con-way Inc. 0.00%
JP3756100008 __ |Nitori 0.00%
JP3955400001 __ |Bank of Yokohama 0.00%
TEOOBGHIM568 _ |Perrigo Company PIc (USD) 0.00%
052566771059 | Dollar General Corp. 0.00%
056935111060 | PPL Corp 0.00%
US0091581068 | Air Products & Chemicals Inc 0.00%

0.

0.

0.

0.

0.

0.

0.

0.

0.

0.

JP3695200000

NGK Insulators

00%



US5184391044 Estee Lauder Co. A

00%

US95709T1007 Westar Energy Inc.

00%

JP3394200004 Joyo Bank

00%

GBOOB07/44B38 _ [Bunzl Plc Ord

00%

US8064071025 Henry Schein Inc.

00%

US1475281036 Casey's General Stores Inc.

00%

JP3519400000 Chugai Pharmaceutical

00%

SE0000115446 Volvo B

00%

JP3165700000 NTT Data Corp

00%

JP3180400008 Osaka Gas

00%

JP3351200005 |Shizuoka Bank

00%

JP3571400005 Tokyo Electron

00%

US87901J1051 Tegna Inc

00%

JP3539220008 'T&D Holdings Inc.

00%

LU0323134006 ArcelorMittal (NL)

00%

JP3637300009 Trend Micro Inc.

00%

110001479374 Luxottica Group

00%

JP3102000001 Aisin Seiki

00%

US98978V1035 Zoetis Inc A

00%

US98389B1008 Xcel Energy Inc.

00%

US6081901042 Mohawk Industries Inc.

00%

JP3027/670003 Nippon Building Fund Inc.

00%

US1720621010 Cincinnati Financial Corp

00%

JP3386380004 J. Front Retailing Co. Ltd

00%

US83088M1027 Ekywcrks Solutions Inc.

00%

JP3443600006 Taisei Corp.

00%

US2058871029 ConAgra Foods Inc.

00%

US67020Y1001 Nuance Communications Inc

00%

JP3251200006 |Bank of Kyoto

00%

GBOOBWFY5505 Nielsen Holding Plc (USD)

00%

JP3386030005 JJFE Holdings Inc.

00%

GB0006043169 William Morrison Supermarkets Plc Ord

00%

US92276F1003 Ventas inc.

00%

CA0089161081 _ |Agrium Inc. (CAD)

00%

FR0000121485 IKering

00%

JP3605400005 Pohoku Electric Power

00%

CHO0008742519 _ |Swisscom (Regd)

00%

T 11072 |DTE Energy Co.

00%

US16934Q2084 Chimera Investment Corp.

00%

US3700231034 General Growth Properties Inc

00%

US6703461052 Nucor Corp.

00%

110003506190 Atlantia SpA

00%

US30040W1080 Eversource Energy

00%

SE0000667925 TeliaSonera AB

00%

US82968B1035 | Sirilus XM Holdings Inc

00%

JP3899800001 Mitsubishi Motors Corp

00%

FR0000120404 Accor SA

00%

056267171022 |Murphy ON Corp

00%

US61174X1090 Monster Beverage Corp

00%

FR0000130338 Valeo

00%

US4262811015 Jack Henry & Associates Inc.

00%

US46284V1017 Iron Mountain REIT Inc

00%

US2810201077 Edison International

00%

00%

JP3. 800003 Keio Corp.
JP3269600007 Kuraray

00%

JP3933800009 |Yahoo Japan Corp

00%

00%

JP3486800000 Daito Trust Construction
F10009013403 Kone Oyj B

00%

JP3596200000 |Tcto Ltd

00%

00%

JP3027680002 Japan Real Estate Investment
NL0000009082 Koninklijke KPN

00%

00%

US04351G1013 Iiscena Retail Group Inc
LU0088087324 SES SA

00%

GB0008847096 Tesco Plc Ord (GB)

00%

DEOOOAOHNS5C6 Deutsche Wohnen AG

00%

NL0000395903 Wolters Kluwer NV

00%

US8557181052_|Starwood Property Trust Inc

00%

US7033951036 |Panerson Companies Inc.

00%

US57190320: Marriott International Inc. A

00%

GB0031743007 Burberry Group Plc Ord

00%

JP3942800008 'Yamaha Motor

00%

US0236081024 Ameren Corp.

00%

BE0D/4264930 _ |Ageas NV (BE)

00%

JP3112000009 Asahi Glass

00%

US6658591044 Northern Trust Corp.

00%

NO0010031479 DnB ASA

00%

7P3357200009 Ehimadzu Corp.

00%

JP3336000009 Santen Pharmaceutical

00%

ES0118900010 Ferrovial SA

00%

US2578671016 Donnelley R.R. & Sons

00%

US0214411003 Altera Corp.

18,994
18,985

00%

FR0000120693 Pernod Ricard 18,952 00%
DEOOOA1DAHHO rBrenntag AG 18,848 00%
US5312293005 Liberty Media Corp C 18,832 00%
US28176E1082 Edwards Lifesciences Corp 18,811 00%
US40414L1098 HCP Inc. 18,793 00%
CH0198251305 Coca Cola HBC Namen Akt. (GBP) 18,737 00%
JP3931600005 Yakult Honsha 18,712 00%

US0374111054 Apache Corp.

00%

18,705
18,646

00%

US1011211018 |Bos(on Properties Inc.
US7908491035 St. Jude Medical Inc.

00%

US9300591008 Waddell & Reed Financial Inc. A

00%

US42809H1077 Hess Corp.

00%

JP3762800005 Nomura Research Institute Ltd

00%

NOO0003 800 Orkla ASA

00%

CA7751092007 Rogers Communications Inc. B

00%

GBOOB1CRLC47 Mondi Plc

00%

US57772K1016 Maxim Integrated Products Inc.

00%

US8807701029 Teradyne Inc.

00%

USB5590A4013 | Starwood Holels & Resorts Worlawide Inc.

00%

JP3862400003 Makita Corp.

00%

GBOOB1XZS820 Anglo American Pic (GBP)

00%

NL0010877643 Fiat Chrysler Automobiles NV (IT)

00%

US1252691001 CF Industries Holdings Inc.

00%
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GBO0B1FH8]72 rSEvem Trent Plc (GB) 1&117' 00%
BMGO0585R1060 |Assured Guaranty Ltd. 18,014 00%
JP3973400009 Iiicoh Co Ltd 17,982 00%
US09061G1013 BioMarin Pharmaceuticals Inc |7,933| 00%
US6200763075 Motorola Solutions Inc 17,924 00%
BE0003562700 Delhaize Group |7,90€| 00%
US74340W1036 ProLogis Inc. 17‘861| 00%
US9633201069 \Whirlpool Corp. 17,861 00%
US45337C1027 Incyte Corp. 17,846 00%
FRO000130650 Dassault Systemes SA 17,799 00%
JP3493800001 Dai Nippon Printing 17,775 00%




AU000000QBES IQBE Insurance Group

00%

JP3271400008 Credit Saison 00%
JP3402600005 Sumitomo Metal Mining Co. 00%
DE0006599905 Merck KGaA 00%
US6550441058 Noble Energy Inc. 00%
JP3137200006 Isuzu Motors Ltd. 00%
JP3639650005 Don Quijote Holdings Co. Ltd 00%
US2490301072 DENTSPLY International Inc. 00%
US9621661043 Weyerhaeuser Corp. 17,503 00%
US7561091049 Realty Income Corp. |7,40F| 00%
JP3198900007 Oriental Land 00%
US0382221051 Applied Materials Inc. 00%
IE00BJ3V9050 Endo International Plc (USD) 00%
US 871071 Pioneer Natural Resources Co. 00%
US69318G1067 PBF Energy Inc 00%
US5828391061 Mead Johnson Nutrition Company 00%
US0028962076 Abercrombie & Fitch Co. A 00%
JP3229400001 Kansai Paint 00%
DE0005200000 Beiersdorf 00%
GBOOBVFD7Q58 Standard Life Pic 00%
US6153691059 Moodys Corp. 00%
US03076C1062 Ameriprise Financial Inc. 00%
US31816Q1013 FireEye Inc 00%
GBOOBN33FD40 Intercontinental Hotels Group 00%
JP3419400001 |Sekisui Chemical 00%
US9043111072 Under Armour Inc. Class A 00%
JP3667600005 JGC Corp. 00%
DK0010244425 A.P. Moller - Maersk A 00%
JP3967200001 Rakuten Inc. 00%
GBO0B70FPS60 Johnson Matthey Plc 00%
JP3657400002 Nikon Corporation 00%
JP3116000005 Asahi Group Holdings Ltd 00%
US35906A1088 Frontier Communications Corp. B 00%
ES0173093115 Red Electrica Corporacion SA 00%
FR0000052292 Hermes International 00%
FR0000130007 Alcatel-Lucent 00%
US52729N3089 Level 3 Communications Inc. 00%
US6512291062 Newell Rubbermaid Inc. 00%
US64126X2018 NeuStar Inc-Class A 00%
CH0002497458  |SGS (Regd) 00%
US1270971039 Cabot Oil & Gas Corp. A 00%
US8894781033 Toll Brothers Inc 00%
CH0102484968 Julius Baer Group Ltd 00%

US49446R1095 IKimco Realty Corp

00%

US5404241086 |Lcews Corp. 00%
US25179M1036  |Devon Energy Corp 00%
JP3435750009 So-net M3 Inc 00%
JP3190000004 Obayashi Corp. 00%
BE0003739530 UCB S.A, 00%
JP3720800006 NSK LTD. 00%
NL0000303709 _ |Aegon NV 00%.

JP3039710003

Japan Retall Fund Investment

00%

JP3597800006

Tobu Railway Co., Ltd

00%

JP3300600008 __ |Konica Minolta Holdings Inc 00%
US7837641031 _ |Ryland Group Inc 00%
050936711052 |H&R Block Tnc. 00%
ES0177542018 _ |International Consolidated Airlines Group SA 00%
059668371068 |Whole Foods Market nc. 00%
US85375C1018 | Standard Pacific Corp 00%
GBOOBBW67B19 _|Liberty Global Plc C 00%
DEOOOTUAGO00 | TUT AG-DI (GBP) 00%
US64118Q1076 _|Net Suite ING. 00%
SE0006886768 | Atlas Copco AB B 00%
IP3358800005 __|Shimizu Corp. 00%
NLOO00009165 _ |Heineken 00%
CH0012255151 __|Swatch Group (bearer) 00%
JP3626800001 __ |Lixil Group Corporation. 00%
TEQOBLS09M33 __ |Pentair Pic (USD) 00%
US72348P1049 _ |Pinnacle Foods Inc 00%
JP3258000003 __ |Kirin Holdings Co. Lia. 00%
JP3280200001 __ |Kelkyu Corp 00%
JP3246400000 __ |Kyushu Electric Power Co 00%
GBOOBIWY2338 _|Smiths Group Pic Ord 00%
US00846U1016 | Agilent Technologies nc. 00%
US8998961044 | Tupperware Brands Corp. 00%
054234521015 |Helmerich & Payne Inc. 00%
CA2925051047 _ |EnCana Corp. (CA) 00%
05242370203 Dean Foods Co. 00%
793729400006 |Nippon Express 00%
055658491064 |Marathon Off Corp. 00%
GB0001411924 _|Sky PIc Ord 00%
057595091023 I_ehance Steel & Aluminum Co. 00%
USAB666K1097 _ |KB HOME 00%
05200302009 |Comcast Corp Special A 00%
US0010841023 _ |AGCO Corp. 00%
US98956P1021 _|Zimmer Blomet Holdings Inc (USD) 00%
BE00037/97140 _ |Groupe Bruxelles Lambert SA 00%
051431301027 |CarMax Inc. 00%
79375300000 Nippon Yusen Kabushiki Kaisha 00%
JP3970300004 __|Recruit Holdings Co.Ltd 00%
US26884L1098 _|EQT Corp 00%
US78460X1072 _|SPX FLOW Inc 00%
US78440X1019 |SL Green Really Corp 00%
FI0009005987 __JUPM-Kymmene Oy] 00%

US3379151026 |Firs(Merit Corp
SE0000667891 Sandvik AB

00%

00%

GB00B3912M42 United Utilities Group Plc. Ord. 00%
JP3842400008 Hokuhoku Financial Group Inc. 00%
JP3799000009 Hirose Electric 00%
JP390300000 Mitsubishi Materials Corp. 00%
US8000131040 |Sanderson Farms Inc. 00%
BE0003810273 Proximus SA (BE) 00%
US5178341070 Las Vegas Sands Corp. 00%
JP3944130008 USS Co. Ltd 00%
JP35 00009 Chugoku Electric Power Co. 00%
US25470F1049 Discovery Communications Inc. A 00%

GB0O0B8C3BLO3 ISage Group Plc Ord

00%
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US00101J1060 ADT Corporation (USD) 00%
JP3551200003 Electric Power Development Co. Ltd. 00%
JP329220000 JTEKT Corp. 00%
SE0000108227 E(F AB B 00%
JP3411000007 Suruga Bank Ltd. 00%
US4517341073 IHS Inc. Class A 00%
US0528001094 Autoliv 7| 00%
JP3906000009 Minebea 14‘03?| 00%



059290421091 |Vornado Realty Trust 14,029 0.00%
BE0003470755 IEo\vay SA 74,028 0.00%
NL0000379121 _ |Randstad Holdings 13,866 0.00%
U580004C1018 | SanDisk Corp 73,852 0.00%
JP3449020001 __ [Taiheiyo Cement 1s‘aﬁ| 0.00%
JP3982800009 __ |Rohm Co. 73,787] 0.00%
057500861007 | Rackspace Hosting Inc 13,762 0.00%
US59001A1025 _ |Meritage Homes Corp. 73,759 0.00%
JP3711200000 _ |Aozora Bank Lid 13,736 0.00%
US90130A1016 | Twenty-First Century Fox Class A 73,702 0.00%
JP3045540006 __ |United Urban Investment Corp 13,631 0.00%
GBOOBOIFLG62 _ |G4S PLC GBP 73,563 0.00%
GBOOBKKMKR23 _|RSA Insurance Group Plc 13,559 0.00%
GB0000282623 _ |Amec Foster Wheeler PLC 73,511 0.00%
DEOOOAIPHFF7 _ |Hugo Boss AG Regd. 13,508 0.00%
U520605P1012 | Concho Resources Inc. 73,498 0.00%
FR0010221234 | Eutelsal Communications 13,477 0.00%
CA3350341052 _ |First Quantum Minerals Lid. 13,4&' 0.00%
JP3469000008 __ |Mitsubishi Tanabe Pharma Corp. 13,447 0.00%
SE0000103699 _ |Hexagon AB B 73,318 0.00%
050091283079 | Air Methods Corp. 13,134 0.00%
053546131018 |Franklin Resources Inc 13,1@' 0.00%
JP3635000007 _ |Toyota Tsusho Corp. 13,009 0.00%
FRO000120503 __ |Bouygues SA 73,013 0.00%
CA3039011026 _[Fairfax Financial Holdings 12,957 0.00%
059593191045 |Western Refining Inc. 72,894 0.00%
058550301027 Iﬁap\es Tnc 12,861 0.00%
058969452015 | TripAdvisor Inc 72,818] _ 0.00%
DE0006602006 _|GEA Group AG 12,784 0.00%
GB0031638363 _ |Intertek Group 0.00%
054851703029 |Kansas City Southern 0.00%
054811651086 |Joy Global Inc. 0.00%
JP3499800005 | Mitsubishi UFJ Lease & Finance Co Ltd- 0.00%
GBOOBVOFYX34 _ |Melrose Industries PLC 0.00%
US76009N1000 _ |Rent-A-Center Inc. 0.00%
FRO010613471__|Suez Environment Company 0.00%
US8864231027 | Tidewater Inc. 0.00%
JP3209000003 __ [Casio Computer Co. 0.00%
058110651010 | Scripps Networks Interactive Inc A 0.00%
JP3289800009 __ |Kobe Steel 0.00%
7P3939000000 |Yamada Denki 0.00%
AUO00000SGPO _|Stockland Trust Group 0.00%
DE0007500001 | Thyssen Krupp 0.00%
FRO000131708 | Technip SA (FR) 0.00%
JP3771800004 _ |Hamamatsu Photonics KK 0.00%
JP3569200003 __ |Tokyu Fudosan Holdings Corp. 0.00%
US55272X1028 _ |MFA Financial Inc. 0.00%
058354951027 |Sonoco Products Co. 0.00%
NLO000009827 __|Koninklijke DSM NV 0.00%
US16411R2085 _ |Cheniere Energy Inc. 0.00%
SE0000103814 _ |Electrolux AB B 0.00%
FK0004000045 __|Wharf Holdings 0.00%
JP3122800000 _ |Amada Holdings Co. Ltd 0.00%
GB0000031285 Aberdeen Asset Management Pic 0.00%
JP3385980002 __ |JSR Corp. 0.00%
050500951084 | Atwood Oceanics Inc. 0.00%
CA21037X1006 _ |Constellation Software Inc 0.00%
KYG7800X1079 _|Sands China Lid. 0.00%
JP3935600001 __ |Yamazaki Baking 0.00%
CAB2028K2002 I?haw Communications Inc. B 0.00%
US4606901001 _ [Interpublic Group of Co. Inc. 0.00%
CH0121032772 _ |Allied World Assurance Holdings Lt 0.00%
054945801037 |T<indred Healthcare Inc. 0.00%
JP3362700001 Mitsui O.S.K. Lines 0.00%
CH0000587979 |§ka AG - BR 0.00%
FRO000121501 |Peugeo( 0.00%
U582966C1036 rona Dental Systems Inc. 0.00%
[U0156801721 _ |Tenaris SA (IT) 0.00%
JP3977400005 __ |Rinnai Corp 0.00%
GB0031274896 _ |Marks & Spencer Group Plc Ord 0.00%
US12686C1099 _ |Cablevision Systems A 0.00%
058851601018 | Thor Industries Inc. 0.00%
052283681060 _ |Crown Holdings Inc. 0.00%
JP3256000005 __ |Kyowa Hakko Kirin Co. Ltd. 0.00%
US0376041051 _|Apollo Education Group Inc A 0.00%
NO0010208051 |Yara Tnternational ASA (NO) 0.00%
DEOOOKSAGBB88 _|K+ S Aktiengesellschaft 0.00%
058865471085 | Tiifany & Co. 0.00%
GBOOB1K1J408 _ |Whitbread Pic 0.00%
057587661008 |Regal Entertainment Group - A 0.00%
052774321002 |Eastman Chemical Co. 0.00%
FR0011594233 __|Numericable - SFR SA 0.00%
JP3414750004 __ |Seiko Epson Corp. 0.00%
JP3676800000 __ |Nisshin Seifun Group Inc 0.00%
U53448491049 _ |Foot Locker Inc. 0.00%
0521036P1084 _ |Constellation Brands Inc-A 0.00%
055128071082 |Lam Research Corp. 0.00%
FR0000121972 |Schneider Electric (GB) 0.00%
JP3830000000 __ |Brother Industries 0.00%
CA256/511075 _ |Dollarama Inc 0.00%
JP3360800001 Hulic Co Ltd 0.00%
JP3511800009 __ |Chiba Bank 0.00%
[DE0007037129 _ |RWE (Ord) 0.00%
FK0012000102 _ |Henderson Land Development 0.00%
057793761021 |Rovi Corporation 0.00%
10009007132 Fortum Oy] 0.00%
AUOOO000AMPE _ |AMP 0.00%
[F10009007884 __ |Elisa Oy] A 0.00%
053022511025 |Extra Space Storage 0.00%
US43300A1043 _ |Hilton Worldwide Holdings Inc 0.00%
NL0010545661 _ |CNH Industrial NV (IT) 0.00%
7P3675600005 _ |NISSIN FOODS HOLDINGS CO. LTD 0.00%
F10009003727 Wartsila Oyj 0.00%
AU000000GMG2 Goodman Group 0.00%
053614481030 |GATX Corp. 0.00%
JP3134800006 THT Corp 0.00%
HKO0019000162 _ |Swire Pacific A 0.00%
051982801094 |Columbia Pipeline Group Inc. 0.00%
DE0007664005 | Volkswagen (Ord) 0.00%
051518971079 |Centerpoint Energy Inc. 0.00%
HKO0066009694 _|MTR Corp. L1d. 0.00%
FRO000130403 __|Christian Dior SE 9,918 0.00%
058528911006 |StanCorp Financial Group Inc. e‘aws;l 0.00%
Wgouore 5,803 0.00%
US04621X1081 _ |Assurant Inc. 5,743 0.00%




AUO00000RHC8

Ramsay Health Care Ltd.

00%

HK0027032686 Galaxy Entertainment Group Ltd. 00%
DE000725750: Metro 00%
CA3759161035 Gildan Activewear Inc. 00%
US2243991054 Crane Co. 00%
JP3206000006 F(akaku com Inc. 00%

00%

00%

DE0O0OPSM7770 ProSieben SAT.1 Mediq SE
BMG303971060 Endurance Specialty Holdings Ltd.
US8330341012 Snap-on Inc.

00%

CA7392391016 _ |Power Corporation of Canada 00%
AUOOOO00APAL _|APA Group 00%
JP3485800001 _ |Daicel Corp 00%
CA3518581051 _ |Franco-Nevada Corp 00%
FRO000124141 | Veolia Environnement (FR) 00%
AUOO0O000ASX7 _|ASX Lid. 00%
CA39138C1068 _ |Great- West Lifeco Inc. 00%
GB0009465807 | Weir Group Pic 00%
CA0679011084 _ |Barrick Gold Corp. (CAD) 00%
USA6120E6023 _ |Intuitive Surgical Inc. 00%
JP3220580009 _ |CALBEE Inc 00%
CA76131D1033 _ |Restaurant Brands International Inc 00%

AUOO0000BEN6 |Bendigo and Adelaide Bank Ltd.

00%

US4103451021 _ |Hanesbrands Inc. 00%
JP3786200000 __ |Hitacni Metals Lid. 00%
JP3496600002 __|Daihatsu Motor 00%
CH0012255144 __|Swatch Group (Regd) 00%
AUOO0000AIO7 _ |Asciano Lid 00%
AUOOD00ONCM7 _ |Newcrest Mining 00%
US22410J1060 | Cracker Barrel Old Country Store Inc. 00%
CA59162N1096 _ |Metro Inc 00%
US3936571013 _ |Greenbrier Companies Inc 00%
[AU000000GPT8 _ |GPT Group 00%
NLOO11031208 _ |Mylan NV 00%
AUO00000CTX1 _ |Caltex Australia 00%
JP3613000003 _ |Toyo Suisan Kaisha 00%
BMG2098R1025 _|Cheung Kong Infrastructure Holdings 00%
CA05534B7604 _|BCE Inc (CAD) 00%
[GB0008782301 | Taylor Wimpey Pic Ord 00%
US5926881054 _ |Mettler-Toledo International Inc. 00%
DE0006047004 __|HeidelbergCement AG 00%
GB0031215220 _ |Carnival Plc Ord 00%
JP3649800004 __ |Nagoya Railroad Co. Lid 00%
7P3358200008  |Shimamura 00%
GB0000B11801 _ |Barratt Developments Plc Ord 00%

00%

HK0017000149

[New World Development

00%

00%

JP3118000003 |Asics Corp.
FR0000121964 Klepierre

00%
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CH0010570759 _ |Lindt & Spruengli AG - REG 00%
CA45833V1094 _ |inter Pipeline Lid 00%
CH0043238366 _ |Aryzta AG (CH) 00%
058725901040 | T-Mobile US Inc 7,963 00%
059290891004 |Voya Financial Inc 7‘94§| 00%
056294411051 |NVR Inc 7.887) 00%
JP3336560002 __ |Suntory Beverage & Food Lid. mﬁ' 00%
AU000000TTS5 | Talts Group Lid. 7,882| 00%
AUOO0000JHX1 _ |James Hardie Industries se 7,844 00%
HK0669013440 | Techironic Industries Co. Lia. 7,8:E| 00%
059132591077 _ |Unitil Corp 7.834] 00%
HK0101000591 _ |Hang Lung Properties 7,81 00%
[AUOO0000SHL _ |Sonic Healthcare 7,796 00%
U516117M3051 _ |Charter Communications Inc 7,794 00%
U596145D1054 _|WestRock Co 7,781 00%
CAG683/151068 _ |Open Text Corp. (CA) 7,771 00%
JP3738600000 _ |NGK Spark Plug 7.769] 00%
CA7392/C1005 _ |Power Financial 7,753] 00%
CA68272K1030 _ |Onex Corp. 7,751 00%
JP3792600003 __ |Hino Motors 7,74?' 00%
052479162081 |Denbury Resources Inc. (USD) 7.683] 00%
JP3822000000 Miraca Holdings Inc. 7,683 00%
U534964C1062 _ |Fortune Brands Home & Security Inc. 7.68 00%
JP3778630008 __ |Bandal Namco Holdings Inc. 7,623 00%
AUOODODOOTWES _ |Treasury Wine Estates Ltd 7513 00%
5G2C26962630 _ |Global Logistic Properties Ltd 7,492 00%
AUOO000OLLC3 __ |Lend Lease Group 7,481 00%
[CH0009002962_|Barry Callebaut AG (regd) 7.47] 00%
US02005N1000 _ |Ally Financial Inc 7,469] 00%
058163001071 tsa\eclive Tnsurance Group Inc 7.464) 00%
US81211K1007 _ |Sealed Air Corp. 7,451 00%
FRO010220475 | Alstom 7,428 00%
US90130A2006 | Twenty-First Century Fox Class B 7,425 00%
GBOOB1YWA409 |31 Group Plc Ord 7,396 00%
JP3428600005 _ |Tonengeneral Sekiyu K.K. 7,391 00%
BMG5485F 1692 |Ui & Fung L1d. 7,352 00%
[AUO00000SYDY _ |Sydney Airport 7,344 00%
U574251V1026 _ |Principal Financial Group 7.315] 00%
AUOOOO0OMGRY _ [Mirvac Group 7.294] 00%
US1598641074 _ |Charles River Laboratories International Inc. 7,291 00%
GBOOBYODOY18 _ |Direct Line Insurance Group PLC 7,245 00%
JP3705200008 __ |Japan Air Lines 7,243 00%
052944407000 | Equinix Inc (US) 7.24 00%
GBOOBOH2K534 _ |Petrofac Ltd. 7,002 00%
GB0007739609 _ [Travis Perkins Ord 7,184 00%
JP3780100008 __ |Park2d Co. Ltd. 7,174 00%
053202091092 |First Financial Bancorp 7.159] 00%
0567066G1040 _|Nvidia Corp. (US) 7.157) 00%
AUOO00O0ORI1 Orica 7‘1# 00%
CA0084741085 | Agnico Eagle Mines (CAD) 7,147 00%
AT0000743059 _ |OMV AG 7.146 00%
SG1V61937297 _ |Singapore Airlines Lid 7,136 00%
DEOOOPAH0038 _ |Porsche Automobil Holding (Pref.) 7,095 00%
058666741041 __|Sun Communities Inc 7,093 00%
BMGA91BT1088 _ |Invesco Ltd - ADR zoﬁ 00%
ES0105046009 _ |Aena SA 7,034 00%
AUO00000DXSI _ |Dexus Property Group 7,018 00%
058292261001 | Sinclair Broadcast Group Inc. (SBGI) 6,978 00%
JP3598600009 __ |Toho Co. 6,958 00%
U560871R2094 | Molson Goors Brewing Co. B 6,949 00%
7P3544000007 __ |Teilin 6,937 00%
GB0004065016 _ [Hammerson Plc Ord 5,937 00%
GB0000536739 _ |Ashtead Group 6,021 00%
FK008300050 o Land Co. Lid 5.897) 00%
CA00208D4084 _|ARC Resources Lid 6,865 00%
AUO0000OMPL3 _ [Medibank Private Ltd 6,862 00%
m'a Japore Press Holdings (Local) s‘a7e‘| 00%



7P3750500005 _ [McDonald's Holdings Co (Japan) Ltd.

00%

CA8029121057 Saputo Inc.

00%

SG1N31909426 ComfortDelGro

00%

US00751Y1064 Advanced Auto Parts Inc.

00%

FR0O000051732 Atos SE

00%

US45168D1046 IDEXX Laboratories Inc.

00%

CA4480551031 _ |Husky Energy Inc

00%

JP394260000. Yamaha Corp

00%

CHO0014852781 _ |Swiss Life Holding (Regd.)

00%

US37940X1028 Global Payments Inc.

00%

170003242622 Terna SpA

00%

GBOOB4Y7R145 Dixons Carphone Plc

00%

CH0012549785 _ |Sonova Holding AG (Regd)

00%

US9418481035 Waters Corp

00%

US15135B1017 Centene Corp

00%

CH0013841017 _ |Lonza Group (Regd)

00%

US34959E1091 Fortinet Inc

00%

JP3174410005 |0 Holdings Corp

00%

SE0000164626 F<innevik Investment AB B

00%

DK0060228559 TDC

00%

SG1126887955  |Singapore Exchange

00%

JP3729000004 Shinsei Bank

00%

00%

00%

GBOOBK1PTB77 _ |Agareko FIc
5868536103/ |SUPERVALU Tnc
CH0025238863 _ |Kuehne & Nagel International AG (Regd)

00%

JP3870400003 Marui Group Co. Ltd

00%

JP3582600007 Tokyo Tatemono Co. Ltd.

00%

NZAIAE0002S6 Auckland International Airport Itd

00%

US0042391096 Acadia Realty Trust

00%

US33616C1009 First Republic Bank

00%

US8447411088 |Southwest Airlines Co.

00%

US03748R1014 Apartment Investment & Management

00%

SG1M77906915 REIT)

00%

FR0000120222 CNP Assurances

00%

AUOO0000TAHS _ |Tabcorp Holdings

00%

00%

HK0023000190 Bank of East Asia
JP3399400005 Stanley Electric

00%

US9831341071 |Wynn Resorts Ltd.

00%

00%

NL0000008977 Heineken Holding NV
NL0009324904 Sensata Technologies Holding NV (USD)

00%

00%

00%

US1258961002 _|CMS Energy Corp
055526401088 |MB Financial Inc
AUO0O0000BLDZ _ |Boral

00%

US48203R1041 Juniper Networks Inc

00%

110000062957 Mediobanca

00%

US2296631094 CubeSmart

00%

US6907421019 Owens Corning Inc

00%

US2692464017 FE'THADE Financial Corp. (US)

00%

00%

CA13321L1085 Iiameco Corp. (CA)
CA7846011057 _ |SNC-Lavalin Group Inc.

00%

SG2D00968206 Hutchison Port Holdings Trust

00%

JP3456000003 Takashimaya

00%

US9026531049 UDR Inc

00%

ES0130670112 rEndesa S.A.

00%

00%

ES0116870314 | Gas Natural SDG SA
CA4932711001 _ |Keyera Corp

00%

7P3629000005 | Toppan Printing

00%

00%

US5745991068 Masco Corp.
US1176651099 Bryn Mawr Bank Corp

00%

00%

GBOOBMHTPY25 |Hexam Pic
US4932671088 KeyCorp.

00%

US31620R3030 Fidelity National Financial - FNF Group

00%

US9292361071 'WD-40 Company

00%

DE0005089031 United Internet AG

00%

HK0020000177 Wheelock and Co.

00%

050188021085 |Alliant Energy Corp.

00%

GB0002335270 Croda International Plc Ord

00%

US5627501092 Manhattan Associates Inc

00%

SG1T56930848 Wilmar International Ltd

00%

AUO00000CPUS Computershare

00%

US25470M1099 DISH Network Corp. Class A

00%

FR0006174348 |Bureau Veritas SA

00%

00%

US8125781026 Seattle Genetics Inc.

00%

UsS00508Y1029 Ecuity Brands Inc.

JP3405400007 Sumitomo Heavy Industries

00%

US2521311074 Dexcom Inc.

00%

US32054K1034 First Industrial Realty Trust Inc.

00%

US6994621075 Parexel International Corp.

00%

DE0008402215 Hannover Rueck SE (Regd)

00%

US74164M1080 Primerica Inc.

00%

ES0167050915 ACS Actividades de Const. Y Servicios SA

00%

US7140461093 PerkinEImer Inc.

00%

US0584981064 rBaH Corp.

00%

00%
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ES0171996012 _ |Grifols SA A

m'a. James Place PIC 00%
170003497176 | Telecom Italia (a1 Risp) 00%
m'ﬁmwn-mman Corp. B 5,897 00%
U544107P1049 _ |Host Hotels & Resorts Inc. 5,894 00%
NZTELEO00154 _ |Spark New Zealand Lid 5.89] 00%
TEOOBFRT3W/4 _ |Allegion PIc 5,862 00%
SGIM51904654  |Capitaland Mall Trust 5,861 00%
0591307C1027 _ |United Therapeutics Corp 5,877 00%
U553071M8800 _ |Liberty Ventures A 5,875 00%
054219461047 _ |Heallhcare Really Trust 5,855 00%
051266001056 |CVB Financial Corp. 5,834] 00%
058918941076 | Towers Walson & Co. A 5,803 00%
CH0024608827 _ |Partners Group (Reg) 5,_§| 00%
050171751003 |Alleghany Corp. 5,799 00%
055771281012 |Matthews International Corp 5,791 00%
055021751020 |LTC Properties Inc 5.781 00%
HKO0000093390 | (HK) 5,773 00%
051334281052 |Cameron International Corp. 5.76 00%
FRO004035913 _ |lliad S.A 5,759 00%
NZFBUEO00150 _ |Fletcher Building 5,756 00%
7P341720000 [Seibu Holdings Inc. 5,744 00%
055529531015 | MGM Resorts International 5.743 00%
ES0130960018 _ |Enagas S.A. 5.74 00%
[CA4495861060 _ |TGM Financial Inc. (CAD) 5,739] 00%
NL0000400653 | Gemalto NV (NL) 5,733) 00%
US44984A1051 | 1PC Healthcare Inc 5.73 00%
GBO0B02J6398 __ |Admiral Group Pic 5,725 00%
GBO0B01C3S32 Randgold Resources Ltd. (GB) 5,695 00%
GB0043620292 _ |Genting Singapore PLC 5,687 00%
CH0012410517 _ |Baloise Holding AG (Regd.) 5,678-| 00%
TT0004176001 _ |Prysmian SpA 5.667| 00%



SG1R50925390 ISEmbCorp Industries (Local)

00%

5‘64Z|
5,629

U525754A2015 _ |Domino's Pizza Inc 00%
US0495601058 _ |Atmos Energy Corp. 00%
058910271043 |Torchmark Corp 00%
GB0001500809 _ |Tullow OF PIc (GB) 00%
US35471R1068 _ |Frankiin Street Properties Corp 00%
NL0010773842 _|NN Group NV 00%
7P310522000. FSeven Bank Lid 00%
US8175651046 | Service Corp. International 00%
050152711001 |Alexandria Real Estate Equities nc. 00%
BMGO88031446 _ |Yue Yuen Industrial Holdings 00%
U53137472060 _ |Federal Really Investment Trust 00%

AU000000STO6

00%

0509227Q1004 _ |Blackbaud Inc 00%
HKO0000063609 | Swire Properties Ltd 00%
AUOOOO0OSEKG _ |Seek Ltd 00%
HKO0014000126 _ |Hysan Development 00%
U532020R1095 _ |First Financial Bankshares Inc. 00%
GBOOB1/BBQ50 _ |Investec PLC 00%
SE0000310336 __[Swedish Match AB 00%
NL0011333752 _ |Altice N.V. A 00%
0590385D1072 _ |Ullimate Software Group Inc. 00%
054663671091 |Jack in the Box Inc. 00%
0555354G1004 _|MSCI Inc 00%
SG1Q529 0 |Suntec Real Estate Investment Trust 00%
JP3769000005 Hachijuni Bank Ltd. 00%
U591529Y1064 __|Unum Group 00%
050844231020 |WR Berkley Corp 00%
0502043Q1076 _ |Alnylam Pharmaceuticals Inc. 00%
DEOOOLED4000 _ |Osram Licht AG 00%
AUOO00ODOCWNG _|Crown Resorts Ltd 00%
052941301034 |Envision Healthcare Holdings Inc 00%
KYG960071028 _ |WH Group Ltd 00%
US02376R1023 _|American Airlines Group Inc 00%
US6988131024 _ |Papa Johns International Inc 00%

FR0000120966 |BICSA

00%

052124851062 |Convergys Corp. 00%
NL0000240000 _ |Qiagen (DE) 00%
US7438611051 _ |Provident Financial Services 00%
GB0006834344 _|Intu Properties PLC Ord 00%
NL0000226223 _ [STMicroelectronics - (FR) 00%
059576381002 |Western Alliance Bancorp 00%
U573278L1052 | Pool Corp. 00%
CA59151K1084 _ |Methanex Corp. (CAD) 00%
CA9004351081 _ |Turquoise Hill Resources Ltd 00%
CA0213611001 _ |AltaGas Lid 00%
050442091049 |Ashland Inc. 00%
FRO000121204 __|Wendel SA 00%
AUOO0000COHS5 _[Cochlear 00%
170001353140 |EXOR S.p.A. 00%
054595061015 |International Flavors & Fragrances Inc. 00%
[GB0031698896 _ |William Hill Pic Ord 00%
054470111075 |Huntsman Corp. 00%
FR0010451203 _ |Rexel S.A. 00%
US7846351044__|SPX Corp. 00%
JP3787000003 |H|lach\ Construction Machine 00%
052423091022 | Dealertrack Technologies Inc 00%
JP3279400000 __ |Keihan Electric Railway Co. Ltd- 00%
US1273871087 _ |Cadence Design Systems Inc. 00%
052371941053 |Darden Restaurants Inc. 00%
053208671046 |First Midwest Bancorp Inc 00%
BMG046481072 | Argo Group International Holdings 00%
U582669G1040 _ |Signature Bank 00%
059662441057 | The Whilewave Foods Company 00%
FR0010242511 _ |Electricite de France (EDF) 00%
US6800331075 Old National Bancorp 00%
CAB9156V1067  |Tourmaline OF Corp. 00%
U522160N1090 | Costar Group Inc 00%
JP3040890000 __ |Japan Prime Realty Investment Corp. 00%
0587236Y1082 | 1D Ameritrade Holding Corporation 00%
CH0048265513 _ |Transocean Lid (CHF) 00%
CA9237251058 _ [Vermilion Energy Inc 00%
JP3749400002 __ |Nippon Paint Holdings Co Ltd 00%
FR0010313833 _ |Arkema France 00%
057328721060 _ |Popeyes Louisiana Kitchen Inc 00%
052328201007 _ |Cytec Industries Inc. 00%
055543821012 |Macerich Company (The) 00%
GBOOB5ZNINSS _|Segro Plc (REIT) 00%
US98419M1009 [ Xylem Inc 00%
CA9528451052 _ |West Fraser Timber Co.Ltd 00%
U578486Q1013 _ |SVB Financial Group 00%
0591879Q1094 | Vail Resorts Inc. 00%
055018892084 |LKQ Corp 00%
AUOO000OHVN7 _ |Harvey Norman Holdings 00%
05595221034 | Mid-America Apartment Communities Inc. 00%
NZRYMEOOO154 _|Ryman Healthcare Lid 00%
US70509V1008 | Pebblebrook Hotel Trust 00%
GBOOB/KR2P84 _ |easyJet PLC 00%
051491501045 |Cathay General Bancorp 00%
050462651045 |Astoria Financial Corp. 00%
FR0010040865 _ |Gecina 00%
U556418H1005 | Manpower Group 00%
US4456581077 _ |J.B. Hunt Transport Services Inc. 00%
JP3419050004 __ |Sega Sammy Holdings Inc. 00%
CA8/87422044 _ |Teck Resources Ltd B 00%
DE0005470405 | Lanxess AG 00%
056951561000 _ |Packaging Corp of America 00%
055732841060 | Martin Marielta Materials 00%

SE0000869646 |Boliden AB

00%

US12504L1098 CBRE Group Inc 00%
US5260571048 Lennar 00%
HK0008011667 PCCW Ltd 00%
US69349H1077 PNM Resources Inc 00%
US2538681030 Digital Realty Trust Inc. 00%
CA2918434077 Empire Company Ltd A 4‘723| 00%
US2655041000 Dunkin' Brands Group Inc 4,723 00%
SE0001174970 (SEK) 4 72-| 00%
US6896481032 Otter Tail Corp. 4,71 || 00%
CA4558711038 Fin.Serv.Inc 4,704 00%
US5962781010 Middleby Corp. 4,698 00%
US7547301090 Raymond James Financial Inc 4,696 00%
US14964U1088 Cavium Inc 4,691' 00%
SE0000202624 Getinge AB B 4,687 00%
SG1R89002252 City Developments 4,679 00%
US9478901096 Webster Financial Corp. 4,669 00%




US5272881047 Leucadia National Corp.

00%

IEO0BBGT3753 Mallinckrodt Plc

00%

US6512901082 Newfield Exploration Comp.

00%

US0012041069 AGL Resources Inc.

00%

US1686151028 Chicos FAS Inc.

00%

AT000073000° Andritz AG

00%

US0093631028 Airgas Inc.

00%

US9026811052 UGI Corp

00%

US64111Q1040 NETGEAR Inc.

00%

US92839U2069 Visteon Corp

00%

US42805T1051 Hertz Global Holdings Inc.

00%

US1462291097 Carter s Inc

00%

US2331532042 DCT Industrial Trust Inc. REIT

00%

US25960P1093 Douglas Emmett Inc.

00%

US45253H1014 ImmunoGen Inc.

00%

US0009571003 ABM Industries Inc.

00%

US3032501047 Fair Isaac Corp.

00%

US26969P1084 rEag\e Materials Inc.

00%

US5895841014 Meridian Bioscience Inc

00%

US92220P1057 Varian Medical Systems Inc

00%

JP3600200004 Toho Gas Co. Ltd

00%

US08160H1014 rBenchmarK Electronics Inc.

00%

US2860821022 |Electromcs for Imaging Inc.

00%

00%

US7433121008 |Progress Software Corp
CA09228F1036 BlackBerry Ltd (CAD)

00%

US88023U1016 Tempur Sealy International Inc.

00%

US5747951003 Masimo Corp.

00%

US4042511000 HNI Corp.

00%

US55826P1003 The Madison Square Garden Co A

00%

US1717981013 Cimarex Energy Inc.

00%

US8060371072 rScanSl)urce Inc

00%

US2003401070 |Comer\ca Inc.

00%

00%

US2480191012 Deluxe Corp.
US2987361092 Euronet Worldwide Inc.

00%

US9487411038 |Weingarten Realty Investors

00%

00%

US0082521081 Affiliated Managers Group Inc.
US0732951076 BBCN Bancorp Inc

00%

00%

ES0126775032 SA

00%

US4130861093 Earman International Industries Inc.

US2916411083 Empire District Electric Co

00%

US1638932095 Chemtura Corp

00%

US0495131049 Atmel Corp.

00%

US15670R1077 Cepheid Inc.

00%

US1492051065 Cato Corp

00%

US9032934054 USG Corp.

00%

US00484M1062 Acorda Therapeutics Inc

00%

NL0000852580 IBoskaI\s Westminster NV

00%

US44919P5089 IAC/InterActiveCorp

00%

US0758961009 Bed Bath & Beyond Inc.

00%

FR0000130213 Lagardere S.C.A.

00%

CA7397211086 _ |PrairieSky Royally Lid (CA)

00%

US23317H1023 DDR Corp.

00%

US4656851056 ITC Holdings Corp.

00%

US4052171000 Hain Celestial Group Inc.

00%

US69344F1066 PMC-Sierra Inc.

00%

052936201043 |Entegris Inc.

00%

US04685W1036 |Athenahea\th Inc.

00%

00%

US0298991011 |American States Water Co
US1053682035 Brandywine Realty Trust

00%

US9027481020 UIL Holdings Corp.

00%

US0051251090 Acxiom Corp.

00%

US4574612002 Inland Real Estate Corp

00%

US48020Q1076 Jones Lang Lasalle Inc.

00%

US00164V1035 AMC Networks Inc

00%

US92927K1025 'WABCO Holdings Inc.

00%

US38388F1084 \W.R. Grace & Co.

00%

NL0009739424 TNT Express NV

00%

JP3835620000 [Benesse Holdings Inc.

00%

FI0009014377 Orion Oyj B

00%

US2620371045 Dril-Quip Inc.

00%

PTIJMTOAE0001 Jeronimo Martins SGPS S.A.

00%

US7677541044 Rite Aid Corp.

00%

US01449]1051 Alere Inc

00%

00%

DEOOOEVNKO13 Evonik Industries AG
JP3210200006 Kajima Corp.

00%

00%

US1423391002 Carlisle Co. Inc.
DE0005190037 BMW (Pref) Bayerische Motoren-Werke

00%

U537637Q1058__|Glacier Bancorp Inc

00%

00%

US3025201019 FNB Corp
US28140H2031 Education Realty Trust Inc

00%

US0326572072 |Ana\cgic Corp.

00%

00%

US7091021078 |Pennsylvania Real Estate Investment Trust
US0921131092 Black Hills Corp

00%

US6983541078 Pandora Media Inc.

00%

AU000000ILUL lluka Resources

00%

US98235T1079 \Wright Medical Group Inc.

00%

KYG367381053 Fresh Del Monte Produce Inc.

00%

US36191G1076 GNC Holdings Inc

00%

US33582V1089 First Niagara Financial Group Inc

00%

US527033X1019__|EarthLink Holdings Corp

00%

US9410531001 |Waste Connections Inc.

00%

00%

JP3126340003 Alfresa Holdings Corp.
US86272T1060 Strategic Hotels & Resorts

00%

US00508X2036  JActuant Corp. A

00%

00%

US23331A1097 D.R. Horton Inc.
US28035Q1022 Edgewell Personal Care Co

00%

US4581181066 |\n|egrated Device Technology Inc.

00%

00%

GBO0BDVZYZ77 Royal Mail PLC
US0967611015 Bob Evans Farms Inc.

00%

US7075691094 Penn National Gaming Inc.

00%

US8678921011 Sunstone Hotel Investors

00%

US2074101013 CONMED Corp.

00%

AUO00000AWC3  [Alumina

00%

US3434981011 Flowers Foods Inc

00%

US1170431092 rBrunswick Corp

00%
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DEOOOA1J5RX9 |Ak( 00%
US5055971049 ILaclede Group Inc. 00%
US8581191009 Steel Dynamics Inc. 00%
US1416241065 Care Capital Properties Inc 00%
US30249U1016 FMC Technologies Inc 00%
KYG981491007 Wynn Macau Ltd 00%
US9897011071 Zions Bancorporation 3,745 00%
VGG607541015 Michael Kors Holdings Limited 3 73' 00%
[US1090431099 _|Briggs & Stratton Corp. 3,723 00%
US36162]1060 IThe GEO Group Inc 3‘71(?| 00%



054824801009 JKLA-Tencor Corp. 0.00%
053205171057 |First Horizon National Corp 0.00%
051307881029 |California Water Service Group 0.00%
TEOOBAXGY116 _ |Willis Group Holdings PLC 0.00%
050162551016 |Align Technology Inc. 0.00%
053455501078 |Forest City Enterprises Inc. 0.00%
CA1367178326 _ |Canadian Utilities Limited A 0.00%
055560881052 |Macquarie Infrastructure Corp 0.00%
055380341090 _ |Live Nation Entertainment Inc. 0.00%
U578573L1061 | Sabra Health Care REIT Inc 0.00%
US7473311051 | Qlik Technologies Inc 0.00%
US7589321071 Regis Corp. 0.00%
052077971016 |Connecticut Water Services Inc 0.00%
JP3805010000 __ |Fukuoka Financial Group Inc. 0.00%
059620811043 |WEX Inc 0.00%
US02553E1064 _|American Eagle Outiitters Inc. 0.00%
059113631090 _ |United Rentals Inc. 0.00%
US27579R1041 Féasl West Bancorp Inc. 0.00%
052333411026 |DSW Inc (class A) 0.00%
W'Essendam Inc 0.00%
US0537741052___|Avis Budget Group Inc. 0.00%
059892071054 | Zebra Technologies Corp. A 0.00%
U51124631045_t3rcukdale Senior Living Inc. 0.00%
050814371052 |Bemis Co. 0.00%
050185223007 _ |Allete Inc. 0.00%
JP3235900002 | GungHo Online Entertainment Inc 0.00%
U569370C1009 _|PTC Inc 0.00%
058803491054 | Tenneco Inc. 0.00%
SE0000695876 _ |Alia Laval AB 0.00%
170000072626 Tnlesa Sanpaolo SpA (di Risp Nov) 0.00%
053024101098 |FEI Co 0.00%
US79546E1047 | Sally Beauty Holdings Inc 0.00%
BMG3075P1014 _ |Enstar Group Ltd. 0.00%
GBOOBGLPBL22 _ |TMI Plc 0.00%
US74736K1016 _ |Qorvo Inc 0.00%
US2772761019  |Eastgroup Properties Inc 0.00%
057496851038 |RPM International Inc. 0.00%
054570301048 |Ingles Markets Inc 0.00%
US38526M1062 _ |Grand Canyon Education Inc 0.00%
NL0009272269 __|Cimpress NV (US) 0.00%
US0123481089 _ |Albany International Corp. A 0.00%
BMG1154H1079 _|Belmond Ltd 0.00%
053535141028 |Franklin Electric Co Inc 0.00%
053715591050 | Genesee & Wyoming Inc. A 0.00%
053719011096 |Gentex Corp 0.00%
053498531017 _ |Forward Air Corp. 0.00%
050025671050 _ |Abaxis Inc. 0.00%
054278255000 _ |Hersha Hospitality Trust 0.00%
057292511083 |Plum Creek Timber Co 0.00%
CH001057076 Tindt & Spruengli AG-PC 0.00%
055770811025 |Mattel Inc. 0.00%
050436321089 |Ascent Capital Group Inc - A 0.00%
JP3870000001 Mabuchi Motor 0.00%
051331311027 _ |Camden Property Trust 0.00%
US98954M1018 _ |Zillow Group Inc A 0.00%
054576501034 |Insight Enterprises Inc. 0.00%
051096961040 |Brink's Co. 0.00%
US00130H1059 | AES Corp 0.00%
GB0008754136 _ |Tate & Lyle Plc Ord 0.00%
050453271035 |Aspen Technology Inc. (US) 0.00%
US13466Y1055 _ |Campus Crest Communities Inc. 0.00%
054972661064 |Kirby Corp. 0.00%
056353091076 _ |National CineMedia Inc 0.00%
U561022P1003 | Monolype Imaging Holdings Inc 0.00%
051255818015 |CIT Group Inc 0.00%
KYG6648D1097 _|Home Loan Servicing Solutions Lid 0.00%
056365181022 |National Instruments Corp. 0.00%
059111631035 |United Natural Foods Inc. 0.00%
CA92340R1064 _ |Veresen Inc. 0.00%
US4891701009 |Kennametal Tnc. 0.00%
059202531011 |Valmont Industries Inc. 0.00%
US01988P1084 | Allscripts Healthcare Solutions Inc. 0.00%
053873281071 |Granite Construction Inc. 0.00%
Wﬁpok Holdings nc 0.00%
058585861003 |Stepan Co. 0.00%
US62886E1082 | NCR Corp. 0.00%
051296031065 |Calgon Carbon Corp 0.00%
U500770F1049 | Aegion Corporation 0.00%
US9814751064 _ |World Fuel Services Corp. 0.00%
[US2926651069  |Endologix Tnc 0.00%
051270551013 |Cabot Corporation 0.00%
0531942D1072 _|First Cash Finansial Services Inc. 0.00%
055339001068 |Lincoln Electric Holdings Inc. 0.00%
U542210P1021 _ |Headwaters Inc. (US) 0.00%
DE0008232125 _ |Deutsche Lufthansa (Regd) (Vink) 0.00%
054657411066 |1tron Inc. 0.00%
U506780610£Eames Group Inc (US) 0.00%
050774541066 |Belden Inc. 0.00%
056780261052 |Oil States International Inc. (USD) 0.00%
051313473043 |Calpine Corp. 0.00%
052536511031 |Diebold Inc. 0.00%
US26483E1001 _ |Dun & Bradstreet Corp. 0.00%
057542121089 |Raven Industries Inc. 0.00%
053037261035 |Fairchild Semiconductor Corp. A 0.00%
US75281A1097 _ |Range Resources Corp 0.00%
CA7660101031 _ |Riocan Real Estate Investment Trust 0.00%
US8794338298 | Telephone And Data Systems Inc 0.00%
051940141062 | Colfax Corp 0.00%
051251341061 |CEB Inc 0.00%
055463471053 | Louisiana-Pacific Corp. 0.00%
US00738A1060 _ |Adtran Inc. 0.00%
057034811015 |Patterson-Uti Energy Inc. 0.00%
FR0010340141 __ |Aeroports de Paris (ADP) 0.00%
AT0000937503 _ |Voestalpine AG 0.00%
[US6293775085  |NRG Energy Inc. 0.00%
0592339V1008 _ |VEREIT Inc 0.00%
CA7170461064 _ |Peyto Exploration & Development Corp 0.00%
U569354N1063 _|PRA Group Inc 0.00%
US18538R1032 _ |Clearwater Paper Corp 0.00%
US29275Y1029 _ |EnerSys Inc. 0.00%
US65473P1057 _ |NiSource Inc. 0.00%
056402681083 |Nekiar Therapeutics Inc. 0.00%
170004618465 __ |Enel Green Power S.p.A. 0.00%
052202574070 | Corrections Corp. of America 0.00%
US65249B1098 | News Corp. New LLC Class A 0.00%




US4026353049 _ |Guliport Energy Corp. 2,901 00%
US55306N1046 _|MKS Instruments Inc. 2.9'| 00%
BMGO129K1045 _ |Aircastle Lid 2,804 00%
051442851036 |Carpenter Technology Corp 2,869 00%
US69327R1014 _|PDC Energy Inc 2,865 00%
05584633041 |Medical Properties Trust 1nc 2,835 00%
US63938C1080 _ |Navient Corp 7,83 00%
[CH0008038389 _ |Swiss Prime Site AG (Regd) 2,828 00%
US70150Q1040 _ |Parkway Properties Inc. 2,808 00%
057502361014 |Radian Group Inc 2,798 00%
US5179421087 _ |Lasalle Hotel Properties 2,794 00%

FI10009005318 Nokian Renkaat Oyj

00%

U52527843013 | Diamondrock Hospiality Co 2,76 00%
U545867G1013__ |InterDigital nc. 2,735 00%
USBB164L1008 | Tessera Technologies Inc 2,72 00%
US1268043015 _ |Cabelas Inc. Class A 2,718 00%
US5355551061  |Lindsay Corp. 2,716 00%
052200211088 |Corporate Office Properties Trust 2.714) 00%
US0097281069 _ |Akorn Inc. 2,601 00%
U587612G1013 | Targa Resources Corp 2,685 00%
NZCENEOO01S6 _|Contadt Energy Lid 2,674 00%
U573179P1066 _ |PolyOne Corp 2,671 00%
US60740F1057 | Mobile Mini Tnc 2.667] 00%
US6031581068 | Minerals Technologies nc. 2,633 00%
US05605H1005__|BWX Technologies Inc 2,632 00%
057483561020 |Questar Corp. 2.631) 00%
GBOOBIQHBP22 _|Sports Direct International PIc 2,614 00%
JP3359600008 __ |Sharp Corp 2_E| 00%
54435102011 [Hubbell Inc. 2,502 00%
056708371033 |OGE Energy Corp 2,592 00%
m'%amsbmy ) Pic Ord 2,581 00%
US45845P1084__ |Intercept Pharmaceuticals 1nG 2,573 00%
US1248301004 |CBL & Associates Properties Inc. 2,539 00%
W'Tme Spade & Co 2,536 00%
CA4044282032_|UTS 2,508 00%
U5 7845411008 I?M Energy Co. 2,514 00%
US29355X1072 |EnPru Tndustries Inc. 2,513 00%
US83416B1098 | Solarwinds Tnc. 2,502 00%
US9807451037 _ |Woodward Inc 2,493 00%
GBOOBDZT6P94 _ |Merlin Entertainments Plc 2.478) 00%
US3174851002 _ |Financial Engines Inc 2,47 00%
BE0003826436 | Telenel Group Holding NV 2,4.ﬁ 00%
NO0005052605 _ |Norsk Hydro ASA 2,452 00%
TU0061462528 _ |RTL Group SA (DE) 2,447 00%
US8454671095 _ |Southwestern Energy Go. 2,444 00%
053364331070 |Firs( Solar Tnc. 2,412 00%
FI0009005961 __ |Stora Enso Oyl R 2,393 00%
FRO000120537 __ |Latarge SA 2,336 00%
US6762201068 | Office Depot Inc. 2,329 00%
US58733R1023 _ |MercadoLibre Inc 2,329 00%
AUOO0000ALL7 __|Aristocrat Leisure 2,307 00%
CA0467894006 | Atco Lid - (Class 1 Non-Voting) 2,3%' 00%
AUOOO000ASTS | AusNet Services 2,304] 00%
[CH0024638212 _ |Schindler Holding AG (Regd) 2' 00%
NO0010582521 | Glensidige Forsikring ASA 2,289 00%
058962391004 | Timble Navigation 2,253 00%
SE0000107203 _ |Industrivarden C 2,047 00%
US66704R7044 _|Northstar Realty Finance Corp 2,244 00%
PTGALOAMOO0S _ |GALP Energia, SGPS, SA 2,044 00%
FI0009013296 __ |Neste Oy] Z,24] 00%
58358981079 [Sothebys Holdings 1nc. A 2,215 00%
CA3180714048__[Finning International Inc. 2,208 00%
SE0005190238 _ |Tele? AB B 2,206 00%
Luoo7564W|§ubsea 7 S.A. (NOK) 2,202 00%
SG1B51001017 Iiardine Cycle & Carriage zmwﬂ 00%
USB1663A1051 _ |Semgroup Corp 2,194 00%
057472771010 | QLogic Corp. 2,186 00%
ES0124244E34 _ |Mapite SA 7,18 00%
BE0D7/4256852 | Colruy! SA 2,165 00%
053024913036 |FMC Corp. 2,102 00%
US1651671075 _ |Chesapeake Energy Corp. 2,081 00%
059821281035 |WPX Energy Inc A 2,07] 00%
US49271M1009 _ |Keurig Green Mountain Inc. 2.062] 00%
CHOD383WEuIzer AG Regd. 2,061 00%
AUO00000TPMG | TPG Telecom Ltd 2,009 00%
FRO0O00035081 _ |1cade 7,999 00%
US09609G1004 Iﬁuebwd Bio Inc 7.993] 00%

CA31943B1004 First Capital Realty Inc

00%

US30225X1037 Exterran Holdings Inc

1,982
1,948

00%

SE0001662230 Husqvarna AB B

00%

BE0003884047 Umicore SA

7,941
1,936

00%

110000068525 |Saipem 7,934 00%
DK0010268440 _ |William Demant Holding 7,925 00%
AUO00000CIM7 _|CIMIC Group Ltd 7,915 00%
SE0000652216 _|ICA Gruppen AB 7,912 00%
054158641070 |Harsco Corp. 7,912 00%
NLO010558797 _ |OCI NV 7,867 00%
FK0293001514 | Cathay Paciic Arways 7,873 00%
GBOOBBW67662 _ |Liberty Global Inc. A 7,864 00%
FI0009007835 __ |Metso Oy] 7,863 00%
SG1583002349  |UOL Group Lid. T.843) 00%
059663871021 |Whiting Petroleum Corp 7,831 00%
ES0184933812 _ |Zardoya Otis SA 7,825 00%
@Edemed SA 7,823 00%
SE0000163594 _ |Securitas AB B Laws?l 00%
U57458/V1070 _|Puma Biotechnology 1nc 7811 00%
CHO0114405324 _ |Garmin Lid. 7,806 00%

CA89346D1078 TransAlta Corp.

00%

NZMELE0002S7 Meridian Energy Ltd

00%

US9129091081 United States Steel Corp.

00%

US2120151012 Continental Resources Inc.

00%

AU000000HSO1 Healthscope Ltd 1,7| 00%
CH0016440353 Ems-Chemie Holding (Regd) 1,678 00%
BMG668971101 NWS Holdings Ltd 1,673' 00%

FR0000077919 JC Decaux SA

00%

CA2849021035 |Eldorado Gold Corporation

00%

CA13643E1051 Canadian Oil Sands Ltd

00%

FR0000125585 Casino Guichard-Perrachon SA 00%
CA9039141093 Ultra Petroleum Corp (US) 1,584 00%
BMG524401079 rKerry Properties 1,518 00%
AUOO0O0OFLT9 Flight Centre Travel Group Ltd 1,516 00%
US04033A1007 ARIAD Pharmaceuticals Inc. |,484| 00%

BMG6542T1190 Noble Group Ltd.

00%

US1638511089 Chemours Co

00%

Us0400471027 Arena Pharmaceuticals Inc.
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US36473H1041 _ JGannett Inc T4 0.00%
CA4969024047 __ |Kinross Gold Corp (CAD) 7,382 0.00%
CA47215Q1046 _ |The Jean Coutu Group Inc. Class A Laﬁ' 0.00%
0520854P1093 | Consol Energy Inc. T7.364] _ 0.00%
FRO000120859 _ |Imerys Laﬁ' 0.00%
[DE0005790430 _ |Fuchs Petrolub SE (Pref) 1,331 0.00%
KYG0535Q1331 _ |ASM Pacific Technology Laﬁ' 0.00%
059255501051 |Viavi Solutions Inc 7,323 0.00%
056752321025 |Oceaneering International Inc 7312 0.00%
[SGIV12936232 _ |StarHub Lid. 7,293 0.00%
AUOO0000FMG4 Fortescue Metals Group Ltd. 1,293 0.00%
SE0000825820 _ |Lundin Petroleum AB T.264] _ 0.00%
US15117B1035 _ |Celldex Therapeutics Inc 7,26 0.00%
BMG348041077 _|First Pacific Co. Lid 7,236 0.00%
U586732Y1091 | SunEdison Inc. 7,236 0.00%
NL0009432491 __|Koninkljke Vopak NV T227] _ 0.00%
HKO880043028 | SIM Holdings Ltd (HK) 7,161 0.00%
NL0011333760 _ |Altice N.V. B 7,149 0.00%
CA98462Y1007 _ |Yamana Gold Inc. 7,089 0.00%
AUOOOOOOREAS _ |REA Group Lid 7,075 0.00%
[DEOOOKDB8880 _ |Kabel Deutschland Holding AG 1,057] 0.00%
BMG6359F 1032 |Nabors Industries Lid 964] _ 0.00%
FRO000120354 | Vallourec SA (FR) 963 0.00%
KYG607441022 | MGM China Holdings Ltd. (HKD) 895] _ 0.00%
[BMGB063F1068__|Shangri-La Asia Ld 884 0.00%
GBOOBTCOMD78__|Uiberty LiLac Group C (USD) 878 0.00%
US89055F1030 IIopBuud Corp 876 0.00%
050561411008 |Babcock & Wilcox Enterprises Inc 838 0.00%
0555024U1097 _ |Lumentum Holdings Inc 835 0.00%
NL0009294552 | Delta Lioyd NV 811 0.00%
AUOOOXINEOA7 _ [Tronox Ltd. CLA 794]  0.00%
056824061039 |One Liberty Properties Inc 731 0.00%
CA2927661025 _ |Enerplus Corp. (CAD) 590 0.00%
AUOOOD0O0QAN2 _ [Qantas Airways 549 0.00%
DE0005937007 _ |MAN SE 57;| 0.00%
CA07317Q1054 _ |Baytex Energy Trust Corp 501] _ 0.00%
05874221051 |Talen Energy Corp 774]  0.00%
CA5527041084 _ |MEG Energy Corp 358 0.00%
GBOOBTCOM714 _ |Liberty LiLac Group A 312 0.00%
U537247D1063 _|Genworth Financial Inc. CL A 287]  0.00%
CA6445351068 _ [New Gold Inc 23?' 0.00%
AU0000005320 _[Southa2 L1d (GBP) 201 0.00%
US29272W1099 _|Energizer Holdings Inc 4€| 0.00%
GB0031192486__|Lonmin PLC 3 0.00%
Total in Equity 143,531,123] _ 9.64%

9.64%

Total in Equity

[743.537,723]
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KBENHAVNS KOMMUNE
@konomiforvaltningen

M Center for @konomi

A

Til Signe Faerch, Enhedslisten

Svar fra Okonomiforvaltningen til Signe Feerch, Enhedslisten, pa
spoergsmal angiende investeringer i "sort energi"

Spergsmal d. 28. august 2014 til @konomiforvaltningen i Kebenhavns
Kommune:

Ifolge en rapport medie- og researchcenteret DanWatch udgav i juli
2014 har Kobenhavns Kommune investeret 53 millioner kroner i
konventionel energi fordelt pa 25 kul-, olie- og gasselskaber.

Dette til trods for, at Kabenhavns Kommune bdde har et erklceret mal
i klimaplanen om, at blive verdens forste CO2 neutrale hovedstad i
2025, samt at kommunens etiske investeringspolitik pabyder, at
kommunen ikke md investere i selskaber, der bryder med FN's
normer, standarder eller konventioner.

Tilsyneladende har Kobenhavns Kommune investeret i Glencore,
Gazprom og Exxon — selskaber, der, ifolge rapporten, beveeger sig pd
kanten af en reekke internationale konventioner og retningslinjer, og
som dermed ogsd kan komme i konflikt med Kobenhavns Kommunes
etiske retningslinjer.

Enhedslisten onsker pa denne baggrund at fa besvaret folgende
sporgsmadl med henblik pa at undersoge mulighederne for at skabe en
gron investeringsprofil i Kobenhavns Kommune:

Nedenfor er spargsmalene (i kursiv) og @konomiforvaltningens svar
til spergsmalene angivet.

1. Hvor mange penge har Kobenhavns Kommune investeret i sdkaldt

'sort energi’ — det vil sige kul-, olie- og gasselskaber, og hvilke
selskaber drejer det sig om?

Svar

Okonomiforvaltningen bemerker, at der ikke foreligger en entydig
afgrensning af investeringer i kul-, olie- og gasselskaber. Dette
skyldes, at selskaber kan have forskellige delaktiviteter, hvoraf kun
enkelte er relateret til fossile energikilder, og at selskaber kan vere i
en koncern med andre selskaber, der har aktiviteter pa omradet.

Danwatch’ opgerelse, der viser, at Kebenhavns Kommune (via sin
investeringsforening) pr. ultimo 2013 indirekte havde investeret 53
mio. kr. 1 aktier og obligationer fordelt pa 25 kul-, olie- og
gasselskaber, forekommer dog som et rimeligt estimat.
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Det skal ogsa nevnes, at der lobende sker en @ndring i aktie- og
obligationsbeholdningens storrelse og sammensatning i
investeringsforeningen. Danwatch’ opgerelse tager udgangspunkt i
beholdningerne i investeringsforeningen ved arsskiftet 2013/2014.

Siden da er kommunens indskud i investeringsforeningen reduceret
med ca. 30 % som folge af, at der i juni 2014 blev indskudt 2 mia. kr. i
Metroselskabet sfa. aftalen om den nye Metro til Sydhavnen.

2. Hvordan forholder Kobenhavns Kommune sig til, at flere af de
selskaber, der er pd Kobenhavns Kommunes investeringsliste,
tilsyneladende er under anklage for brud pa internationale
konventioner og retningslinjer?

Svar

Kebenhavns Kommunes etiske investeringspolitik, der blev vedtaget
af @konomiudvalget 1 2009, bestemmer, at kommunen ikke ensker at
investere 1 selskaber, der handler i strid med FNs konventioner,
standarder og normer. Til dette formal opererer kommunen med en
negativliste, som herudover ogsa sfa. @U’s beslutning omfatter
selskaber, der producerer atomvében.

Kommunen investerer ikke direkte i aktier, men investerer gennem en
investeringsforening, der har forskellige forvaltere, som alle er
underlagt kommunens negativliste mht., hvilke selskaber kommunen
ikke ensker indirekte at investere 1.

Negativlisten udarbejdes pd baggrund af input fra det etiske
screeningsselskab, Ethix SRI Advisors, som er radgiver for Danske
Bank, der administrerer kommunens investeringsforening. Ethix
undersgger pa baggrund af medieomtale eller af egen drift, om
virksomheders aktiviteter er i strid med FNs konventioner, og der
gennemfores pd denne baggrund en dialog med relevante
virksomheder. Dialogen skal bdde afdekke, om der foreligger
kritisable forhold, men ogsa ift. konceptet om aktivt ejerskab pavirke
selskabet til at @ndre adfaerd ved at tydeliggere, at aktionererne ikke
vil tolerere handlinger, der er i strid med FNs konventioner.

Safremt det kan verificeres, at der foreligger brud af konventionerne,
og selskabet ikke kan pdvirkes til at @ndre sin adfaerd, optages
selskabet pa negativlisten. Herefter er kommunens forvaltere forpligtet
til at sikre, at kommunen ikke lengere investerer i det pageeldende
selskab.

De pageldende selskaber optraeder ikke pa negativlisten pd nuvaerende
tidspunkt.
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3. Hvilke muligheder har Kobenhavns Kommune for at skabe en
gron investeringsprofil, der sdledes ikke tillader investeringer i
fossil energi?

Svar

Kebenhavns Kommune kan beslutte, at kommunens midler ikke skal
investeres 1 fossil energi. Dette ville skulle operationaliseres gennem
en udvidelse af kommunens negativliste eller ved overgangen til en
positivliste, som er forbundet med en reekke udfordringer.

Som navnt under sporgsmal 1, foreligger der ikke en entydig
afgrensning af investeringer i kul-, olie- og gasselskaber. Dette
skyldes, at selskaber kan have forskellige delaktiviteter, hvoraf kun
enkelte er relateret til fossile energikilder, og at selskaber kan vere i
en koncern med andre selskaber, der har aktiviteter pa omradet.
Okonomiudvalget har ved beslutningen af den etiske politik for
finansielle anbringelser lagt veegt pé, at den skal lene sig op ad en

konsensuspraeget og normbaseret tilgang. Det vil sige, at den skal lene

sig op ad internationalt bredt anerkendte normer, bl.a. i form af FN-
konventioner f.eks. om klyngebomber. Det er vanskeligt at supplere
den gaeldende negativliste pé et anerkendt og objektiv grundlag.

Endeligt skal det bemarkes, at Kabenhavns Kommunes placering af
likviditet 1 investeringsforeningen er foretaget for at sikre et afkast

med lav risiko for den periode, midlerne afventer at blive anvendt til
kommunale formédl, hovedsageligt anlegsinvesteringer i kommunen.

Kebenhavns ”grenne” investeringsprofil kommer saledes primert til
udtryk gennem kommunens egen virksomhed, fx nir der afsattes
midler i budgettet til at fremme initiativer, der skaber mere
baredygtighed. Kommunens generelle mélsaetning om CO2-
neutralitet gennemfores fx gennem investeringer i CO2-rigtige
losninger, blandt andet vindmeller i regi af kommunens
energivirksomhed HOFOR, og ikke via placering af likviditet i
kommunens investeringsforening
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