EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2019 10 10

03-6447-6147

1/129



11

3.3

2019 10 11 2020 10 9

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

www . nikkoam.com/
0120-25-1404

2/129



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

3/129



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

B AIN(E - x E SR
ehmEmE | OISR | e ey
#oo

5
B RIS E o=
® o FEERnE
& AL FolEE
" ( )
aEEa

4/129



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

EEHEEE [AFHE|REHGHE mEREE B
= F1@ |FE- Al
- # (& EH#E
TR F 2@
o[- B B+
F 4@

1 #% kI FrilU=-Z7uF (@Y
- F 5O CEB & A 2]
i1k (A |BrM
&

T mithiE F 1@ |FUT
- FE [(EH)
C ) FEFITF
B -
TEERETE P ® FrUFE-FT L
T m A F il

T Mt ) |F7Uhb

(REEEEils: U8
EEHES EERa oA BT
BEEE (#h. 1& (hE)

2. TEER
ICRRR. Iy -3

EEES
[ ]

EEISETR
EEEOEER

https://www._toushin.or.jp/

5/129



EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooooooooooooooad

OO0 77/ RNRBET00

IRFERIAS\DRFEELUT.
IDNARLIAE (THE. ABBIUEHR) CAMMTFLET.

O HE]. MBS BIUBX | O3IDOREIRE CHRERETEV. BV CHLEEOREERIL
EHIC. RELAERMEOEEEHELET.
CETFOFR EREFETERRASLTIOREREREALCTRRETEI77-FTT.

FUELT.EREOEFHEALLE
THEE25%.8850%. BR25%LLET.

OERFOVALEOAHIL. BUECEMFILET.

HEREAOERERCOVTIE, BESlAREE~ -2 S REOHEY. Gt AU EIURE-RARRCCERELT [ FHES
25%220%. MM50% £40%. BElis%220% | MBETRELEY.

@ F1E. RBEFLVET.

DEETEI0B (REDRSIBESEE) ERNBELET.

CHAESC MESEL. ERSH/F REHRNAR SRDECLEMELTRELEY. AL, HENREY
SPROGE ISR TohEarsUET,

FHEERIEEAEFHCE SV TERSHFRELETY . EREHOUFRILVFEERETETIHEY
fEETELEVRELEEY

[ME3FEIER?
Mt [FRE-RE (i) BX] 030 ORE AU TET-ARTE L6 HEIDE LVLET,
%gfff%ﬁ‘ MELIOORABCAHMTILT. DB -ADE- QR Rour'>S EE B

"‘"
(ETIETEY

AR HHTL.
[ﬁ'ﬂﬁ&ij_\ﬁlﬂﬁﬂi [E5fE)

LAY EIC IR THMmICELD
SAREALMFTES L

[J-REIT ]

(=

hFEDERICEFHLENS.
ESRALBRTES

B

3

AEAMICEY . RELLAEORREHELET.
#TRBESSUEEBEELECLD., LROISEERNTEELSEIBDET,

6/129



EDINETOOOO

00000000000 DO00OmD((EL2430)
Oooooooooooooooooad

BEELE

FOREHS 3 J-REIT(EAF0ERR)
KMEBNRHF~OIRRICHI TR, DHEOTHERE~ORACSES
FRIEL T FTSERAEMNL 7y i TR, BRIEL T, W REIT iRl (R
22 (BLBEAYIBL-AN—2) WA A3)OBECEDT DRMARED
ORFCENTIRRANEDIL BT T r FLET,

7. (AURL)

SEFENN
EEFENAS~0NRICEE TR BRIELT,
Th=LIN=T: =0 LA 2 F—=F3F Il
NA A Bl TV e 2F 9T X (AT
Ax—-A)obz il T IRARRELILET,

IY=72F

25%

BEast
e A
TH=T7rE

BEEL

DEROBEORACHESTE. BRELT,
BETSRE (2258 - XE) OB [CEB T2
BEEREDILET.

QL. 201SE7AFRORFHEALETED. BREVLGSV/ESL'EDHET .
OHRRESLURSBEELICLD. IROLSHEBRITIELEBENSEDET.

EARENEY
Hﬁmﬂmm%.ﬂf@m—zl

FISEE PR T LB SR NE.FTEE Floed income LLOICE RS
L B MRS EOEROE S I S MRS IHEER T T
LTS P A T A e A T — P AR S E RN
#0.FTSE Fed income LLOIE SB 7 — SRS S0 S SRt
T - IORE BRI R DN SR R AL A DD T R
I o S TS R B s — VDRI TSE Fied income LLE
IR,

EEHEN RS

FH= LI =S N=TLof Lo T~ Foradle-NA £ 2L TU-
TUTIA (AwdBL-[~<—2)

Fh—=L . TR L= P FL A T E— T 3
R=ITF =Sl TG D AR IR N T LS L T
I =T~ S U AT = 2T i~ b= T 7 o
FAIRE =Bl TOEERH (M FII—L-TIigRLEY.)
BT b =D ot =, Tl — L= Do T —
FiratHel\ A A LA T e A S D RN LT
LET.

TIMEIRE(J-BEIT) &l

AR, T m,
A BTG

J-REIT ([rFREEIm)
WEREITRHN (AN

S AR LA O, wat S WS R FR R LT LS, M
TS iIC T LT LR REIT SR R R A iR s (RS
EROER-HEEOERDEFSL IR I FETENTT. RS
B A TS FRETT s e B i 200 AR 5
1.0000 LT S BELT HOTT. 8 ENCH o 80l T B R D8
— iR R E S O, . e EE S
B RESDAE RS LU BRI T SR EL TR Y.

T Bl (220 R . At R B R AN R R L T LA
BT R ARG AN RS R BOOSEETE

TRk AR S . Tl R O — U
ot A AR M T ML . M B A L
HEMEONEE RS SR TR ERL TR,

TRERELZ. BRERGEHSRBLRE
TTREULERAL. TCHSELINE
EAPRIBEIERARICAET S8R
TT. RELLHIEDY . AHSICELHE
EAHEBTESLENTET. N, SR
ERRTATEILRSICEEENETY.

71129



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

000 GEFIRATRENZEMETZEHELET .

CENTNORER, REIENTET SHEEAHBDTT .

<EREOBEBFTOIH>
( Fugw [ M » | R
T .E:;‘; ; ' o T T3 ‘ | EREE | .
l(&i& . b L | LU SKERE L sl | T MR L i
; SOt | e S | FOSME L (O =5
5 ‘ 2 * | ERmEE
E (T . S ' sz .Hit—?ﬁﬂﬂé i
s - [ s AL L -

S EEERTSCETIREIRETED. BRICNE RGN ETIESANEDEY.

(SBE) Jr/EEARAROES

- rut_anaaﬁsﬁsa (77 FECEB#B)~201987A318)

— TP
ﬂm [ J'HET

| amawsszeT
| RELEAEOREN

280 —
200
180 -

100

B0

s&ﬁ??ﬁﬁ! 1 DN:L-E HI!N:.

EEHEBH 'Iﬂﬂ’-E.F! HE—Q.E] 'rEE-BE iEﬂ’-BH H!F-BE 'IEEBE '!B#Eﬁ I?Eﬁﬁ Iﬂﬂﬁ

|l ok m&ﬂﬂ HOSEOOEREN (53 | oEemeR~—2)
SESEEES-ALE. SES(RSF) ENEALEbOELTHRELEER FOLOTHAITECCHE
{fti!u.

BJ-REIT I REITHERERL2 3

EEAED20 145 | BEELESE. 2Lt ) S af oo S =F Srah I\ A Bl It T T Ao Sd
BLA~—)EFTSEEMEE-r T2 LB EE. ~ o gL A OERER =7 IDEETAERLT
HEULCEN. FNLEHE. FTSEMRRE - 7w 2 2 (B EE. Ao IigL-As—2)

BEFHTEETSEE (2258 6 )

# MEYSTRREZ0L0TED. GECEFARRS AT S LOTREDER A,

8/129



EDINETOOOO
O00OO00000000000000(E12430)
OooOooooooooooooooood

000 FEEICDONT

J-REITPENNS. BB SASNI /HLRE (FES. 8| F. BEUS) EPOLIC. FrES IR
(REORE] ANER) TLHEELT.HRTIHFHTY .

| FrEINEE + 1 2 h LR |

" _ﬁlaﬁsmiﬂr = = CTH R &

EEIEEE = H
EIEG&K

| OHESUIEESESH IO\ TERSHDRELETH. BRASHOUSCLNLESRERETIRED |
| AREHEDULEABSDFT. :

(c88) TNTNOEEDLS.. AL DEFENET .
= J-REITRMfES, HROSRSLHT. REHmE

':"‘é} <&R !ﬂ}ﬁlﬂ b}

4
- o I
2
L ] I

JRET | REREARS  SEESNES | GAER

J - B E | THERETES(EEESFIE0)
B I L T2 T2 oo e — Srab el o o S Lo T e T A (o Pig LA — 2 ) (BE#HED)
MBS FTSEENRE T T AR EE, ~udigL M- 2 ) (REfED)
B x= & S HETSREEETSTIED)
SRBEOUZ S ENENREATH, AEDEI TENTEL B0 TERENES A,

llﬂﬁ':?ﬂ)#%‘ﬁlﬁbﬂ 20195 7AFREOSABOHEDOBEETED. ﬂHmIHMEWE '
| THBOTRSEDIFE A

l-———---—-----—--.-.-—---.- e et e

TPVEOEES Yo ork RRRREHERTIIFVEA T DU LTT,

ot ]
% HEU= o I F oI ASRETTY =T 2K -

f
MEB3ET7IE _1’ AR LTINS TRL)RY =7 IF ---- _—

(- WS- p'.'-_ﬂ
e R e ] +==> "—* .

bi'l
.‘_Eb Bl T A 22w = R .‘é ’F'?-"J}H.if.f-_ié'

+ HEDit. IBETRICED SHRERESICERT R85,

e e e

(EZEESE) E‘.IHIEE! Al . :?—me—u-mummmummmm\;um
HERRE~ORANSICR. WEERUETA.

(A HARMEIC. S EEE. SHEHUESENCE. TASNIEERBELTRELET. LEL. HEMSR B RO

EAICRSEFTEOELESNEDNTY.
*FAROHESOTHLEIEOEBIOLWTRETIHOTRSOE AL

9/129



2009 8 7
2014 1 6
2014 10 11

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

CRENEE - 53F - H20 SERREE

2019 10 2024 10
[ w2 F
HEanEI7 2 F

| Fitatt

#2

* 155081 i CIEAEE
- BSRESEE LTHERESEOER

BEZ vy w474 HEE S

HE

H g =
(=40
+—>

#1

FEOIMHR 312
AT 2325

| LI

- ERORBLE LURRE

- B WEEECE S L THEEE DR L

- HRESE LTHERESH O

oY

L

TEFE )

10/129

| Fitait
FHissHRTHR =4t

* 155081 I IR - R
- FHEEDEE AE




EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

(ke 10 a5

r
Do o THEF
=k ;’J}-f;fﬁ?' REIT S
L LY N ;
i " " ) )
R AHESFA LT ZA e DAL
s e S
ik . B 3F
P — W Ak ] i " e w MR
Vi smea CT B 35 #2188 EE b
o EEMREER \ AT o \ /
AT
B AT e 2225 ¥ =%
= TE Ermit &
* IR, 03 TR SE SIS
BETLBANENE T,

2019 7

17,363

1959
1999

179,869,100 91.29

6 Shenton Way, #46-00, DBS Building

DBS Bank Ltd. :
an d Tower One, Singapore 068809

14,283,400 7.24

11/129



EDINETOOOO
O00OO00000000000000(E12430)
Ooooooooooooooooonoao

66 117
118 120

14

14

12/129



EDINETOOOO
O00OO00000000000000(E12430)
Ooodooodooodoooonono

2003 31 1,000

FTSE

13/129



EDINETOOOO
O00OO00000000000000(E12430)
Ooodooodooodoooonono

1998 10 30

10 26
FTSE FTSE Fixed Income LLC

FTSE Fixed Income LLC

FTSE Fixed Income LLC

14/129



EDINETOOOO
O00OO00000000000000(E12430)
Ooodooodooodonooonono

32 1,000

0.2

225

15/129



EDINETOOOO
O00OO00000000000000(E12430)
Ooodooodooodonooonono

225

1998 10 30

10 26

225
225

16/129



SEERHCHE I S ERFENIE FOEYU TS,

EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

F— ADNRAEAVE A7 08— (CI0)

— F—7 AxL—F177 3719~ (coo1) |

|
FnaEn —*[ TEGEE | | Rl || AT || AT || RS | |- ]‘* MWL
FHESRER + ] 5 fLd e MRS || AR IR J—* 1
!

b L— 2T

SELRHOERFNCEID SPEFERS LOBREREEEE T DML FHo@a Yy,

_,[ mmgi Ry ],

-SRI, TG AICHEN T
Rl LB DSI A Hi

FIHLETRE N H
et
F L—= 1 528m REMEEASORENL L,
[ EEHIT ) BREMITOIOEAIZBILERSR
& #MTLET, )
v
R DA RO EEEAS
SEFERIZZL GERATr -7 || ERUR2 ST SRR L
I AMEFE S O EFEALLITHE
e 1k
Y ’

S —————————————— D
L e anmons :
: AEEAS B O REL. REEL |

—! | ¢ Ehaiome BLURERR A DR FHEREL | PR T RS ZPPY
; 37, . (EREH)
! - : CERES DHMEHISEIAE
: P e T WRERSMATISETE, B | RFBAES) Tt Mt eSE- ST
i [ HEEHOET ) R T EAC R | RS I - ES s B TAVER L D3R
: AHSGERGHERELLS. RSB R O A8

N

e

38 A0 ERIZ ot D AF S LT e F L AEHIL 25
FrUFvE—Tv— FRENOERSHISEST, (6048 1)
( F— b7 o g | TobTTUTERR BELIT, - ERTAIRE T HEAURS.
B8 A7 DEIEELFES
RIHNEEAS ="

B DETHl Sif

FURIER/AVTSA N

- TR TR R T 2

e

7

FEAHICEDLZ 7 F OBIEZA (RFESHER O ICHT SEIEHE

[ZEErat] I LT, B midEeias. RinOMFERSIESILI ST TEYE T, T oy | AHEREE L NRRE OF
EIFTRERRICOLTETETL o TELL MR E SRR T e DRI H S ST RS | IR - TR T

2019 7

17/129



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

66
117 118 120

100 10 100 20

18/129



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

19/129



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

20/129



BB = BENS 4
A PEE AT AR

il i
nE

w

| EmURZRE

Ti—F) fu
ek T

=T
RENWSGE

2019 7

21/129

EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

2777 FOFHRERS LU HEEBRAERENOKS

(5a) (201 4FEE-~20 10T (FD i ~2010E7E) (96)
100 201458820198 7H) 000 (20T1448H~-20108T7H) 100
© Frig — e RS R RS )
B0 e BiE 20000 - T ATEERERE 8] f e e -
Ly

e T e 15,000 pt - om0

80
60
B T | By 10000 s semssas smsmisnnn s senenas s e = 40
20

s [ 0]

HI7A A TEES FREs OrEl TEER PeER 2014¥RH 20\5HBA P20IBESR Z201TEBR P0IS4BR

(EI7/FEORBNCHES SAOTORES. #EREMEHAETRA(EITEN ERE0 AO0%E00
SR tgzzhﬁlliﬁmaEm4EBE£M!l!IEEH
TEMR| 4% 93%| 106% SO 20% 27%| 4%  gu7r ROSESS0RENERsSsUSHEES(SEFE
Ml 1o 419%] 22w a7ew] oow| 100w 190w ICHIFSEE | SMOEER) L, s (L2 m e AL
M0l |-106%|-22 0%]- 17 5% -27 4% -40%|-12.9%]-174% BOELCHRELCER LOSDTHD. OB REESLT

& FICRYIFUREHBNERESSIEEENICHET2S D!;;g};;i RS CHRLE AR RSN

FICIFRLIL&OTT .

= TORRIZAGY Dy /FDEAERIERDTEA,

# FRRE2014EB8AS2019E7ROSEFMOEAEIC
B HE0E | FADEFROEAR]-TEOE, Y07 ABEUT
O ERTARE ST ILTERLIEBOTY, 70K
OEERE. s (RSN ENEALCDOILTHELE
B OO THD, RNOE RESCE OV THELZEN
BEs-IRUIBENEDET.

<ERESSADEN>

Bt - WE S ER(TOPIX, E2A)

FilkEH —-MSCHCOKUSAL T2 LY. O~—2)

EMER - MSCITT—U 4 F— wheof T A(ES:A,
Frs—X)

HEE® ---NOMURA-BFIEE

EHEE---FTSEHRER- /Ty U B<EE BN—23)

FRER - JPEILHGEBFEMID—IUL- T T—2Tr4E
(P, Be—2)

ﬁ%gﬁﬁi;‘mwwu;;ml FRELT.RSELT

TOPIX

MSCI-KOKUSAI
MSCI Inc.
MSCI Inc.

MSCI
MSCI Inc.
MSCI Inc.

NOMURA-BPI

22/129



FTSE

LLC

JP

FTSE Fixed Income LLC

GBI-EM
J.P. Morgan Securities LLC

3.3

FTSE Fixed Income LLC

0.3

EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

FTSE Fixed Income

J.P. Morgan Securities LLC

1.045 0.95
100 0.500 0.050
100 200 0.950 0.550 0.045
200 0.600 0.040

23/129



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodoooddoooooodd

0.1

241129

0.1



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

0.55 0.5
20.315 15.315
20.315 15.315
20.315 15.315
NISA 120
20

25/129



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

NISA 20
80
15.315
( )
( )
( )
( )
( )
<HEEITMT B4 A —VE>
1) OIS e
A } r& EE-'%J(:E?R}
1
= E == Ee- - T
Al AL
2 2 || gk
{635 Z || &2 BEIED
g o || 4E BasE OERFTA TR
e " 7
i &
0y . ono DS
pES| - reEsEeiaE
- 2. ML S (RIS IR
] P
- o 5
25
i : £z || smeo
T fi i 2aEDERTA
S 7
ey
A

2019 10 10

26/129



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2019 7 31

4,152,052,102 33.83
7,978,828,213 65.01
— 141,535,908 1.15
12,272,416,223 100.00
)
18,881,546,624 0.22|  4,227,642,194 0.21]  4,152,052,102(33.83
1,317,006,088, 2.3077]  3,039,343,206 2.3386|  3,079,950,437]25.10)
1,438,531,828) 2.1273  3,060,188,758 2.1265  3,059,037,932(24.93
798,888,339 2.3114]  1,846,610,617 2.3030]  1,839,839,84414.99
)

33.83

65.01

98.85
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)
1 (010 7 12 ) 10 10 0.9202 0.9202
2 o011 7 11 ) 27, 27 0.9685 0.9685
3 (012 7 10 ) 28 28 0.9317 0.9317
4 (2013 7 10 ) 69 69 1.3361 1.3361]
5 (2014 7 10 ) 500 501 1.5022 1.5032
6 (015 7 10 ) 2,080 2,081 1.6430) 1.6440
7 (016 7 11 ) 2,615 2,616 1.5131 1.5141]
8 (2017 7 10 ) 3,657 3,659 1.6902 1.6912
9 (2018 7 10 ) 6,722 6,726 1.7686 1.7696
10 (019 7 10 ) 12,027 12,034 1.8517 1.8527
2018 7 6,932 — 1.7759 —
8 7,301 — 1.7646 —
9 8,100 — 1.8151 —
10 8,138 — 1.7464 —
11 8,757 — 1.7893 —
12 8,727 — 1.7176 —
2019 1 9,172 — 1.7614 —
2 9,640 — 1.7905 —
3 10,395 — 1.8113 —
4 10,717 — 1.8308 —
5 11,486 — 1.7949 —
6 12,090 — 1.8281 —
7 12,272 — 1.8582 —
1 2009 8 7 2010 7 12 0.0000)
2 2010 7 13 2011 7 11 0.0000)
3 2011 7 12 2012 7 10 0.0000
4 2012 7 11 2013 7 10 0.0000)
5 2013 7 11 2014 7 10 0.0010
6 2014 7 11 2015 7 10 0.0010
7 2015 7 11 2016 7 11 0.0010
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8 2016 7 12 2017 7 10 0.0010;
9 2017 7 11 2018 7 10 0.0010;
10 2018 7 11 2019 7 10 0.0010;
1 2009 8 7 2010 7 12 7.98
2 2010 7 13 2011 7 11 5.25
3 2011 7 12 2012 7 10 3.80,
4 2012 7 11 2013 7 10 43.40
5 2013 7 11 2014 7 10 12.51
6 2014 7 11 2015 7 10 9.44
7 2015 7 11 2016 7 11 7.85
8 2016 7 12 2017 7 10 11.77,
9 2017 7 11 2018 7 10 4.70]
10 2018 7 11 2019 7 10 4.76
)
100
1 2009 8 7 2010 7 12 11,782,623 40,693
2 2010 7 13 2011 7 11 21,880,181 4,945,685
3 2011 7 12 2012 7 10 16,043,631 14,403,887,
4 2012 7 11 2013 7 10 41,033,528 19,296,891
5 2013 7 11 2014 7 10 319,455,166 38,111,608
6 2014 7 11 2015 7 10 1,211,875,400 278,873,557
7 2015 7 11 2016 7 11 635,573,183 173,632,711
8 2016 7 12 2017 7 10 979,047,568 543,321,577
9 2017 7 11 2018 7 10 2,299,675,345 662,853,710
10 2018 7 11 2019 7 10 3,963,347,499 1,268,937,335
()1
2019 7 31
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42,583,327,280 97.95

— 890,173,278 2.05
43,473,500,558 100.00

()

4,052 757,124.57]  3,067,868,757 764,000  3,095,728,000 7.12
4,184 661,068.86|  2,765,912,110 681,000  2,849,304,000| 6.55
13,049 165,935.58]  2,165,293,383 172,900  2,256,172,100| 5.19
8,337 199,172.17]  1,660,498,381 211,300  1,761,608,100| 4.05
7,908 218,187.52]  1,725,426,908 218,800  1,730,270,400| 3.98
9,395 180,854.16]  1,699,124,833 184,100  1,729,619,500 3.98
6,012 245,858.02]  1,478,098,416 261,700  1,573,340,400| 3.62
5,641 259,405.87]  1,463,308,512 266,500  1,503,326,500| 3.46
3,874 320,508.52|  1,241,650,006 337,5000  1,307,475,000| 3.01
2,649 482,024 1,276,881,576) 481,500  1,275,493,500| 2.93
10,422 122,326.68]  1,274,888,658 121,400  1,265,230,800| 2.91
13,479 87,513.41f  1,179,593,253 90,8000  1,223,893,200 2.82
18,355 59,981.36(  1,100,958,000 62,5000  1,147,187,500| 2.64
2,097 475,057.61 996,195,808 499,500  1,047,451,500] 2.41
12,234 80,438.09 984,079,593 84,4000  1,032,549,600| 2.38
1,294 770,370.68 996,859,659 782,000  1,011,908,000| 2.33
1,390 600,072.19 834,100,344 641,000 890,990,000/ 2.05|
966 777,356.99 750,926,852 805,000 777,630,000/ 1.79
4,814 154,227.24 742,449,933 160,300 771,684,200 1.78
5,148 135,464.59 697,371,709 142,400 733,075,200/ 1.69
2,734 251,039.46 686,341,883 261,300 714,394,200 1.64
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1,423 470,919.39 670,118,291 469,000 667,387,000 1.54
3,401 185,835.07| 632,025,073 194,200) 660,474,200 1.52f
3,747 161,247.62 604,194,832 162,000 607,014,000] 1.40|
4,295 137,871.52 592,158,178] 141,300) 606,883,500] 1.40|
1,359 430,447 .75 584,978,500] 437,000 593,883,000 1.37|
1,742 309,261.74 538,733,95] 325,500 567,021,000] 1.30|
3,779 138,841.93 524,683,653 146,700) 554,379,300 1.28]
2,805 189,423 .86 531,333,927 197, 300) 553,426,500 1.27|
2,990 176,202.25) 526,844,727 181,100 541,489,000] 1.25|
)
97.95
97.95
2019 7 31

71,172,988,062 46.69

2,902,028,526 1.90

1,162,275,238 0.76

9,940,705,706 6.52

13,469,367,817 8.84

15,119,632,002 9.92

2,998,038,495 1.97

8,780,698,697, 5.76

3,838,152,818 2.52

2,232,806,577, 1.46
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887,432,798 0.58
1,101,792,606 0.72
9,431,111,901 6.19
526,782,757 0.35
367,806,118 0.24
797,335,050 0.52
916,134,479 0.60
3,035,255,369 1.99
637,916,236 0.42
709,450,850 0.47
861,997,372 0.57
150,889,709,474 98.98
— 1,560,877,757 1.02
152,450,587,231, 100.00
62,478,830 0.04

)
) )
US TREASURY N/B 11,000,000 10,035.40] 1,103,894,299 10,621.25) 1,168,338,325 .250( 2023/7/31 | 0.77|
US TREASURY N/B 9,250,000) 12,473.23 1,153,773,775 12,347.82 1,142,173,983( 8.000]2021/11/15| 0.75
US TREASURY N/B 9,860,000 10,634.33 1,048,545,218] 10,922.35) 1,076,943,764( 2.125 2021/8/15| 0.71
US TREASURY N/B 9,700,000 10,449.81] 1,013,631,570f 10,880.76] 1,055,433,920| .875( 2022/7/31 | 0.69
US TREASURY N/B 8,840,000] 10,549. 65| 932,589,639 10,778.70] 952,837,136 .500( 2022/1/31 | 0.63
US TREASURY N/B 8,150,000) 10,301.27 839,554,107 10,831.74 882,787,420 .750] 2023/5/15 | 0.58
US TREASURY N/B 6,100,000f 10,116.67 617,117,255 11,067.06 675,090,866 2.250[2027/11/15] 0.44]
US TREASURY N/B 5,120,000 11,381.95 582,755,945 12,994.57 665,322,178 3.625| 2043/8/15 | 0.44]
US TREASURY N/B 6,050,000f 10,646.50 644,113,414 10,918.53 660,571,176] 2.125 2021/6/30 | 0.43]
US TREASURY N/B 5,940,000] 10,302.12] 611,946,212 11,076.61 657,950,737 2.25012025/11/15| 0.43]
US TREASURY N/B 6,000,000 10,689.08] 641,345,376 10,865.69] 651,941,817 2.000| 2020/9/30 | 0.43
US TREASURY N/B 5,800,000f 10,581.78 613,743,581 11,188.43 648,929,161 2.500( 2024/5/15 | 0.43
US TREASURY N/B 5,800,000 10,858.56] 629,796,944 11,170.61] 647,895,399 2.500[ 2024/1/31 | 0.42]
US TREASURY N/B 5,300, 000) 9,960.28 527,895,318 11,491.01] 609,023,720] 2.875 2045/8/15 | 0.40|
US TREASURY N/B 5,700,000] 9,863.05 562,194,401 10,660.72 607,661,288 .625( 2026/2/15 | 0.40]
US TREASURY N/B 5,450,000 10,393.58 566,450,589 11,071.5]] 603,397,768  2.250[2024/11/15| 0.40]
US TREASURY N/B 4,500, 000] 11,612.38] 522,557,477 13,251.74 596,328,540 3.750[2043/11/15] 0.39
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US TREASURY N/B 5,300,000 10,634.20] 563,612,847 11,146.63] 590,771,574 2.500[ 2023/8/15| 0.39
US TREASURY N/B 5,500,000] 10,067.82] 553,730,621 10,662. 85| 586,456,803] 1.375 2023/9/30 | 0.38]
US TREASURY N/B 5,370,000] 10,707.83] 575,010,471 10,862.09 583,294,250, 2.000( 2020/7/31| 0.38
US TREASURY N/B 5,050,000] 10,014.43] 505,728,977 11,510.53] 581,282,022 2.875 2043/5/15| 0.38
US TREASURY N/B 5,300, 000] 10,673.66] 565,704,125 10,948.23] 580,256,634 2.250( 2021/7/31| 0.38
US TREASURY N/B 5,300,000 10,441.39 553,393,691 10,929.14] 579,244,449 2.000[ 2023/2/15| 0.38
FRANCE (GOVT OF) 2,605,000] 19,371.39 504,624,902 22,211.58] 578,611,711] 4.500( 2041/4/25| 0.38]
US TREASURY N/B 5,000, 000] 10,813.85] 540,692,996 11,549.57 577,478,853 3.000( 2025/9/30 | 0.38
FRANCE (GOVT OF) 3,930,000 14,710.07] 578,106,088 14,684. 46| 577,099,572 4.25002023/10/25| 0.38
US TREASURY N/B 5,220,000] 10,156.99 530,195,014 10,921.50] 570,102,407) 2.000( 2025/8/15 | 0.37]
FRANCE (GOVT OF) 3,730,000 14,454.13 539,139, 206 15,240.68] 568,477,541 2.750(2027/10/25| 0.37
US TREASURY N/B 5,250,000] 10,392.32] 545,597,059 10,800. 13] 567,006,905 1.6250 2022/8/31| 0.37]
US TREASURY N/B 5,180,000] 10,821.56] 560,557,078 10,933.38] 566,349,348 2.625 2020/8/15 | 0.37]
)
98.98
98.98
)
400,000.00 43,540,000 43,452,000 0.03
157,000.00) 19,044,100 19,026,830 0.01
2019 7 31
95,102,633,320 97.77
— 2,165,768,322 2.23
97,268,401,642 100.00
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1,400, 750,000 1.44
)

()

162,000 55,870.67| 9,051,048,720] 65,550.00 10,619,100,000/10.92
972,000] 4,348.48(  4,226,730,480) 5,628.00 5,470,416,000( 5.62
162,000 17,720.00f 2,870,640,720] 19,530.00f 3,163,860,000( 3.25
162,000 14,145.85 2,291,629,000] 18,695.00f 3,028,590,000 3.11
972,000 2,816.86 2,737,995, 360 2,853.50 2,773,602,000] 2.85
162,000 12,632.40f 2,046,449,360] 13,585.00f 2,200,770,000( 2.26
324,000 5,768.81 1,869,095, 440 6,690.00 2,167,560,000( 2.23]
648, 000f 2,964.58 1,921,050,400] 3,182.00 2,061,936,000 2.12
162,000 8,520.64 1,380,344,720 11,155.00f 1,807,110,000] 1.86]
486,000] 2,872.53 1,396,053, 480 3,718.00 1,806,948,000( 1.86
648, 000f 3,223.77 2,089,007,040] 2,330.00 1,509,840,000] 1.55
162,000} 8,997.73 1,457,633,800] 8,551.00 1,385,262,000 1.42
324,000f 1,903.36 616,689,840 4,270.00| 1,383,480,000] 1.42
162,000} 8,943.60 1,448,864,720 8,470.00 1,372,140,000 1.41
162,000 6,836.73 1,107,551,800| 8,046.00 1,303,452,000( 1.34
162,000 7,368.79 1,193,744,680] 7,979.00 1,292,598,000] 1.33
162,000} 6,615.94 1,071,783,000] 7,800.00 1,263,600,000[ 1.30f
810, 000f 1,725.36 1,397,541,800] 1,553.50 1,258,335,000] 1.29
810,000] 1,413.47 1,144,912,400] 1,435.00 1,162,350,000 1.19]
162,000 6,540.39 1,059,543, 280 7,024.00 1,137,888,000( 1.17
162,000 4,397.28 712,360,320 6,647.00 1,076,814,000] 1.11]
162,000} 5,787.58 937,588,120 6,170.00 999,540,000 1.03}
162,000 7,012.19 1,135,975,320] 6,057.00 981,234,000 1.01f
162,000} 9,159.78 1,483,884,920] 5,906.00 956,772,000 0.98]
324,000 2,974.54 963,753,360 2,710.50 878,202,000 0.90]
162,000 6,704.69 1,086,160,160] 5,390.00 873,180,000| 0.90f
162,000} 5,172.23 837,902, 360) 5,240.00 848,880,000| 0.87]
162,000 4,838.14 783,779,200 5,181.00 839,322,000| 0. 86}
162,000} 4,936.00f 799,632,080 5,160.00 835,920,000| 0. 86}
162,000 6,198.83 1,004,211,000f 4,975.00] 805,950,000| 0.83]

34/129




EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

~
o

.17

.06

.12

.16

.22

.13

.38

.60

.29

.85

.18

.10

.88

.34

M|lO|lO|lO|PR,P|O|lO|N|O|O|O| S| DM|O| O

.61

=
[ee)

.36

.76

.25

.39

.21

.17

.10

.06

oO|lo|]OoO | N]|]O|RFRL|]W]| P>

.24

[y
[N

.54

N

.05

[N
~

.15

.66

.29

.01

.22

.62

AP, |lo|lr|lo]lo

.58

97.77

35/129



EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

(]

65

1,379,335,100

1,400,750,000]

1.44

(

)

36/129



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

' ey 2501987831 BRE

Lzt

22000 GO EHE00aREETEI—-201 05753 1 5
— SHEERE RS EEE e
o n S R b T ) R AP R ———— m }E‘EEEH
He0e0
14,000

£ T 1 R R R (AR 4 el | 0
L DIETY,

# ARG ERENED L, 5% (W35 EMER

12000 f
10050 NP N e 0 LESOLLTHRLEBREDEDTHIT LI

: , o ST,
O GSoran 011%8A 201978A 2015%8A 2017%8A T

2%
T60%]
14.7%
14.5%
. =4 13.2%
BT O 1.8% | *#35vY—Jr oA TR ENGERE TS . =LA RREEROREA LR
FHERRRESOTETY, EEALET Y,
+1 FREDE(LRET): {mm.lm {Emmm MEEEEE}
BEU—A T eI ZI-REIT ldd i : 1] | E H ;.

i el iAo S —ANUF U

*2 WMENER
ﬂﬁﬂﬂJ;‘*#JT?ﬂ? 2] VIR IN—T
3 m A £ Frdal
WARARA T o0 (2L 4
" b = 6| o0
* Eam::l:;
&R w2267 T~ *5"?".7'“:'?--"?4?}“ AL sLTH—TOr RO B ESERELETY .
FPF il e B

%)

5.0% 5.50 B.2%

e A3 3% S3,4%

80

s 121%
o

25

¥

50

010 2011 2012%F 2013F 2014 20168 2016w 20174 2018% 20188
#??.ﬂ-mﬂﬂﬁm ﬂﬁﬁ‘.ﬁgiggfmthﬁ:ﬁmthtlflbtﬂbiﬁ.

BHE T URICIE, R F TSR ED
#201 9#—[3 2019E7 BXETORBRTT.

# 7 FOBRRBRH<ETAZOXRETH). FROERARENRTILOTEIHOFRA.
®IPROBRTRIEF®R, BRSHOR—LA—JTRRLTLVEY.

37/129



10

11

16

38/129

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

0.3

www . nikkoam.com/
0120-25-1404

39/129



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

< EEHEERE KON >
(=) FEEBIECMEE=-7 7/ FISEA
AhohTLaEMRESELEETE
Bl I L LR ED HEEME= (a) SHEBHEDEENS
(b)) AL (77 FOERICEE
2 HERGEDIAR EHEBELEED
[b) BiEE
"""""" EEME=- TR EE
STEHOEEESO ST
& o - iE
(=) {ZEBTE
MEEEE -
BT AR 2 %A
(2] - (b)
s
www _nikkoam.com/
0120-25-1404
2024 7 10 2009 8 7
11 10

10

40/129



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

41/129



< EEHEOE RN
=
: ig
.
W | eERELLE|
% i
¥

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

v
COEHHE

AR
FHIETELE

AR ER
% g’ﬁﬂj 2k Fh

EELTINES

www . nikkoam.com/

www . nikkoam.com/

42/129

EE S octms AR

U

(=

10



59

2019

133

7

10

43/129

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

38
12

10 2018 7 11



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2018

7

10

10
2019 7 10

187,032,169
2,277,066,023
4,308,711,364

75,706,068
147,939,987
4,076,446,878
7,835,783,210
32,320,232

6,772,809,556

12,168,196,375

6,772,809,556

12,168,196,375

1,047,079 -
3,800,886 6,495,296
14,726,735 76,850,578
1,495,556 2,783,603
26,921,239 50,469,101
301 252
2,428,357 3,978,346
50,420,153 140,577,176
50,420,153 140,577,176

3,800,886,306

2,921,503,097
1,014,440,994

6,495,296,470

5,532,322,729
1,667,716,829

6,722,389,403

12,027,619,199

6,722,389,403

12,027,619,199

6,772,809,556

12,168,196,375
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9 10
2017 11 2018 7 11
2018 10 2019 7 10
533,096,669 892,199,846
62 150
269,049,405 287,335,952
264,047,326 604,864,044
61,838 98,039
2,649,917 4,927,283
47,700,737 89,056,428
2,542,199 4,171,250
52,954,691 98,253,000
211,092,635 506,611,044
211,092,635 506,611,044
211,092,635 506,611,044
30,650, 754 34,092,976

1,493,725,932
1,714,625,675

1,714,625,675

2,921,503,097
3,120,800,032

3,120,800,032

463,489,505 976,003,172
463,489,505 976,003,172
3,800,886 6,495,296

2,921,503,097

5,532,322,729
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9 10
2018 7 10 2019 7 10
2,164,064,671 3,800, 886,306
2,299,675,345 3,963,347,499
662,853,710 1,268,937,335
3,800, 886,306 6,495,296,470
9 10
2017 7 11 2018 7 11
2018 7 10 2019 7 10
A 531,438,922 | A 869,907,096
B o| B 0
c 2,635,505,781 | C 5,763,372,446
D 486,802,958 | D 804,305,029
E PR 3,653,747,661 | E ot 7,437,584,571
F a ) 9,612 | F ¢! ) 11,450
G 3,800,886 | G 6,495,296
H a ) 10 | H a ) 10
10
2017 7 11 2018 7 11
2018 7 10 2019 7 10
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549,602,197

278,635,700

270,966,497,

10 2019 7 10

730,583,577

440,057,053

290,526,524

2018 7 10 2019 7 10

1.7686 |1 1.8517
) (17,686 )|(1 ) (18,517 )

€Y

@
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18,198,423, 566

4,076,446,878

18,198,423,566

4,076,446,878

1,407,318,520

2,994,070,15]

779,130,952

1,801,272,847

1,317,576,795

3,040,440,212

3,504,026,267

7,835,783,210

21,702,449,833

11,912,230,088

(

)

2018 7 10 2019 7 10
= 567,323,914
50,608,263 1,108,628,334
7,354,045,090 36,759,531,080
58,612,724 183,551,136

7,463,266,077

38,619,034,464
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2018 7 10 2019 7 10

7,463,266,077

38,619,034,464

1,547,677,600

4,154,068 32,807,115

81 1,894
4,154,149 1,580,486,609
4,154,149 1,580,486,609

3,791,404,103

3,667,707,825

16,050,861,921

20,987,685,934

7,459,111,928

37,038,547,855

7,459,111,928

37,038,547,855

7,463,266,077

38,619,034,464

50/129

2018 7 10 2019 7 10
2017 7 11 2018 7 11
3,820,130,525 3,791,404,103
396,759,888 12,695,140,720
425,486,310 435,682,902
2,763,682,371 2,372,307,615
837,022,050 1,317,576,795
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190,699,682 167,326,722

12,193,650,789

3,791,404,103 16,050,861,921
3,791,404,103 16,050,861,921
2017 7 11 2018 7 11
2018 7 10 2019 7 10
2018 7 10 2019 7 10
€)) €H)
[©) @
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2018 7 10
99,540,590
99,540,590
2019 7 10
982,793,470
982,793,470
)
2018 7 10 2019 7 10
1 1.9674 |1 2.3076
Q ) (19,674 )| ) (23,076 )
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€Y)

@

378 42,298,200
364 43,316,000
1,223 775,382,000
4,147 445,802,500
4,221 680,847,300
4,517 641,865,700
3,587 1,226,754,000
2,275 447,492,500
1,934 902,211,000
9,120, 1,142,736,000
1,526 497,476,000
5,288, 1,352,670,400
560 310,800,000
536 160,800,000
3,778 535,720,400
2,975 570,010,000
1,188 528,066,000
22,432 422,618,880
169 30,149,600
10,762 888,941,200
708 86,659,200
1,349 366,793,100
771 104,316,300
737 88,440,000
11,451 1,922,622,900
644 83,784,400
3,041 396,546,400
1,143 137,960,100,
316 37,730,400
893 345,144,500
594 51,559,200
796 75,938,400
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3,965 225,212,000
864 122,515,200,
389 115,533,000,
368 45,227,200
339 46,002,300,
551 59,673,300
569 59,005,300

3,564 2,683,692,000]

3,680, 2,491,360,000;

6,956 1,520,581,600

7,333 1,491,532,200

2,330, 1,114,905,000

3,499 507,704,900

2,468 492,859,600

2,546 349,820,400

8,263 1,511,302,700

2,630, 471,296,000

12,697, 763,089,700

1,252 574,042,000

2,292 300,710,400

2,405 631,072,000

1,903 338,543,700

1,139 883,864,000

3,053 319,954,400
849 662,220,000

1,656 250,884,000
573 102,738,900,

4,938 1,350,543,000;

11,847 1,041,351,300
4,140 356,868,000
3,296 531,974,400

205,777 36,759,531,080
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10 10
265,237,299 110,545,615
- 76,318,529
85,982,115 149,136,819
150,254,892,918 151,523,673,011
1,266,860,912 1,154,565,970
33,914,755 23,892,651
151,906,887,999 153,038,132,595
151,906,887,999 153,038,132,595
649,750 =
197,631,623 201,350,146
138 254
198,281,511 201,350,400
198,281,511 201,350,400
67,109,922,779 66,110,021,997
84,598,683,709 86,726,760,198
151,708,606,488 152,836,782,195
151,708,606,488 152,836,782,195

151,906,887,999

153,038,132,595
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12 133 60
61
2018 7 10 2019 7 10
2017 7 11 2018 7 11
70,494,041,256 67,109,922,779
3,228,591,719 2,860,673,788
6,612,710,196 3,860,574,570
11,881,741,692 12,463,259,554
157,352,303 224,845,606
228,983,255 299,760,463
298,650,231 383,989,177
242,252,151 298,550,744
23,678,239,090 24,597,067,680
2,384,463,053 2,265,784,678
20,104,307,938 18,137,623,583
25,795,072
799,540,595
441,456,276 779,130,952
158,821,660 152,697,699
2,928,492 2,646,732
3,202,554 3,058,489
7,442,132 8,273,403
15,047,959 13,247,184
879,532,487 859,246,784
1,060,698,139 926,425,070
8,709,176
27,441,019
58,849,201 60,637,016
85,660,400 87,248,213
84,948,297 82,872,415
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US TREASURY N/B-1.875%-20/06/30 3,510,000.00 3,504,172.83
US TREASURY N/B-1.625%-20/06/30 4,000,000.00 3,982,890.64
US TREASURY N/B-2.0%-20/07/31 5,370,000.00 5,368,846.30]
US TREASURY N/B-1.625%-20/07/31 4,000,000.00 3,982,734.36
US TREASURY N/B-2.625%-20/07/31 620,000.00 623,729.67
US TREASURY N/B-8.75%-20/08/15 4,810,000.00 5,157,409.46
US TREASURY N/B-2.625%-20/08/15 5,180,000.00 5,213,690.20]
US TREASURY N/B-1.5%-20/08/15 800,000.00 795,500.00
US TREASURY N/B-2.125%-20/08/31 1,450,000.00 1,451,869.05
US TREASURY N/B-1.375%-20/08/31 2,300,000.00 2,283,378.91
US TREASURY N/B-2.625%-20/08/31 2,800,000.00 2,819,237.68
US TREASURY N/B-1.375%-20/09/15 4,750,000.00 4,715,024.42
US TREASURY N/B-2.0%-20/09/30 6,000,000.00 5,998,828.14
US TREASURY N/B-1.375%-20/09/30 3,700,000.00 3,671,382.79
US TREASURY N/B-1.625%-20/10/15 2,000,000.00 1,990,390.62
US TREASURY N/B-1.75%-20/10/31 2,000,000.00 1,993,437.50
US TREASURY N/B-1.375%-20/10/31 1,290,000.00 1,279,543.94
US TREASURY N/B-2.875%-20/10/31 4,550,000.00 4,599,854.35
US TREASURY N/B-2.625%-20/11/15 3,500,000.00 3,528,642.25
US TREASURY N/B-1.75%-20/11/15 1,400,000.00 1,395,488.27
US TREASURY N/B-2.0%-20/11/30 2,000,000.00 2,000,117.00]
US TREASURY N/B-1.625%-20/11/30 1,120,000.00 1,114,334.37
US TREASURY N/B-2.75%-20/11/30 3,400,000.00 3,434,995.86
US TREASURY N/B-1.875%-20/12/15 2,400,000.00 2,396,203.12
US TREASURY N/B-2.375%-20/12/31 3,000,000.00 3,016,757.70
US TREASURY N/B-1.75%-20/12/31 2,000,000.00 1,993,203.12
US TREASURY N/B-2.0%-21/01/15 1,900,000.00 1,900,408.12
US TREASURY N/B-2.125%-21/01/31 2,400,000.00 2,405,484.24
US TREASURY N/B-1.375%-21/01/31 2,000,000.00 1,981,757.82
US TREASURY N/B-3.625%-21/02/15 4,510,000.00 4,626,978.12
US TREASURY N/B-2.25%-21/02/15 2,500,000.00 2,511,035.00
US TREASURY N/B-2.0%-21/02/28 2,370,000.00 2,371,295.91
US TREASURY N/B-1.125%-21/02/28 2,000,000.00 1,973,164.06
US TREASURY N/B-2.25%-21/03/31 340,000.00 341,700.00
US TREASURY N/B-1.25%-21/03/31 1,270,000.00 1,254,918.75
US TREASURY N/B-2.25%-21/04/30 4,180,000.00 4,202,777.65
US TREASURY N/B-1.375%-21/04/30 2,000,000.00 1,980,078.12
US TREASURY N/B-3.125%-21/05/15 4,320,000.00 4,412,812.17
US TREASURY N/B-2.625%-21/05/15 3,030,000.00 3,067,875.00
US TREASURY N/B-2.0%-21/05/31 3,400,000.00 3,404,448.90
US TREASURY N/B-1.375%-21/05/31 2,060,000.00 2,038,957.42
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US TREASURY N/B-2.625%-21/06/15 1,900,000.00 1,925,568.30
US TREASURY N/B-2.125%-21/06/30 6,050,000.00 6,075,759.69
US TREASURY N/B-1.125%-21/06/30 3,900,000.00 3,841,195.33
US TREASURY N/B-2.625%-21/07/15 3,000,000.00 3,041,777.10]
US TREASURY N/B-2.25%-21/07/31 5,300,000.00 5,335,712.46
US TREASURY N/B-1.125%-21/07/31 5,000,000.00 4,920,800.80]
US TREASURY N/B-2.125%-21/08/15 9,860,000.00 9,903,329.77
US TREASURY N/B-1.125%-21/08/31 4,400,000.00 4,328,500.00]
US TREASURY N/B-2.75%-21/09/15 300,000.00 305,560.53
US TREASURY N/B-2.125%-21/09/30 2,400,000.00 2,411,952.96
US TREASURY N/B-1.125%-21/09/30 1,500,000.00 1,475,039.71
US TREASURY N/B-2.0%-21/10/31 3,830,000.00 3,839,499.93
US TREASURY N/B-1.25%-21/10/31 2,000,000.00 1,970,937.50
US TREASURY N/B-8.0%-21/11/15 9,250,000.00 10,530,546.87
US TREASURY N/B-2.0%-21/11/15 4,000,000.00 4,011,796.80]
US TREASURY N/B-1.75%-21/11/30 600,000.00 598,066.40
US TREASURY N/B-2.125%-21/12/31 3,120,000.00 3,138,220.17
US TREASURY N/B-1.5%-22/01/31 8,840,000.00 8,757,125.00]
US TREASURY N/B-2.0%-22/02/15 2,500,000.00 2,507,910.00]
US TREASURY N/B-1.75%-22/02/28 2,500,000.00 2,491,601.55
US TREASURY N/B-2.375%-22/03/15 2,000,000.00 2,026,875.00]
US TREASURY N/B-1.75%-22/03/31 1,800,000.00 1,793,953.11
US TREASURY N/B-2.25%-22/04/15 2,000,000.00 2,019,921.80]
US TREASURY N/B-1.75%-22/04/30 3,000,000.00 2,990,156.25
US TREASURY N/B-1.875%-22/04/30 3,800,000.00 3,799,554.67
US TREASURY N/B-1.75%-22/05/15 2,000,000.00 1,993,242.18
US TREASURY N/B-2.125%-22/05/15 500,000.00 503,447.25
US TREASURY N/B-1.875%-22/05/31 3,420,000.00 3,421,068.75
US TREASURY N/B-2.125%-22/06/30 2,500,000.00 2,518,652.25
US TREASURY N/B-2.0%-22/07/31 3,930,000.00 3,945,428.00
US TREASURY N/B-1.875%-22/07/31 9,700,000.00 9,701,515.14
US TREASURY N/B-1.625%-22/08/15 2,000,000.00 1,985,234.38
US TREASURY N/B-1.875%-22/08/31 1,900,000.00 1,900,333.83
US TREASURY N/B-1.625%-22/08/31 5,250,000.00 5,210,932.59
US TREASURY N/B-1.75%-22/09/30 3,550,000.00 3,536,756.83
US TREASURY N/B-1.875%-22/09/30 2,000,000.00 2,000,937.40
US TREASURY N/B-1.875%-22/10/31 3,000,000.00 3,001,171.80
US TREASURY N/B-2.0%-22/10/31 2,400,000.00 2,410,218.72
US TREASURY N/B-1.625%-22/11/15 2,000,000.00 1,984,609.38
US TREASURY N/B-2.0%-22/11/30 3,410,000.00 3,424,985.24
US TREASURY N/B-2.125%-22/12/31 3,900,000.00 3,934,353.15
US TREASURY N/B-1.75%-23/01/31 2,000,000.00 1,992,070.32
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US TREASURY N/B-2.375%-23/01/31 1,580,000.00 1,607,650.00
US TREASURY N/B-2.0%-23/02/15 5,300,000.00 5,325,361.03
US TREASURY N/B-1.5%-23/02/28 3,100,000.00 3,060,826.16
US TREASURY N/B-2.625%-23/02/28 570,000.00 585,118.33
US TREASURY N/B-1.5%-23/03/31 2,000,000.00 1,973,984.38
US TREASURY N/B-2.5%-23/03/31 2,130,000.00 2,178,465.80
US TREASURY N/B-1.625%-23/04/30 1,160,000.00 1,149,917.96
US TREASURY N/B-2.75%-23/04/30 3,600,000.00 3,716,226.36
US TREASURY N/B-1.75%-23/05/15 8,150,000.00 8,116,413.11
US TREASURY N/B-1.625%-23/05/31 1,500,000.00 1,486,757.82
US TREASURY N/B-2.75%-23/05/31 1,300,000.00 1,342,910.14
US TREASURY N/B-1.375%-23/06/30 4,000,000.00 3,925,859.36
US TREASURY N/B-2.625%-23/06/30 1,000,000.00 1,029,062.50
US TREASURY N/B-1.25%-23/07/31 11,000,000.00 10,738,105.51
US TREASURY N/B-2.5%-23/08/15 5,300,000.00 5,433,741.79
US TREASURY N/B-1.375%-23/08/31 1,850,000.00 1,814,012.52
US TREASURY N/B-1.375%-23/09/30 5,500,000.00 5,390,002.42
US TREASURY N/B-2.875%-23/09/30 380,000.00 395,437.50
US TREASURY N/B-1.625%-23/10/31 1,700,000.00 1,682,933.59
US TREASURY N/B-2.75%-23/11/15 4,000,000.00 4,147,578.00]
US TREASURY N/B-2.125%-23/11/30 2,910,000.00 2,941,771.08
US TREASURY N/B-2.875%-23/11/30 1,810,000.00 1,886,677.39
US TREASURY N/B-2.25%-23/12/31 2,500,000.00 2,540,673.75
US TREASURY N/B-2.625%-23/12/31 3,000,000.00 3,096,679.50
US TREASURY N/B-2.25%-24/01/31 2,000,000.00 2,032,929.60]
US TREASURY N/B-2.5%-24/01/31 5,800,000.00 5,958,820.24
US TREASURY N/B-2.75%-24/02/15 3,300,000.00 3,428,648.19
US TREASURY N/B-2.125%-24/02/29 1,500,000.00 1,516,816.35
US TREASURY N/B-2.375%-24/02/29 1,630,000.00 1,667,025.12
US TREASURY N/B-2.125%-24/03/31 4,240,000.00 4,288,113.81
US TREASURY N/B-2.0%-24/04/30 2,000,000.00 2,011,523.40
US TREASURY N/B-2.25%-24/04/30 3,000,000.00 3,052,265.40
US TREASURY N/B-2.5%-24/05/15 5,800,000.00 5,968,448.82
US TREASURY N/B-2.0%-24/05/31 3,430,000.00 3,452,040.15
US TREASURY N/B-2.0%-24/06/30 4,100,000.00 4,123,462.66
US TREASURY N/B-2.125%-24/07/31 3,180,000.00 3,217,327.47
US TREASURY N/B-2.375%-24/08/15 4,620,000.00 4,729,995.27
US TREASURY N/B-1.875%-24/08/31 1,420,000.00 1,419,722.65
US TREASURY N/B-2.125%-24/09/30 2,400,000.00 2,428,031.04
US TREASURY N/B-2.25%-24/10/31 1,090,000.00 1,109,671.01
US TREASURY N/B-2.25%-24/11/15 5,450,000.00 5,547,503.77
US TREASURY N/B-2.125%-24/11/30 1,200,000.00 1,214,039.04
US TREASURY N/B-2.25%-24/12/31 1,900,000.00 1,934,697.23
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US TREASURY N/B-2.5%-25/01/31 1,500,000.00 1,547,373.00
US TREASURY N/B-2.0%-25/02/15 4,970,000.00 4,993,685.03
US TREASURY N/B-2.75%-25/02/28 2,060,000.00 2,152,941.22
US TREASURY N/B-2.625%-25/03/31 4,400,000.00 4,570,070.12
US TREASURY N/B-2.875%-25/04/30 2,200,000.00 2,315,757.62
US TREASURY N/B-2.125%-25/05/15 4,800,000.00 4,855,405.92
US TREASURY N/B-2.875%-25/05/31 1,150,000.00 1,211,183.56
US TREASURY N/B-2.75%-25/06/30 4,000,000.00 4,186,874 .80
US TREASURY N/B-2.875%-25/07/31 4,000,000.00 4,217,109.20]
US TREASURY N/B-2.0%-25/08/15 5,220,000.00 5,240,900.35
US TREASURY N/B-3.0%-25/09/30 5,000,000.00 5,312,695.00]
US TREASURY N/B-2.25%-25/11/15 5,940,000.00 6,049,982.66
US TREASURY N/B-2.875%-25/11/30 1,100,000.00 1,161,681.62
US TREASURY N/B-2.625%-25/12/31 2,000,000.00 2,082,968.60]
US TREASURY N/B-2.625%-26/01/31 1,250,000.00 1,302,148.36
US TREASURY N/B-6.0%-26/02/15 1,800,000.00 2,251,757.70]
US TREASURY N/B-1.625%-26/02/15 5,700,000.00 5,587,224.58
US TREASURY N/B-2.5%-26/02/28 1,370,000.00 1,417,254.17
US TREASURY N/B-2.25%-26/03/31 2,070,000.00 2,109,580.47
US TREASURY N/B-2.375%-26/04/30 2,000,000.00 2,054,296.80]
US TREASURY N/B-1.625%-26/05/15 3,640,000.00 3,563,645.31
US TREASURY N/B-1.5%-26/08/15 4,000,000.00 3,877,814.24
US TREASURY N/B-6.5%-26/11/15 2,450,000.00 3,207,442.24
US TREASURY N/B-2.0%-26/11/15 5,040,000.00 5,052,107.59
US TREASURY N/B-2.25%-27/02/15 4,800,000.00 4,893,749.76
US TREASURY N/B-2.375%-27/05/15 3,030,000.00 3,116,934.94
US TREASURY N/B-2.25%-27/08/15 5,090,000.00 5,187,325.89
US TREASURY N/B-6.125%-27/11/15 3,860,000.00 5,081,026.46
US TREASURY N/B-2.25%-27/11/15 6,100,000.00 6,214,136.49
US TREASURY N/B-2.75%-28/02/15 4,000,000.00 4,232,031.20
US TREASURY N/B-2.875%-28/05/15 2,580,000.00 2,757,324.43
US TREASURY N/B-5.5%-28/08/15 500,000.00 643,925.75
US TREASURY N/B-2.875%-28/08/15 4,800,000.00 5,134,312.32
US TREASURY N/B-5.25%-28/11/15 2,000,000.00 2,545,781.20
US TREASURY N/B-3.125%-28/11/15 3,560,000.00 3,886,101.34
US TREASURY N/B-5.25%-29/02/15 1,000,000.00 1,278,515.60
US TREASURY N/B-2.625%-29/02/15 3,500,000.00 3,673,154.10
US TREASURY N/B-2.375%-29/05/15 3,000,000.00 3,085,077.90
US TREASURY N/B-6.25%-30/05/15 1,060,000.00 1,488,140.57,
US TREASURY N/B-5.375%-31/02/15 1,460,000.00 1,951,124.58
US TREASURY N/B-5.0%-37/05/15 1,250,000.00 1,756,469.62
US TREASURY N/B-4.375%-38/02/15 1,170,000.00 1,541,794.87,
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US TREASURY N/B-4.5%-38/05/15 1,220,000.00 1,633,775.32
US TREASURY N/B-4.25%-39/05/15 1,850,000.00 2,412,732.26
US TREASURY N/B-4.5%-39/08/15 1,820,000.00 2,451,276.82
US TREASURY N/B-4.375%-39/11/15 1,750,000.00 2,320,356.32
US TREASURY N/B-4.625%-40/02/15 1,680,000.00 2,300,746.72
US TREASURY N/B-4.375%-40/05/15 1,590,000.00 2,111,873.93
US TREASURY N/B-3.875%-40/08/15 1,440,000.00 1,794,234.24
US TREASURY N/B-4.25%-40/11/15 2,010,000.00 2,630,665.89
US TREASURY N/B-4.75%-41/02/15 1,500,000.00 2,094,199.20]
US TREASURY N/B-4.375%-41/05/15 870,000.00 1,159,224.01
US TREASURY N/B-3.75%-41/08/15 1,960,000.00 2,401,306.15
US TREASURY N/B-2.75%-42/08/15 800,000.00 838,203.12
US TREASURY N/B-2.75%-42/11/15 2,000,000.00 2,093,554.60]
US TREASURY N/B-3.125%-43/02/15 2,000,000.00 2,227,734.20]
US TREASURY N/B-2.875%-43/05/15 5,050,000.00 5,395,707.85
US TREASURY N/B-3.625%-43/08/15 5,120,000.00 6,173,299.71
US TREASURY N/B-3.75%-43/11/15 4,500,000.00 5,533,505.55
US TREASURY N/B-3.625%-44/02/15 3,000,000.00 3,621,269.40]
US TREASURY N/B-3.375%-44/05/15 3,400,000.00 3,947,519.34
US TREASURY N/B-3.125%-44/08/15 4,050,000.00 4,513,139.37
US TREASURY N/B-3.0%-44/11/15 3,300,000.00 3,601,189.35
US TREASURY N/B-2.5%-45/02/15 3,300,000.00 3,284,660.14
US TREASURY N/B-3.0%-45/05/15 3,200,000.00 3,495,562.24
US TREASURY N/B-2.875%-45/08/15 5,300,000.00 5,658,370.63
US TREASURY N/B-3.0%-45/11/15 3,900,000.00 4,263,644.19
US TREASURY N/B-2.5%-46/02/15 2,800,000.00 2,782,828.13
US TREASURY N/B-2.5%-46/05/15 2,500,000.00 2,483,984.37
US TREASURY N/B-2.25%-46/08/15 2,150,000.00 2,029,146.47
US TREASURY N/B-2.875%-46/11/15 2,000,000.00 2,137,968.60]
US TREASURY N/B-3.0%-47/02/15 2,800,000.00 3,066,929.60
US TREASURY N/B-3.0%-47/05/15 2,680,000.00 2,932,244.28
US TREASURY N/B-2.75%-47/08/15 2,000,000.00 2,085,156.20
US TREASURY N/B-2.75%-47/11/15 2,840,000.00 2,960,977.18
US TREASURY N/B-3.0%-48/02/15 2,750,000.00 3,009,101.42
US TREASURY N/B-3.125%-48/05/15 2,400,000.00 2,690,343.60
US TREASURY N/B-3.0%-48/08/15 4,100,000.00 4,491,982.14
US TREASURY N/B-3.375%-48/11/15 2,950,000.00 3,468,381.67
US TREASURY N/B-3.0%-49/02/15 3,300,000.00 3,619,880.55
US TREASURY N/B-2.875%-49/05/15 1,800,000.00 1,928,671.74
630,040,000.00 655,393,093.64

(71,444,401,137)

[CANADIAN GOVERNMENT-1.75%-20/08/01 690,000.00 690,765.90
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CANADIAN GOVERNMENT-0.75%-20/09/01 2,020,000.00 1,998,345.60]
CANADIAN GOVERNMENT-2.0%-20/11/01 670,000.00 672,686.70]
CANADIAN GOVERNMENT-2.25%-21/02/01 825,000.00, 832,342.50]
CANADIAN GOVERNMENT-0.75%-21/03/01 2,140,000.00 2,108,606.20]
CANADIAN GOVERNMENT-1.75%-21/05/01 890,000.00 892,492.00
CANADIAN GOVERNMENT-3.25%-21/06/01 950,000.00 978,557.00
CANADIAN GOVERNMENT-1.5%-21/08/01 220,000.00 219,461.00
CANADIAN GOVERNMENT-0.75%-21/09/01 1,470,000.00 1,443,819.30
CANADIAN GOVERNMENT-0.5%-22/03/01 1,640,000.00 1,593,981.60
CANADIAN GOVERNMENT-2.75%-22/06/01 980,000.00 1,012,104.80
CANADIAN GOVERNMENT-1.0%-22/09/01 1,310,000.00 1,286,930.90
CANADIAN GOVERNMENT-1.75%-23/03/01 1,140,000.00 1,146,520.80
CANADIAN GOVERNMENT-1.5%-23/06/01 1,300,000.00 1,296,204.00
CANADIAN GOVERNMENT-2.0%-23/09/01 820,000.00 833,874.40
CANADIAN GOVERNMENT-2.25%-24/03/01 790,000.00 814,742.80
CANADIAN GOVERNMENT-2.5%-24/06/01 1,120,000.00 1,169,616.00
CANADIAN GOVERNMENT-1.5%-24/09/01 440,000.00 438,878.00,
CANADIAN GOVERNMENT-2.25%-25/06/01 1,030,000.00 1,069,881.60
CANADIAN GOVERNMENT-1.5%-26/06/01 1,100,000.00 1,095,699.00
CANADIAN GOVERNMENT-8.0%-27/06/01 370,000.00 545,172.80
CANADIAN GOVERNMENT-1.0%-27/06/01 1,060,000.00 1,015,840.40
CANADIAN GOVERNMENT-2.0%-28/06/01 1,037,000.00 1,074,062.38
CANADIAN GOVERNMENT-5.75%-29/06/01 1,060,000.00 1,460,976.80
CANADIAN GOVERNMENT-2.25%-29/06/01 674,000.00 715,956.50
CANADIAN GOVERNMENT-5.75%-33/06/01 1,015,000.00 1,532,345.50
CANADIAN GOVERNMENT-5.0%-37/06/01 940,000.00 1,417,473.00
CANADIAN GOVERNMENT-4.0%-41/06/01 1,165,000.00 1,644,770.30
CANADIAN GOVERNMENT-3.5%-45/12/01 1,315,000.00 1,809,505.75
CANADIAN GOVERNMENT-2.75%-48/12/01 1,055,000.00 1,305,140.50
CANADIAN GOVERNMENT-2.0%-51/12/01 403,000.00 431,870.92
CANADIAN GOVERNMENT-2.75%-64/12/01 335,000.00 448,213.25
31,974,000.00 34,996,838.20
(2,905,087,538)
MEX BONOS DESARR FIX RT-6.5%-21/06/10 24,700,000.00 24,252,324.85
MEX BONOS DESARR FIX RT-7.25%- 9,800,000.00 9,747,381.35
21/12/09
MEX BONOS DESARR FIX RT-6.5%-22/06/09 21,400,000.00; 20,862,395.62
MEX BONOS DESARR FIX RT-8.0%-23/12/07 17,600,000.00 17,974,136.39
MEX BONOS DESARR FIX RT-8.0%-24/09/05 2,800,000.00 2,865,841.44
MEX BONOS DESARR FIX RT-10.0%- 21,500,000.00; 23,948,925.25
24/12/05
MEX BONOS DESARR FIX RT-5.75%- 10,650,000.00 9,694,340.35
26/03/05
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MEX BONOS DESARR FIX RT-7.5%-27/06/03 20,200, 000.00 20,174,239.95
MEX BONOS DESARR FIX RT-8.5%-29/05/31 11,650,000.00 12,405,076.69
MEX BONOS DESARR FIX RT-7.75%- 11,900,000.00 12,014,858.20
31/05/29
MEX BONOS DESARR FIX RT-7.75%- 7,000, 000.00 7,037,161.95
34/11/23
MEX BONOS DESARR FIX RT-10.0%- 7,800,000.00 9,434,282.13
36/11/20
MEX BONOS DESARR FIX RT-8.5%-38/11/18 9,400,000.00 9,981,397.99
MEX BONOS DESARR FIX RT-7.75%- 15,500,000.00 15,267 ,665.07,
42/11/13
MEX BONOS DESARR FIX RT-8.0%-47/11/07 7,670,000.00 7,734,146.12
199,570,000.00 203,394,173.35
(1,159,346,788)
BELGIUM KINGDOM-3.75%-20/09/28 1,438,000.00 1,514,650.00
BELGIUM KINGDOM-4.25%-21/09/28 1,285,000.00 1,426,304.76
BELGIUM KINGDOM-4.0%-22/03/28 1,080,000.00 1,217,797.20
BELGIUM KINGDOM-4.25%-22/09/28 1,250,000.00 1,448,808.75
BELGIUM KINGDOM-2.25%-23/06/22 1,080,000.00 1,202,682.60
BELGIUM KINGDOM-0.2%-23/10/22 490,000.00) 505,580.04
BELGIUM KINGDOM-2. 6%-24/06/22 1,200,000.00 1,385,038.80
BELGIUM KINGDOM-0.5%-24/10/22 630,000.00 661,068.76
BELGIUM KINGDOM-0.8%-25/06/22 1,330,000.00 1,422,706.05
BELGIUM KINGDOM-4.5%-26/03/28 850,000.00) 1,127,376.25
BELGIUM KINGDOM-1.0%-26/06/22 1,142,000.00 1,244,451.56
BELGIUM KINGDOM-0.8%-27/06/22 1,070,000.00 1,153,935.72
BELGIUM KINGDOM-5.5%-28/03/28 1,715,000.00 2,561,281.49
BELGIUM KINGDOM-0.8%-28/06/22 965,000.00 1,041,729.17
BELGIUM KINGDOM-0.9%-29/06/22 590,000.00) 642,019.12
BELGIUM KINGDOM-1.0%-31/06/22 750,000.00 823,590.00)
BELGIUM KINGDOM-4.0%-32/03/28 660,000.00 976,943.22
BELGIUM KINGDOM-1.25%-33/04/22 320,000.00 361,585.60)
BELGIUM KINGDOM-3.0%-34/06/22 590,000.00) 817,875.70)
BELGIUM KINGDOM-5.0%-35/03/28 1,475,000.00 2,508,414.50
BELGIUM KINGDOM-1.45%-37/06/22 320,000.00 368,940.80)
BELGIUM KINGDOM-1.9%-38/06/22 530,000.00) 654,241.01
BELGIUM KINGDOM-4.25%-41/03/28 1,370,000.00 2,355,397.16
BELGIUM KINGDOM-3.75%-45/06/22 815,000.00) 1,379,982.45
BELGIUM KINGDOM-1.6%-47/06/22 870,000.00 1,023,976.08
BELGIUM KINGDOM-1.7%-50/06/22 450,000.00) 536,606. 10
BELGIUM KINGDOM-2.25%-57/06/22 345,000.00 463,260.06
BELGIUM KINGDOM-2.15%-66/06/22 386,000.00 514,788.90)
BONOS Y OBLIG DEL ESTADO-1.15%- 1,180,000.00 1,200,055.28
20/07/30
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BONOS Y OBLIG DEL ESTADO-4.85%- 1,790,000.00 1,914,646.65
20/10/31
BONOS Y OBLIG DEL ESTADO-0.05%- 770,000.00 776,164 .62
21/01/31
BONOS Y OBLIG DEL ESTADO-5.5%- 2,080,000.00 2,305,045.60]
21/04/30
BONOS Y OBLIG DEL ESTADO-0.75%- 1,725,000.00 1,768,354.42
21/07/30
BONOS Y OBLIG DEL ESTADO-0.05%- 200,000.00 202,327.00
21/10/31
BONOS Y OBLIG DEL ESTADO-5.85%- 1,790,000.00 2,080,051.60]
22/01/31
BONOS Y OBLIG DEL ESTADO-0.4%- 1,630,000.00 1,668,003.45
22/04/30
BONOS Y OBLIG DEL ESTADO-0.45%- 1,420,000.00 1,458,844.10
22/10/31
BONOS Y OBLIG DEL ESTADO-5.4%- 1,675,000.00 2,018,207.50]
23/01/31
BONOS Y OBLIG DEL ESTADO-0.35%- 1,290,000.00 1,322,526.06
23/07/30
BONOS Y OBLIG DEL ESTADO-4.4%- 1,750,000.00 2,102,165.62
23/10/31
BONOS Y OBLIG DEL ESTADO-4.8%- 1,330,000.00; 1,636,658.10]
24/01/31
BONOS Y OBLIG DEL ESTADO-3.8%- 1,680,000.00 2,004,922.08
24/04/30
BONOS Y OBLIG DEL ESTADO-0.25%- 200,000.00 204,393.40]
24/07/30
BONOS Y OBLIG DEL ESTADO-2.75%- 1,820,000.00; 2,101,736.00]
24/10/31
BONOS Y OBLIG DEL ESTADO-1.6%- 1,900,000.00 2,086,604.70]
25/04/30
BONOS Y OBLIG DEL ESTADO-4.65%- 1,750,000.00 2,250,433.15
25/07/30
BONOS Y OBLIG DEL ESTADO-2.15%- 1,690,000.00 1,921,680.91
25/10/31
BONOS Y OBLIG DEL ESTADO-1.95%- 1,585,000.00 1,791,210.08
26/04/30
BONOS Y OBLIG DEL ESTADO-5.9%- 1,750,000.00 2,468,646.25
26/07/30
BONOS Y OBLIG DEL ESTADO-1.3%- 1,760,000.00 1,913,945.44
26/10/31
BONOS Y OBLIG DEL ESTADO-1.5%- 1,415,000.00 1,562,215.18
27/04/30
BONOS Y OBLIG DEL ESTADO-1.45%- 1,705,000.00 1,879,467.87
27/10/31
BONOS Y OBLIG DEL ESTADO-1.4%- 1,740,000.00 1,915,227.04
28/04/30
BONOS Y OBLIG DEL ESTADO-1.4%- 1,720,000.00 1,890,816.64
28/07/30
BONOS Y OBLIG DEL ESTADO-5.15%- 1,455,000.00 2,102,942.05
28/10/31
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BONOS Y OBLIG DEL ESTADO-6.0%- 2,110,000.00 3,243,804.28
29/01/31
BONOS Y OBLIG DEL ESTADO-1.45%- 1,360,000.00 1,501,731.04
29/04/30
BONOS Y OBLIG DEL ESTADO-0.6%- 340,000.00, 346,248.52
29/10/31
BONOS Y OBLIG DEL ESTADO-1.95%- 1,700,000.00 1,966,748.70
30/07/30
BONOS Y OBLIG DEL ESTADO-5.75%- 1,700,000.00 2,800,972.70]
32/07/30
BONOS Y OBLIG DEL ESTADO-2.35%- 1,450,000.00 1,761,398.51
33/07/30
BONOS Y OBLIG DEL ESTADO-1.85%- 630,000.00 720,751.50
35/07/30
BONOS Y OBLIG DEL ESTADO-4.2%- 1,560,000.00 2,396,414.12
37/01/31
BONOS Y OBLIG DEL ESTADO-4.9%- 1,420,000.00 2,448,101.44
40/07/30
BONOS Y OBLIG DEL ESTADO-4.7%- 1,570,000.00 2,673,589.42
41/07/30
BONOS Y OBLIG DEL ESTADO-5.15%- 1,180,000.00; 2,183,266.68
44/10/31
BONOS Y OBLIG DEL ESTADO-2.9%- 1,320,000.00 1,793,192.28
46/10/31
BONOS Y OBLIG DEL ESTADO-2.7%- 685,000.00 902,923.98
48/10/31
BONOS Y OBLIG DEL ESTADO-3.45%- 560,000.00] 876,156.96
66/07/30
BUNDESOBL IGATION-0.25%-20/10/16 1,000,000.00 1,012,293.30
BUNDESOBL IGATION-0.0%-21/04/09 1,200,000.00 1,215,624.00
BUNDESOBL IGATION-0.0%-21/10/08 740,000.00 752,578.52
BUNDESREPUB. DEUTSCHLAND-3.0%- 2,720,000.00 2,819,309.92
20/07/04
BUNDESREPUB. DEUTSCHLAND-2.25%- 1,520,000.00 1,572,189.20
20/09/04
BUNDESREPUB. DEUTSCHLAND-2.5%- 1,410,000.00 1,479,514.41
21/01/04
BUNDESREPUB. DEUTSCHLAND-3.25%- 1,730,000.00 1,868,242.57
21/07/04
BUNDESREPUB. DEUTSCHLAND-2.25%- 1,580,000.00 1,683,008.10
21/09/04
BUNDESREPUB. DEUTSCHLAND-2.0%- 2,000,000.00 2,138,866.00]
22/01/04
BUNDESREPUB. DEUTSCHLAND-1.75%- 2,470,000.00 2,657,118.55
22/07/04
BUNDESREPUB. DEUTSCHLAND-1.5%- 1,600,000.00; 1,715,424 .00
22/09/04
BUNDESREPUB. DEUTSCHLAND-1.5%- 1,900,000.00; 2,055,697.40
23/02/15
BUNDESREPUB. DEUTSCHLAND-1.5%- 1,720,000.00 1,869,442 .20
23/05/15

1,850,000.00; 2,059,458.85
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BUNDESREPUB. DEUTSCHLAND-2.0%-

23/08/15

BUNDESREPUB. DEUTSCHLAND-6.25%- 790,000.00 1,040,714.47,
24/01/04

BUNDESREPUB. DEUTSCHLAND-1.75%- 1,230,000.00; 1,370,497.98
24/02/15

BUNDESREPUB. DEUTSCHLAND-1.5%- 1,950,000.00 2,159,708.85
24/05/15

BUNDESREPUB. DEUTSCHLAND-1.0%- 1,830,000.00 1,987,910.70
24/08/15

BUNDESREPUB. DEUTSCHLAND-0.5%- 1,770,000.00 1,884,685.38
25/02/15

BUNDESREPUB. DEUTSCHLAND-1.0%- 2,540,000.00 2,794,645.16
25/08/15

BUNDESREPUB. DEUTSCHLAND-0.5%- 2,760,000.00 2,960,972.16
26/02/15

BUNDESREPUB. DEUTSCHLAND-0.0%- 2,800,000.00 2,911,720.00]
26/08/15

BUNDESREPUB. DEUTSCHLAND-0.25%- 2,525,000.00 2,675,338.50]
27/02/15

BUNDESREPUB. DEUTSCHLAND-6.5%- 1,130,000.00; 1,775,145.25
27/07/04

BUNDESREPUB. DEUTSCHLAND-0.5%- 2,420,000.00 2,617,394.56
27/08/15

BUNDESREPUB. DEUTSCHLAND-5.625%- 1,150,000.00; 1,759,023.90]
28/01/04

BUNDESREPUB. DEUTSCHLAND-0.5%- 1,645,000.00 1,781,551.45
28/02/15

BUNDESREPUB. DEUTSCHLAND-4.75%- 1,310,000.00 1,934,969.56
28/07/04

BUNDESREPUB. DEUTSCHLAND-0.25%- 2,170,000.00 2,300,699.10]
28/08/15

BUNDESREPUB. DEUTSCHLAND-0.25%- 1,160,000.00 1,228,983.10
29/02/15

BUNDESREPUB. DEUTSCHLAND-6.25%- 1,280,000.00 2,188,261.12
30/01/04

BUNDESREPUB. DEUTSCHLAND-5.5%- 1,110,000.00 1,866,427.26
31/01/04

BUNDESREPUB. DEUTSCHLAND-4.75%- 1,730,000.00 3,012,537.23
34/07/04

BUNDESREPUB. DEUTSCHLAND-4.0%- 2,005,000.00 3,429,219.67
37/01/04

BUNDESREPUB. DEUTSCHLAND-4.25%- 1,160,000.00; 2,133,504.48
39/07/04

BUNDESREPUB. DEUTSCHLAND-4.75%- 1,230,000.00; 2,437,636.14
40/07/04

BUNDESREPUB. DEUTSCHLAND-3.25%- 1,220,000.00; 2,088,591.20
42/07/04

BUNDESREPUB. DEUTSCHLAND-2.5%- 1,760,000.00 2,757,559.20
44/07/04

BUNDESREPUB. DEUTSCHLAND-2.5%- 1,700,000.00 2,721,616.70]
46/08/15
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BUNDESREPUB. DEUTSCHLAND-1.25%- 500,000.00 640,410.50]
48/08/15
BUONI POLIENNALI DEL TES-4.0%- 2,150,000.00 2,249,423.52
20/09/01
BUONI POLIENNALI DEL TES-0.2%- 380,000.00, 381,280.60]
20/10/15
BUONI POLIENNALI DEL TES-0.65%- 1,180,000.00 1,190,871.34
20/11/01
BUONI POLIENNALI DEL TES-3.75%- 2,000,000.00 2,121,976.00]
21/03/01
BUONI POLIENNALI DEL TES-0.05%- 1,170,000.00 1,169,389.26
21/04/15
BUONI POLIENNALI DEL TES-3.75%- 1,200,000.00 1,278,682.80
21/05/01
BUONI POLIENNALI DEL TES-0.45%- 1,620,000.00 1,630,452.24
21/06/01
BUONI POLIENNALI DEL TES-3.75%- 2,580,000.00 2,765,649.06
21/08/01
BUONI POLIENNALI DEL TES-4.75%- 2,270,000.00 2,486,212.27
21/09/01
BUONI POLIENNALI DEL TES-2.3%- 880,000.00] 919,781.19
21/10/15
BUONI POLIENNALI DEL TES-0.35%- 770,000.00 771,672.82
21/11/01
BUONI POLIENNALI DEL TES-2.15%- 1,060,000.00; 1,105,811.08
21/12/15
BUONI POLIENNALI DEL TES-5.0%- 1,950,000.00 2,182,773.45
22/03/01
BUONI POLIENNALI DEL TES-1.2%- 1,390,000.00 1,417,031.19
22/04/01
BUONI POLIENNALI DEL TES-1.35%- 970,000.00 992,698.97
22/04/15
BUONI POLIENNALI DEL TES-1.0%- 600,000.00 607,821.60
22/07/15
BUONI POLIENNALI DEL TES-0.9%- 1,270,000.00 1,283,030.20
22/08/01
BUONI POLIENNALI DEL TES-5.5%- 1,800,000.00 2,073,618.00]
22/09/01
BUONI POLIENNALI DEL TES-1.45%- 1,310,000.00 1,344,904.95
22/09/15
BUONI POLIENNALI DEL TES-5.5%- 2,000,000.00 2,315,380.00]
22/11/01
BUONI POLIENNALI DEL TES-0.95%- 910,000.00 918,125.39
23/03/01
BUONI POLIENNALI DEL TES-0.95%- 1,200,000.00; 1,210,966 .80
23/03/15
BUONI POLIENNALI DEL TES-4.5%- 1,365,000.00 1,556,469.64
23/05/01
BUONI POLIENNALI DEL TES-4.75%- 1,700,000.00 1,968,079.80
23/08/01
BUONI POLIENNALI DEL TES-2.45%- 960,000.00 1,023,604.80
23/10/01
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BUONI POLIENNALI DEL TES-0.65%- 380,000.00, 378,298.74
23/10/15
BUONI POLIENNALI DEL TES-9.0%- 2,190,000.00 2,942,980.69
23/11/01
BUONI POLIENNALI DEL TES-4.5%- 1,650,000.00; 1,915,178.10]
24/03/01
BUONI POLIENNALI DEL TES-1.85%- 995,000.00 1,037,637.74
24/05/15
BUONI POLIENNALI DEL TES-3.75%- 1,500,000.00 1,701,043.50
24/09/01
BUONI POLIENNALI DEL TES-1.45%- 1,050,000.00 1,071,382.20
24/11/15
BUONI POLIENNALI DEL TES-2.5%- 1,400,000.00 1,503,703.60
24/12/01
BUONI POLIENNALI DEL TES-5.0%- 2,900,000.00 3,509,481.40]
25/03/01
BUONI POLIENNALI DEL TES-1.45%- 675,000.00 687,159.45
25/05/15
BUONI POLIENNALI DEL TES-1.5%- 1,400,000.00 1,426,616.80
25/06/01
BUONI POLIENNALI DEL TES-2.5%- 1,300,000.00; 1,398,023.90
25/11/15
BUONI POLIENNALI DEL TES-2.0%- 2,060,000.00 2,155,979.52
25/12/01
BUONI POLIENNALI DEL TES-4.5%- 1,430,000.00 1,721,891.60]
26/03/01
BUONI POLIENNALI DEL TES-1.6%- 1,230,000.00 1,257,301.08
26/06/01
BUONI POLIENNALI DEL TES-7.25%- 1,560,000.00 2,193,328.80]
26/11/01
BUONI POLIENNALI DEL TES-1.25%- 1,470,000.00 1,464,713.88
26/12/01
BUONI POLIENNALI DEL TES-2.2%- 860,000.00 908,830.11
27/06/01
BUONI POLIENNALI DEL TES-2.05%- 1,035,000.00 1,081,481.12
27/08/01
BUONI POLIENNALI DEL TES-6.5%- 2,880,000.00 4,000,317.12
27/11/01
BUONI POLIENNALI DEL TES-2.0%- 1,035,000.00 1,078,511.40
28/02/01
BUONI POLIENNALI DEL TES-4.75%- 1,760,000.00 2,244,010.56
28/09/01
BUONI POLIENNALI DEL TES-2.8%- 1,435,000.00 1,582,466.34
28/12/01
BUONI POLIENNALI DEL TES-5.25%- 2,870,000.00 3,802,144 .43
29/11/01
BUONI POLIENNALI DEL TES-3.5%- 1,740,000.00 2,019,605.82
30/03/01
BUONI POLIENNALI DEL TES-6.0%- 2,680,000.00 3,824,620.76
31/05/01
BUONI POLIENNALI DEL TES-1.65%- 1,485,000.00 1,444,303.57
32/03/01
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BUONI POLIENNALI DEL TES-5.75%- 1,740,000.00 2,486,303.40]
33/02/01
BUONI POLIENNALI DEL TES-2.45%- 610,000.00 639,552.67
33/09/01
BUONI POLIENNALI DEL TES-5.0%- 2,080,000.00 2,836,127.00]
34/08/01
BUONI POLIENNALI DEL TES-3.35%- 550,000.00 635,780.86
35/03/01
BUONI POLIENNALI DEL TES-2.25%- 900,000.00 911,470.50
36/09/01
BUONI POLIENNALI DEL TES-4.0%- 2,710,000.00 3,374,773.84
37/02/01
BUONI POLIENNALI DEL TES-2.95%- 680,000.00 740,883.12
38/09/01
BUONI POLIENNALI DEL TES-5.0%- 1,850,000.00 2,591,574.35
39/08/01
BUONI POLIENNALI DEL TES-3.1%- 200,000.00 220,341.50
40/03/01
BUONI POLIENNALI DEL TES-5.0%- 1,820,000.00 2,543,866.78
40/09/01
BUONI POLIENNALI DEL TES-4.75%- 1,310,000.00; 1,815,523.76
44/09/01
BUONI POLIENNALI DEL TES-3.25%- 1,320,000.00 1,495,730.28
46/09/01
BUONI POLIENNALI DEL TES-2.7%- 1,270,000.00 1,311,981.12
47/03/01
BUONI POLIENNALI DEL TES-3.45%- 1,455,000.00 1,699,004 .95
48/03/01
BUONI POLIENNALI DEL TES-3.85%- 785,000.00 965,407.58
49/09/01
BUONI POLIENNALI DEL TES-2.8%- 680,000.00 675,355.60
67/03/01
FINNISH GOVERNMENT-0.375%-20/09/15 300,000.00 303,674.40
FINNISH GOVERNMENT-3.5%-21/04/15 700,000.00 751,893.10
FINNISH GOVERNMENT-1.625%-22/09/15 300,000.00 321,838.50
FINNISH GOVERNMENT-1.5%-23/04/15 550,000.00 594,363.00
FINNISH GOVERNMENT-0.0%-23/09/15 250,000.00 256,171.00
FINNISH GOVERNMENT-2.0%-24/04/15 520,000.00 584,090.00
FINNISH GOVERNMENT-4.0%-25/07/04 520,000.00 661,538.80
FINNISH GOVERNMENT-0.875%-25/09/15 320,000.00 345,955.20
FINNISH GOVERNMENT-0.5%-26/04/15 410,000.00 434,362 .20,
FINNISH GOVERNMENT-0.5%-27/09/15 345,000.00 366,448.65
FINNISH GOVERNMENT-2.75%-28/07/04 380,000.00 482,245.46
FINNISH GOVERNMENT-0.5%-28/09/15 420,000.00 446,589.78
FINNISH GOVERNMENT-0.5%-29/09/15 200,000.00 211,948.00
FINNISH GOVERNMENT-0.75%-31/04/15 340,000.00 369,062.18
FINNISH GOVERNMENT-1.125%-34/04/15 330,000.00 375,525.48
FINNISH GOVERNMENT-2.625%-42/07/04 355,000.00] 531,947.97
FINNISH GOVERNMENT-1.375%-47/04/15 200,000.00 246,537.40]
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FRANCE (GOVT OF)-2.5%-20/10/25 3,480,000.00 3,621,660.36
FRANCE (GOVT OF)-0.25%-20/11/25 2,450,000.00 2,479,919.40]
FRANCE (GOVT OF)-3.75%-21/04/25 3,900,000.00 4,211,173.20]
FRANCE (GOVT OF)-3.25%-21/10/25 3,920,000.00 4,276,727.84
FRANCE (GOVT OF)-3.0%-22/04/25 3,770,000.00 4,161,472.27
FRANCE (GOVT OF)-2.25%-22/10/25 2,750,000.00 3,016,527.25
FRANCE (GOVT OF)-0.0%-23/03/25 180,000.00; 184,252.26
FRANCE (GOVT OF)-8.5%-23/04/25 960,000.00 1,297,615.68
FRANCE (GOVT OF)-1.75%-23/05/25 3,160,000.00 3,454,493.04
FRANCE (GOVT OF)-4.25%-23/10/25 3,930,000.00 4,762,637.31
FRANCE (GOVT OF)-2.25%-24/05/25 3,140,000.00 3,572,943.20]
FRANCE (GOVT OF)-1.75%-24/11/25 3,678,000.00 4,127,698.02
FRANCE (GOVT OF)-0.5%-25/05/25 3,410,000.00 3,600,509.88
FRANCE (GOVT OF)-6.0%-25/10/25 2,980,000.00 4,198,203.14
FRANCE (GOVT OF)-1.0%-25/11/25 3,245,000.00 3,536,942.91
FRANCE (GOVT OF)-3.5%-26/04/25 3,430,000.00 4,352,680.29
FRANCE (GOVT OF)-0.5%-26/05/25 3,000,000.00 3,176,203.50]
FRANCE (GOVT OF)-0.25%-26/11/25 2,960,000.00 3,081,957.92
FRANCE (GOVT OF)-1.0%-27/05/25 3,910,000.00 4,299,045.00]
FRANCE (GOVT OF)-2.75%-27/10/25 3,730,000.00 4,669,139.40]
FRANCE (GOVT OF)-0.75%-28/05/25 2,870,000.00 3,103,784.46
FRANCE (GOVT OF)-0.75%-28/11/25 2,920,000.00 3,156,584.24
FRANCE (GOVT OF)-5.5%-29/04/25 2,745,000.00 4,264,120.88
FRANCE (GOVT OF)-0.5%-29/05/25 1,670,000.00 1,762,361.02
FRANCE (GOVT OF)-2.5%-30/05/25 2,880,000.00 3,661,056.00
FRANCE (GOVT OF)-1.5%-31/05/25 3,965,000.00 4,621,996.53
FRANCE (GOVT OF)-5.75%-32/10/25 2,520,000.00 4,387,776.12
FRANCE (GOVT OF)-1.25%-34/05/25 1,345,000.00 1,531,606.64
FRANCE (GOVT OF)-4.75%-35/04/25 2,670,000.00 4,514,569.50
FRANCE (GOVT OF)-1.25%-36/05/25 1,530,000.00 1,737,568.98
FRANCE (GOVT OF)-4.0%-38/10/25 2,220,000.00 3,675,565.20
FRANCE (GOVT OF)-1.75%-39/06/25 1,425,000.00 1,754,229.15
FRANCE (GOVT OF)-4.5%-41/04/25 2,605,000.00 4,718,749.10
FRANCE (GOVT OF)-3.25%-45/05/25 2,030,000.00 3,246,331.34
FRANCE (GOVT OF)-2.0%-48/05/25 1,740,000.00 2,266,922.46
FRANCE (GOVT OF)-1.5%-50/05/25 300,000.00 349,994.70Q
FRANCE (GOVT OF)-4.0%-55/04/25 1,120,000.00 2,164,237.60
FRANCE (GOVT OF)-4.0%-60/04/25 930,000.00 1,870,184.33
FRANCE (GOVT OF)-1.75%-66/05/25 825,000.00 1,034,286.00
IRISH TREASURY-5.0%-20/10/18 640,000.00 685,741.50
IRISH TREASURY-0.8%-22/03/15 480,000.00 497,141.04
IRISH TREASURY-0.0%-22/10/18 35,000.00 35,560.04
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IRISH TREASURY-3.9%-23/03/20 570,000.00 662,888.34
IRISH TREASURY-3.4%-24/03/18 670,000.00 790,236.05
IRISH TREASURY-5.4%-25/03/13 965,000.00 1,278,083.63
IRISH TREASURY-1.0%-26/05/15 1,025,000.00; 1,109,106.37,
IRISH TREASURY-0.9%-28/05/15 615,000.00 664,709.83
IRISH TREASURY-1.1%-29/05/15 200,000.00 219,195.00]
IRISH TREASURY-2.4%-30/05/15 790,000.00 976,641.13
IRISH TREASURY-1.35%-31/03/18 110,000.00; 123,540.78
IRISH TREASURY-1.3%-33/05/15 255,000.00 282,651.69
IRISH TREASURY-1.7%-37/05/15 545,000.00 637,919.01
IRISH TREASURY-2.0%-45/02/18 685,000.00 863,603.47
IRISH TREASURY-1.5%-50/05/15 283,000.00 316,857.27
NETHERLANDS GOVERNMENT-3.5%-20/07/15 1,250,000.00 1,302,997.50
NETHERLANDS GOVERNMENT-3.25%-21/07/15 1,460,000.00 1,577,708.12
NETHERLANDS GOVERNMENT-0.0%-22/01/15 700,000.00 712,492.20
NETHERLANDS GOVERNMENT-2.25%-22/07/15 1,230,000.00 1,341,497.04
NETHERLANDS GOVERNMENT-3.75%-23/01/15 355,000.00 411,339.92
NETHERLANDS GOVERNMENT-7.5%-23/01/15 910,000.00 1,176,454.37
NETHERLANDS GOVERNMENT-1.75%-23/07/15 950,000.00 1,043,301.40
NETHERLANDS GOVERNMENT-0.0%-24/01/15 180,000.00; 184,975.38
NETHERLANDS GOVERNMENT-2.0%-24/07/15 1,580,000.00 1,787,612.00
NETHERLANDS GOVERNMENT-0.25%-25/07/15 1,275,000.00 1,333,826.46
NETHERLANDS GOVERNMENT-0.5%-26/07/15 1,195,000.00 1,275,026.76
NETHERLANDS GOVERNMENT-0.75%-27/07/15 1,225,000.00 1,334,730.60
NETHERLANDS GOVERNMENT-5.5%-28/01/15 1,195,000.00 1,800,726.38
NETHERLANDS GOVERNMENT-0.75%-28/07/15 906,000.00 992,125.71
NETHERLANDS GOVERNMENT-0.25%-29/07/15 495,000.00 517,694.76
NETHERLANDS GOVERNMENT-2.5%-33/01/15 1,090,000.00 1,466,226.58
NETHERLANDS GOVERNMENT-4.0%-37/01/15 1,230,000.00 2,072,435.61
NETHERLANDS GOVERNMENT-0.5%-40/01/15 390,000.00 411,661.38
NETHERLANDS GOVERNMENT-3.75%-42/01/15 1,165,000.00 2,082,990.87
NETHERLANDS GOVERNMENT-2.75%-47/01/15 1,073,000.00 1,782,026.59
REPUBLIC OF AUSTRIA-1.5%-86/11/02 205,000.00 258,678.71
REPUBLIC OF AUSTRIA-2.1%-17/09/20 361,000.00 574,374.46
REPUBLIC OF AUSTRIA-3.9%-20/07/15 1,121,000.00 1,172,651.19
REPUBLIC OF AUSTRIA-3.5%-21/09/15 1,260,000.00 1,376,020.80
REPUBLIC OF AUSTRIA-3.65%-22/04/20 695,000.00 778,947.66
REPUBLIC OF AUSTRIA-3.4%-22/11/22 940,000.00 1,068,950.14
REPUBLIC OF AUSTRIA-0.0%-23/07/15 450,000.00 460,602.45
REPUBLIC OF AUSTRIA-1.75%-23/10/20 1,070,000.00 1,178,130.99
REPUBLIC OF AUSTRIA-1.65%-24/10/21 855,000.00 953,398.53
REPUBLIC OF AUSTRIA-1.2%-25/10/20 900,000.00 993,352.50
REPUBLIC OF AUSTRIA-4.85%-26/03/15 700,000.00 949,479.30
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REPUBLIC OF AUSTRIA-0.75%-26/10/20 960,000.00 1,035,816.00)
REPUBLIC OF AUSTRIA-0.5%-27/04/20 685,000.00 727,050.09
REPUBLIC OF AUSTRIA-6.25%-27/07/15 740,000.00 1,133,607.18
REPUBLIC OF AUSTRIA-0.75%-28/02/20 550,000.00 595,741.56
REPUBLIC OF AUSTRIA-0.5%-29/02/20 545,000.00) 576,559.86
REPUBLIC OF AUSTRIA-2.4%-34/05/23 570,000.00 750,861.96
REPUBLIC OF AUSTRIA-4.15%-37/03/15 1,074,000.00 1,778,849.23
REPUBLIC OF AUSTRIA-3.15%-44/06/20 559,000.00 904,264.11
REPUBLIC OF AUSTRIA-1.5%-47/02/20 375,000.00 459,548.25
REPUBLIC OF AUSTRIA-3.8%-62/01/26 273,000.00 575,052.66
394,654,000.00 478,364,089.57

(58,417,822,618)

UK TREASURY-1.625%-71/10/22 495,000.00 564,894.00)
UK TREASURY-2.0%-20/07/22 1,870,000.00 1,896,834.50
UK TREASURY-3.75%-20/09/07 1,530,000.00 1,585,615.50
UK TREASURY-1.5%-21/01/22 2,030,000.00 2,059,824.35
UK TREASURY-8.0%-21/06/07 1,020,000.00 1,165,707.00
UK TREASURY-3.75%-21/09/07 1,110,000.00 1,187,478.00
UK TREASURY-4.0%-22/03/07 1,100,000.00 1,202,300.00)
UK TREASURY-1.75%-22/09/07 2,130,000.00 2,214,432.34
UK TREASURY-2.25%-23/09/07 1,610,000.00 1,725,839.50
UK TREASURY-1.0%-24/04/22 780,000.00 797,452.40
UK TREASURY-2.75%-24/09/07 935,000.00 1,040,888.75
UK TREASURY-5.0%-25/03/07 1,305,000.00, 1,630,300.61
UK TREASURY-1.5%-26/07/22 1,490,000.00 1,584,759.23
UK TREASURY-1.25%-27/07/22 1,410,000.00 1,477,898.26
UK TREASURY-4.25%-27/12/07 1,190,000.00 1,544,370.10
UK TREASURY-1.625%-28/10/22 1,180,000.00 1,276,207.76
UK TREASURY-6.0%-28/12/07 1,000,000.00 1,484,408.00)
UK TREASURY-4.75%-30/12/07 1,195,000.00, 1,706,867.73
UK TREASURY-4.25%-32/06/07 1,260,000.00, 1,765,254.96
UK TREASURY-4.5%-34/09/07 1,870,000.00, 2,767,068.92
UK TREASURY-4.25%-36/03/07 1,670,000.00, 2,457,683.72
UK TREASURY-1.75%-37/09/07 495,000.00 536,786.31
UK TREASURY-4.75%-38/12/07 1,410,000.00, 2,272,984.29
UK TREASURY-4.25%-39/09/07 1,240,000.00 1,902,561.01
UK TREASURY-4.25%-40/12/07 1,415,000.00, 2,201,206.54
UK TREASURY-4.5%-42/12/07 1,465,000.00, 2,407,050.67
UK TREASURY-3.25%-44/01/22 1,665,000.00 2,328,302.70
UK TREASURY-3.5%-45/01/22 1,740,000.00, 2,549,235.89
UK TREASURY-4.25%-46/12/07 1,425,000.00 2,371,656.00
UK TREASURY-1.5%-47/07/22 1,610,000.00, 1,666,301.70
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UK TREASURY-1.75%-49/01/22 290,000.00 318,195.54
UK TREASURY-4.25%-49/12/07 1,145,000.00; 1,977,584 .34
UK TREASURY-3.75%-52/07/22 1,327,000.00 2,193,122.01
UK TREASURY-1.625%-54/10/22 145,000.00; 158,016.65
UK TREASURY-4.25%-55/12/07 1,580,000.00 2,930,201.64
UK TREASURY-1.75%-57/07/22 1,075,000.00 1,224,910.02
UK TREASURY-4.0%-60/01/22 1,220,000.00 2,268,358.20]
UK TREASURY-3.5%-68/07/22 1,660,000.00 3,001,877.60]
UNITED KINGDOM GILT-0.5%-22/07/22 1,665,000.00 1,665,765.90
UNITED KINGDOM GILT-0.75%-23/07/22 1,625,000.00 1,640,387.77
UNITED KINGDOM GILT-2.0%-25/09/07 885,000.00 964,412.82
UNITED KINGDOM GILT-2.5%-65/07/22 1,142,000.00 1,630,821.68

54,404,000.00 71,345,824.91

(9,685,195,731)
SWEDISH GOVERNMENT-5.0%-20/12/01 7,410,000.00 7,990,558.68
SWEDISH GOVERNMENT-3.5%-22/06/01 7,700,000.00 8,610,910.00]
SWEDISH GOVERNMENT-1.5%-23/11/13 6,260,000.00 6,807,920.89
SWEDISH GOVERNMENT-2.5%-25/05/12 4,750,000.00 5,544,950.50]
SWEDISH GOVERNMENT-1.0%-26/11/12 4,690,000.00 5,109,848.80]
SWEDISH GOVERNMENT-0.75%-28/05/12 3,550,000.00 3,817,591.19
SWEDISH GOVERNMENT-0.75%-29/11/12 2,550,000.00 2,738,457.75
SWEDISH GOVERNMENT-3.5%-39/03/30 3,490,000.00 5,437,105.90]

40,400,000.00 46,057,343.71]

(530,120,026)
NORWEGIAN GOVERNMENT-3.75%-21/05/25 6,270,000.00 6,557,166.00
NORWEGIAN GOVERNMENT-2.0%-23/05/24 5,370,000.00 5,515,092.03
NORWEGIAN GOVERNMENT-3.0%-24/03/14 3,420,000.00 3,680,316.72
NORWEGIAN GOVERNMENT-1.75%-25/03/13 3,270,000.00 3,346,527.81
NORWEGIAN GOVERNMENT-1.5%-26/02/19 3,250,000.00 3,281,749.90]
NORWEGIAN GOVERNMENT-1.75%-27/02/17 2,840,000.00 2,915,569.56
NORWEGIAN GOVERNMENT-2.0%-28/04/26 2,540,000.00 2,663,545.60]
NORWEGIAN GOVERNMENT-1.75%-29/09/06 1,600,000.00 1,646,103.84

28,560,000.00 29,606,071.46

(373,036,500)
KINGDOM OF DENMARK-3.0%-21/11/15 6,930,000.00 7,544,760.30
KINGDOM OF DENMARK-1.5%-23/11/15 6,640,000.00 7,277,778.64
KINGDOM OF DENMARK-1.75%-25/11/15 8,040,000.00 9,245,598.00
KINGDOM OF DENMARK-0.5%-27/11/15 4,160,000.00 4,493,240.96
KINGDOM OF DENMARK-0.5%-29/11/15 1,500,000.00 1,622,160.00

KINGDOM OF DENMARK-4.5%-39/11/15 9,770,000.00 18,673,401.00

37,040,000.00 48,856,938.90

(799,299,520)
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POLAND GOVERNMENT BOND-0.0%-20/07/25 220,000.00 217,234 .88
POLAND GOVERNMENT BOND-5.25%-20/10/25 1,590,000.00; 1,670,302.95
POLAND GOVERNMENT BOND-2.0%-21/04/25 2,310,000.00 2,330,686.05
POLAND GOVERNMENT BOND-0.0%-21/05/25 540,000.00 525,590.76
POLAND GOVERNMENT BOND-1.75%-21/07/25 2,430,000.00 2,439,975.15
POLAND GOVERNMENT BOND-5.75%-21/10/25 1,410,000.00 1,542,476.55
POLAND GOVERNMENT BOND-2.25%-22/04/25 2,280,000.00 2,318,429.40]
POLAND GOVERNMENT BOND-5.75%-22/09/23 2,070,000.00 2,330,726.85
POLAND GOVERNMENT BOND-2.5%-23/01/25 2,100,000.00 2,155,755.00]
POLAND GOVERNMENT BOND-4.0%-23/10/25 2,270,000.00 2,476,570.00]
POLAND GOVERNMENT BOND-2.5%-24/04/25 2,030,000.00 2,092,930.00]
POLAND GOVERNMENT BOND-2.25%-24/10/25 320,000.00 325,348.51
POLAND GOVERNMENT BOND-3.25%-25/07/25 2,580,000.00 2,769,630.00]
POLAND GOVERNMENT BOND-2.5%-26/07/25 2,900,000.00 2,982,070.00]
POLAND GOVERNMENT BOND-2.5%-27/07/25 2,590,000.00 2,661,743.00]
POLAND GOVERNMENT BOND-2.75%-28/04/25 2,110,000.00 2,210,225.00]
POLAND GOVERNMENT BOND-5.75%-29/04/25 855,000.00 1,126,590.75
POLAND GOVERNMENT BOND-2.75%-29/10/25 320,000.00 336,384.00
30,925,000.00 32,512,668.85

(929,862,329)

IAUSTRALIAN GOVERNMENT-1.75%-20/11/21 1,680,000.00 1,697,478.88
IAUSTRALIAN GOVERNMENT-5.75%-21/05/15 2,270,000.00 2,468,462.24
IAUSTRALIAN GOVERNMENT-2.0%-21/12/21 1,355,000.00 1,389,203.72
IAUSTRALIAN GOVERNMENT-5.75%-22/07/15 1,940,000.00 2,215,967.32
IAUSTRALIAN GOVERNMENT-2.25%-22/11/21 920,000.00 959,563.58
IAUSTRALIAN GOVERNMENT-5.5%-23/04/21 1,920,000.00 2,243,256.00]
IAUSTRALIAN GOVERNMENT-2.75%-24/04/21 1,990,000.00 2,152,217.83
IAUSTRALIAN GOVERNMENT-3.25%-25/04/21 2,200,000.00 2,467,560.92
IAUSTRALIAN GOVERNMENT-4.25%-26/04/21 2,560,000.00 3,075,800.06
IAUSTRALIAN GOVERNMENT-4.75%-27/04/21 2,330,000.00 2,938,303.81
IAUSTRALIAN GOVERNMENT-2.75%-27/11/21 2,240,000.00 2,503,650.24
IAUSTRALIAN GOVERNMENT-2.25%-28/05/21 2,080,000.00 2,246,284.97
IAUSTRALIAN GOVERNMENT-2.75%-28/11/21 1,900,000.00 2,139,968.67
IAUSTRALIAN GOVERNMENT-3.25%-29/04/21 2,090,000.00 2,459,550.66
IAUSTRALIAN GOVERNMENT-2.75%-29/11/21 1,570,000.00 1,784,846.17
IAUSTRALIAN GOVERNMENT-2.5%-30/05/21 1,230,000.00 1,373,236.32
IAUSTRALIAN GOVERNMENT-1.5%-31/06/21 275,000.00 278,233.09
IAUSTRALIAN GOVERNMENT-4.5%-33/04/21 1,145,000.00 1,580,617.08
IAUSTRALIAN GOVERNMENT-2.75%-35/06/21 640,000.00 746,113.92
IAUSTRALIAN GOVERNMENT-3.75%-37/04/21 930,000.00 1,229,287.76
IAUSTRALIAN GOVERNMENT-3.25%-39/06/21 662,000.00 829,462.63
IAUSTRALIAN GOVERNMENT-2.75%-41/05/21 280,000.00 325,891.46
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AUSTRALIAN GOVERNMENT-3.0%-47/03/21 990,000.00 1,213,749.00
35,197,000.00 40,318,706.33

(3,043,659, 140)

SINGAPORE GOVERNMENT-2.0%-20/07/01 320,000.00 320,836.48
SINGAPORE GOVERNMENT-3.25%-20/09/01 585,000.00 595,179.00
SINGAPORE GOVERNMENT-2.25%-21/06/01 610,000.00 616,283.00
SINGAPORE GOVERNMENT-1.25%-21/10/01 370,000.00 366,453.55
SINGAPORE GOVERNMENT-1.75%-22/04/01 210,000.00 210,273.00
SINGAPORE GOVERNMENT-3.125%-22/09/01 470,000.00 490,116.00)
SINGAPORE GOVERNMENT-1.75%-23/02/01 320,000.00 320,256.00
SINGAPORE GOVERNMENT-2.75%-23/07/01 655,000.00 680,021.00
SINGAPORE GOVERNMENT-2.0%-24/02/01 100,000.00 101,046.56
SINGAPORE GOVERNMENT-3.0%-24/09/01 540,000.00 571,590.00
SINGAPORE GOVERNMENT-2.375%-25/06/01 200,000.00 206,200.00
SINGAPORE GOVERNMENT-2.125%-26/06/01 300,000.00 305,250.00
SINGAPORE GOVERNMENT-3.5%-27/03/01 540,000.00 601,668.00
SINGAPORE GOVERNMENT-2.625%-28/05/01 415,000.00 437,138.17
SINGAPORE GOVERNMENT-2.875%-29/07/01 200,000.00 216,000.00
SINGAPORE GOVERNMENT-2.875%-30/09/01 330,000.00 356,400.00
SINGAPORE GOVERNMENT-3.375%-33/09/01 415,000.00 475,895.02
SINGAPORE GOVERNMENT-2.25%-36/08/01 220,000.00 221,144.00
SINGAPORE GOVERNMENT-2.75%-42/04/01 375,000.00 401,325.00)
SINGAPORE GOVERNMENT-2.75%-46/03/01 510,000.00 541,875.00
7,685,000.00 8,034,949.78

(643,117,380)

MALAYSIA GOVERNMENT-3.659%-20/10/15 1,010,000.00 1,015,706.50
MALAYSIA GOVERNMENT-4.048%-21/09/30 460,000.00 467,337.00)
MALAYSIA GOVERNMENT-3.62%-21/11/30 850,000.00 856,587.50
MALAYSIA GOVERNMENT-3.882%-22/03/10 550,000.00 557,950.47
MALAYSIA GOVERNMENT-3.795%-22/09/30 760,000.00 770,108.00
MALAYSIA GOVERNMENT-3.8%-23/08/17 800,000.00 810,840.00
MALAYSIA GOVERNMENT-4.059%-24/09/30 430,000.00 441,610.00)
MALAYSIA GOVERNMENT-3.882%-25/03/14 120,000.00 122,168.22
MALAYSIA GOVERNMENT-3.955%-25/09/15 980,000.00 1,002,540.00
MALAYSIA GOVERNMENT-3.906%-26/07/15 480,000.00 490,560.00)
MALAYSIA GOVERNMENT-3.9%-26/11/30 450,000.00 458,325.00)
MALAYSIA GOVERNMENT-3.899%-27/11/16 650,000.00 661,050.00
MALAYSIA GOVERNMENT-3.885%-29/08/15 300,000.00 306,300.00
MALAYSIA GOVERNMENT-4.642%-33/11/07 700,000.00 760,550.00
MALAYSIA GOVERNMENT-4.254%-35/05/31 600,000.00 621,000.00
MALAYSIA GOVERNMENT-4.762%-37/04/07 1,140,000.00 1,247,160.00
MALAYSIA GOVERNMENT-4.893%-38/06/08 300,000.00 334,659.51
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MALAYSIA GOVERNMENT-4.935%-43/09/30 590,000.00 655,490.00
MALAYSIA GOVERNMENT-4.736%-46/03/15 920,000.00 986,240.00
MALAYSIA GOVERNMENT-4.921%-48/07/06 400,000.00 444,133.36
MALAYSIAN GOVERNMENT-3.889%-20/07/31 800,000.00 805,761.68
MALAYSIAN GOVERNMENT-4.16%-21/07/15 1,780,000.00 1,810,705.00
MALAYSIAN GOVERNMENT-3.418%-22/08/15 850,000.00 850,917.57,
MALAYSIAN GOVERNMENT-3.48%-23/03/15 1,750,000.00 1,753,849.47
MALAYSIAN GOVERNMENT-4.181%-24/07/15 940,000.00 970,080.00
MALAYSIAN GOVERNMENT-4.392%-26/04/15 1,270,000.00 1,331,515.37,
MALAYSIAN GOVERNMENT-3.892%-27/03/15 450,000.00 458,165.29
MALAYSIAN GOVERNMENT-3.502%-27/05/31 650,000.00 644,498.12
MALAYSIAN GOVERNMENT-3.733%-28/06/15 600,000.00 603,600.00
MALAYSIAN GOVERNMENT-5.248%-28/09/15 750,000.00 841,430.17
MALAYSIAN GOVERNMENT-4.498%-30/04/15 1,210,000.00 1,288,045.00
MALAYSIAN GOVERNMENT-4.232%-31/06/30 1,035,000.00 1,080,943.96
MALAYSIAN GOVERNMENT-4.127%-32/04/15 450,000.00 464,970.64
MALAYSIAN GOVERNMENT-3.844%-33/04/15 980,000.00 981,421.88
26,005,000.00 26,896,219.71
(707,908,502)
REPUBLIC OF SOUTH AFRICA-6.75%- 4,650,000.00 4,680,884.60
21/03/31
REPUBLIC OF SOUTH AFRICA-7.75%- 7,280,000.00 7,397,638.60
23/02/28
REPUBLIC OF SOUTH AFRICA-10.5%- 16,800, 000.00 19,029,106.32
26/12/21
REPUBLIC OF SOUTH AFRICA-8.0%- 9,000,000.00 8,545,926.60
30/01/31
REPUBLIC OF SOUTH AFRICA-7.0%- 9,600,000.00 8,266,264.32
31/02/28
REPUBLIC OF SOUTH AFRICA-8.25%- 8,920,000.00 8,362,419.72
32/03/31
REPUBLIC OF SOUTH AFRICA-8.875%- 7,310,000.00 7,027,092.03
35/02/28
REPUBLIC OF SOUTH AFRICA-6.25%- 8,300,000.00 6,149,098.99
36/03/31
REPUBLIC OF SOUTH AFRICA-8.5%- 9,200,000.00 8,456,393.90
37/01/31
REPUBLIC OF SOUTH AFRICA-9.0%- 6,910,000.00 6,560,298.72
40/01/31
REPUBLIC OF SOUTH AFRICA-6.5%- 7,450,000.00 5,360,665.38
41/02/28
REPUBLIC OF SOUTH AFRICA-8.75%- 10,650,000.00 9,757,337.23
44/01/31
REPUBLIC OF SOUTH AFRICA-8.75%- 16,900,000.00 15,467,446.15
48/02/28
122,970,000.00 115,060,572.56
(884,815,802)
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151,523,673,011]
(151,523,673,011)

QY @)

(G )
207 100.0% 47.2%
32 100.0% 1.9%
15 100.0% 0.8%
288 100.0% 38. 6%
42 100.0% 6.4%
8 100..0% 0.3%
8 100..0% 0.2%
6 100.0% 0.5%
18 100.0% 0.6%
23 100.0% 2.0%
20 100.0% 0.4%
34 100.0% 0.5%
13 100.0% 0.6%

2018 7 10 2019 7 10
- 667,333,092

2,111,616,255
89,730,937,500
5,482,980
117,260,400
8,740,000

1,304,059,914
95,014,195,560
36,948,700
141,507,000

91,974,037,135

97,164,044,266
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2018 7 10 2019 7 10

91,974,037,135

97,164,044,266

8,488,900 631,620

- 37,350,000
1,188,612,360 =
- 9,864,895

3,398 2,228
1,197,104,658 47,848,743
1,197,104,658 47,848,743

42,290,906,427

48,486,026,050

45,648,710,983

51,467,484,540

90,776,932,477

97,116,195,523

90,776,932,477

97,116,195,523

91,974,037,135

97,164,044,266

81/129

2018 7 10 2019 7 10
2017 7 11 2018 7 11
48,342,334,586 42,290,906,427
592,565,930 4,752,854,336
6,643,994,089 1,395,049,780
41,515,691,833 44,241,392,463
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775,214,594 1,407,318,520
42,290,906, 427 45,648,710,983
42,290,906, 427 45,648,710,983
485,600,000 668,800,000
2017 7 11 2018 7 11
2018 7 10 2019 7 10
2018 7 10 2019 7 10
€Y) @
@ @
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2018 7 10
1,853,804, 800,
1,853,804,800;
2019 7 10
1,635,836,484
1,635,836,484
()
( )
2018 7 10
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1,068,100, 000 1,065,120,000 2,980,000
1,068,100,000 1,065,120,000 2,980,000
2019 7 10
2,070,630,000 2,107,000,000 36,370,000
2,070, 630,000 2,107,000,000 36,370,000
1.
2.
3.
4.
2018 7 10 7 10
1 2.1465 |1 2.1275
a ) (21,465 )| (21,275 )
(€H)
162,000 698.00 113,076,000,
16,200 3,285.00 53,217,000

84/129



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodooodnoodd

64,800 973.80 63,102,240
162,000, 2,741.00 444,042,000
32,400 3,935.00 127,494,000,
162,000 1,063.00] 172,206,000,
162,000 893.00 144,666,000
32,400 1,166.00] 37,778,400
81,000 1,470.00] 119,070,000
162,000 3,187.00 516,294,000
162,000 1,848.50] 299,457,000
162,000 1,503.00] 243,486,000
162,000 313.00 50,706,000
162,000 2,477.00 401,274,000
32,400 7,690.00 249,156,000
81,000 4,605.00 373,005,000
32,400 2,404.00 77,889,600
162,000 5,024.00 813,888,000
162,000 2,367.00 383,454,000
162,000 1,158.00] 187,596,000
162,000 4,830.00 782,460,000
162,000 1,872.00] 303,264,000
81,000 2,670.00 216,270,000
162,000 2,447.50 396,495,000
16,200 1,319.00] 21,367,800
16,200 406.00 6,577,200
32,400 1,819.00] 58,935,600
162,000, 770.00 124,740,000,
162,000, 588.00 95,256,000
16,200 1,901.00 30,796,200
162,000, 1,254.00 203,148,000
162,000, 1,103.00 178,686,000,
16,200 2,944.00 47,692,800
162,000, 483.00 78,246,000
162,000, 4,645.00 752,490,000
81,000 1,485.00 120,285,000,
32,400 2,718.00 88,063,200
32,400 3,130.00 101,412,000,
162,000, 9,691.00 1,569,942,000;
32,400 2,524.00 81,777,600
81,000 743.40Q 60,215,400
16,200 2,185.00 35,397,000
162,000, 1,322.00 214,164,000
162,000, 8,275.00 1,340,550,000;
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16,200 2,811.00 45,538,200
162,000, 5,415.00 877,230,000
162,000, 8,124.00 1,316,088,000;
162,000 5,084.00 823,608,000
162,000 1,913.00] 309,906,000
162,000 3,862.00 625,644,000
810,000 1,572.50] 1,273,725,000
162,000 2,006.00 324,972,000
162,000 6,238.00 1,010,556,000
162,000 7,250.00 1,174,500,000
162,000 6,156.00 997,272,000
162,000 5,955.00 964,710,000
162,000 3,886.00 629,532,000

64,800 3,190.00 206,712,000
162,000 535.10 86,686,200

81,000 2,042.00 165,402,000
162,000 4,204.00 681,048,000

32,400 3,680.00 119,232,000

16,200 719.00] 11,647,800

48,600 2,738.00 133,066,800,

16,200 4,115.00 66,663,000

16,200 3,175.00 51,435,000
162,000 1,052.00] 170,424,000

81,000 4,330.00 350,730,000
162,000 1,564.00] 253,368,000

16,200 1,813.00 29,370,600

16,200 692.00 11,210,400

16,200 1,523.50 24,680,700

16,200 2,259.00 36,595,800
162,000, 228.00 36,936,000

16,200 2,428.00 39,333,600

16,200 2,453.00 39,738,600

16,200 2,999.00 48,583,800

81,000 3,135.00 253,935,000

32,400 3,370.00 109,188,000,

16,200 3,175.00 51,435,000
162,000, 1,415.50 229,311,000
162,000, 413.00 66,906,000

16,200 1,300.00 21,060,000
162,000, 2,059.00 333,558,000

32,400 1,796.00 58,190,400

32,400 5,540.00 179,496,000,
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162,000, 1,199.00 194,238,000,
162,000, 2,523.50 408,807,000
32,400 3,615.00 117,126,000,
162,000 2,731.00 442,422,000
162,000 1,747.00] 283,014,000
32,400 2,889.00 93,603,600
162,000 14,160.00 2,293,920,000;
162,000 940.00 152,280,000
162,000 314.00 50,868,000
162,000 1,315.00] 213,030,000
32,400 396.00 12,830,400
16,200, 4,789.00 77,581,800
16,200, 2,466.00 39,949,200
162,000 816.00 132,192,000
162,000 1,081.00] 175,122,000
162,000 1,785.00] 289,170,000
32,400 4,057.00 131,446,800
162,000 1,450.00] 234,900,000
32,400 3,695.00 119,718,000
162,000 3,550.00 575,100,000
162,000 5,480.00 887,760,000
32,400 2,125.00 68,850,000
16,200 4,385.00 71,037,000
16,200 7,778.00 126,003,600
16,200 1,325.00] 21,465,000
324,000 1,735.00 562,140,000
162,000, 927.50 150,255,000,
162,000, 5,955.00 964,710,000
162,000, 8,460.00 1,370,520,000;
162,000, 1,818.00 294,516,000
162,000, 2,122.00 343,764,000
324,000 3,035.00 983,340,000
162,000, 1,312.00 212,544,000
162,000, 19,595.00 3,174,390,000
324,000 7,098.00 2,299,752,000
162,000, 2,095.00 339,390,000
32,400 4,890.00 158,436,000,
243,000 3,193.00 775,899,000
162,000, 1,052.00 170,424,000,
162,000, 16,405.00 2,657,610,000
162,000, 4,564.00 739,368,000
16,200 938.00 15,195,600

87/129



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodooodnoodd

16,200 2,528.00 40,953,600
162,000, 773.70 125,339,400,
81,000 1,221.00 98,901,000
162,000 6,908.00 1,119,096,000;
162,000 860.00 139,320,000
16,200, 512.00] 8,294,400
32,400 1,113.00] 36,061,200
324,000 2,859.50 926,478,000
162,000 4,723.00 765,126,000
162,000 2,766.50 448,173,000
162,000 1,898.00] 307,476,000
648,000 3,291.00 2,132,568,000]
162,000 1,568.00] 254,016,000
648,000 1,216.00] 787,968,000
162,000 565.00 91,530,000
81,000 1,744.00] 141,264,000
81,000 2,341.00 189,621,000
162,000 5,020.00 813,240,000
16,200 545.00 8,829,000
16,200 1,517.50] 24,583,500
16,200 1,267.50] 20,533,500
32,400 2,686.00 87,026,400
32,400 1,922.00] 62,272,800
32,400 3,145.00 101,898,000
81,000 1,949.00] 157,869,000
81,000 2,584.00 209,304,000
32,400 7,130.00 231,012,000
81,000 3,990.00 323,190,000
16,200 10,250.00 166,050,000
16,200 8,845.00 143,289,000,
16,200 21,770.00 352,674,000
16,200 5,810.00 94,122,000
162,000, 2,190.00 354,780,000
16,200 1,795.00 29,079,000
16,200 2,663.00 43,140,600
16,200 1,436.00 23,263,200
16,200 3,639.00 58,951,800
81,000 2,963.00 240,003,000
64,800 332.00 21,513,600
162,000, 4,935.00 799,470,000
16,200 426.00 6,901,200
32,400 5,170.00 167,508,000,
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972,000 2,857.50 2,777,490,000
16,200 2,573.50 41,690,700
16,200 4,750.00 76,950,000

810,000 1,474.00 1,193,940,000;

162,000 4,895.00 792,990,000

972,000 5,182.00 5,036,904,000
16,200, 348.00 5,637,600

162,000 2,075.00 336,150,000

162,000 725.80 117,579,600

162,000 3,340.00 541,080,000

162,000 1,807.00] 292,734,000

162,000 1,638.50] 265,437,000

162,000 2,931.50 474,903,000
81,000 1,290.00] 104,490,000

162,000 901.00 145,962,000

162,000 3,773.00 611,226,000

648,000 2,678.00 1,735,344,000
81,000 1,234.00] 99,954,000

162,000 2,410.00 390,420,000

162,000 1,865.00] 302,130,000

162,000 66,880.00 10,834,560,000 10,000

162,000 422.00 68,364,000
16,200 1,739.00] 28,171,800
16,200 2,651.00 42,946,200

162,000 526.40 85,276,800
16,200 459.60 7,445,520
16,200 3,946.00 63,925,200
16,200 3,839.00 62,191,800

162,000 569.00 92,178,000
32,400 2,037.00 65,998,800

162,000 819.00 132,678,000

162,000 158.50] 25,677,000

162,000, 474.80 76,917,600

162,000, 380.40 61,624,800

162,000, 1,005.00 162,810,000,
40,500 4,370.00 176,985,000,
48,600 3,590.00 174,474,000
32,400 2,601.00 84,272,400
16,200 1,634.00 26,470,800
81,000 5,656.00 458,136,000
32,400 1,196.50 38,766,600
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162,000, 1,295.00 209,790,000
162,000, 640.00 103,680,000
162,000, 2,604.00 421,848,000
162,000 2,027.50 328,455,000
81,000 1,260.00] 102,060,000
162,000 3,983.00 645,246,000
48,600 2,142.00 104,101,200
162,000 3,875.00 627,750,000
32,400 4,090.00 132,516,000
162,000 1,169.00] 189,378,000
486,000 3,495.00 1,698,570,000
162,000 1,205.00] 195,210,000
81,000 1,015.00] 82,215,000
162,000 9,042.00 1,464,804,000
28,746,900 95,014,195,560]

&)
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2019 7 31

12,389,138,528

116,722,305

12,272,416,223

6,604,449,003

1.8582

44,405,913,704

932,413,146

43,473,500,558

18,589,774,933

2.3386

152,582,633,568

132,046,337

152,450,587,231

66,197,641,042

2.3030

91/129



97,463,429,855

195,028,213

97,268,401,642

45,740,991,409

2.1265
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2019 7

31

10

2019 7

399

2019 7

2019 7
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17,363,045,900
230,000,000
197,012,500

31

13 5
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830 183,708

783 156,726

253 9,400

530 147,325

47 26,982

33 850

14 26,132

38 59
19 52
193 60 2018 2019
31
( )
59 60
(2018 31 ) (2019 31 )

3 14,024 20,680
19 1
551 495
73 38
15,873 16,867
3 3,174 618
1,128 2,408
2,776 791
2,3 4,179 869
41,800 42,769
1 68 136
1 122 137
191 274
99 107
99 107
14,103 16,755
25,769 25,769
490 447
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1,504 1,913
41,868 44,886
42,159 45,268
83,959 88,038

( )
59 60
(2018 31 ) (2019 31 )
3,804 354
5,874 6,112
7 7
91 71
5,124 3 5,299
651 734
4,634 3 3,897
2,185 2,382
788 4 621
2,286 2,680
198 210
41 3 172
19,813 16,431
1,316 1,405
318 629

1,634 2,035
21,448 18,466
17,363 17,363

5,220 5,220

5,220 5,220
39,959 47,142
39,959 47,142

786 833
61,756 68,891
408 493
346 185
754 679
62,511 69,571
83,959 88,038
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( )
59 60
2017 2018
2018 31 ) 2019 31 )
70,609 77,264
5,398 3,063
76,008 80,328
30,448 32,834
973 960
2 2
18,132 18,251
862 890
17,241 17,333
28 27
520 541
740 794
173 128
348 334
68 69
24 19
125 243
50,817 53,385
9,096 9,783
507 241
198 210
6,083 6,589
20 61
2,286 2,680
99 92
16 13
455 476
424 428
890 888
355 378
24 52
152 108
974 1,071
3,175 3,106
15,664 16,401
9,526 10,540
( )
59 60
2017 2018
2018 31 ) 2019 31 )
26 37
1,120 1,865
1 1
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142
1 21
79 58
4 48
1,272 2,176
223 286
295
0 78
212
34 24
767 388
10,030 12,328
199 218
199 218
133 176
7 0
117 180
81
340 357
9,890 12,189
3,217 3,741
307 375
2,910 3,366
6,979 8,823
59 2017 2018
( )
17,363 5,220 5,220 34,015 34,015 672 55,926
1,036 1,036 1,036
6,979 6,979 6,979
113 113
5,943 5,943 113 5,830
17,363 5,220 5,220 39,959 39,959 786 61,756
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282 266 548 56,475
1,036
6,979
113
125 80 206 206
125 80 206 6,036
408 346 754 62,511
60 2018 2019 31
( )
17,363 5,220 5,220 39,959 39,959 786 61,756
1,640 1,640 1,640
8,823 8,823 8,823
47 47
7,182 7,182 47 7,135
17,363 5,220 5,220 47,142 47,142 833 68,891
408 346 754 62,511
1,640
8,823
47
85 160 75 75
85 160 75 7,060
493 185 679 69,571
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60
2018
2019 31

o

&)

¢

&)

@

@

®

1€Y)

@

®

*

2016

15
20

10
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29 30 30
30 30 30
)
)
2022
)
( )
60
2018
2019 31
( )
28 30 16
1,014
1,504
59 60
(2018 31 ) (2019 31 )
1,260 1,281
612 655
3,030
( ) ( )
3,189 1,347
592 127
345 ( )
( ) 350
419 767
376 162
677
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553 468
Nikko
Asset Management Americas, Inc.
103
59 60
2017 2018
2018 31 2019 31
979 1,831
407 54
213 75
59 2017 2018 31
197,012,500 197,012,500
1,119,100 182,600 1,301,700
)
( )
2009 o 1,689,600 194,700 | 1,494,900
2009 @ 174,900 66,000 108,900
2011 o 2,890,800 204,600 | 2,686,200
2016 o 4,404,000 786,000 | 3,618,000
2016 @ 4,409,000 532,000 | 3,877,000
9,159,300 | 4,409,000 | 1,783,300 | 11,785,000
() 2016 @

101/129



EDINETCI I
OOooOooooooooooonon(e1243o)
O000oOoOddooooooooOoOaOon
2009 (1)1,494,900 2009 (2)108,900 2011
(1)2,686,200

2016
(1) 2016 1)
(€H)
( ) )
2017 25 1,036 5.29 | 2017 31 2017 22
)
( ) )
2018 31 1,640 8.38 | 2018 31 | 2018 23
60 2018 2019 31
197,012,500 197,012,500
1,301,700 64,000 1,365,700
)
( )
2009 o 1,494,900 323,400 | 1,171,500
2009 > 108,900 33,000 75,900
2011 o 2,686,200 630,300 | 2,055,900
2016
3,618,000 3,618,000
(¢))
2016 > 3,877,000 66,000 | 3,811,000
2017 o 4,422,000 66,000 | 4,356,000
11,785,000 | 4,422,000 | 1,118,700 | 15,088,300
() 2017 o)
2009 (1)1,171,500 2009 (2)75,900 2011
(1)2,055,900 2016 (1)1,206,000
2016 (1)2,412,000 2016 @ 2017
(€H)
(€H)

102/129



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodnoooooodd

( ) )
2018 31 1,640 8.38 | 2018 31 2018 23
)
( ) (@)
2019 28 3,212 16.42 | 2019 31 | 2019 24
( )
59 60
2017 2018
2018 31 2019 31
866 853
923 6,704
1,790 7,558
59 (2017 2018 31
(€]
)

10

103/129



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

(©)
2018 31
( )
(D D
a 14,024 14,024
@ 15,873 15,873
[€) 3,174 3,174
O 1,128 1,128
®)
14,106 14,106
®) (5,874) (5,874)
) (4,634) (4,634)
®) « 2
(14) (14)
336 336
321 321
1) )
2)
)
(€H) @ ©)
®)

104/129



©)

©))

Q)

16

22,876

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

23

*

2,892

10
10

14,024
15,873
3,174

19

616 1,743 545

33,090

616 1,743 545

60

€Y)

@

2018

10

2019 31

105/129



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

©)
2019 31
( )
(D (D

Qa 20,680 20,680
@ 16,867 16,867
®) 618 618
[0 2,408 2,408
®)

16,740 16,740
) (6,112) (6,112)
©) (3,897) (3,897)
® (2

(€D (€D

127 127)

(158) (158)
1) )
2)

106/129



EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

)
€Y @ ©) 4
®)
©) )
®
35
127
16
®)
22,876 2,892
(
10
10
20,680
16,867
618
1 163 6,929 1,363
38,167 163 6,929 1,363
59 (2017 2018 31 )
( )
22,876
2,892
)
(
8,544 7,535 1,008

107/129



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodnoooooodd

8,544 7,535 1,008
5,561 5,982 420
5,561 5,982 420
14,106 13,518 588
) 50
30 50
16
( )
2,792 199 133
2,792 199 133
60 ( 2018 31 )
)
22,876
2,892
)
( )
9,340 8,440 900
9,340 8,440 900
7,400 7,589 188
7,400 7,589 188
16,740 16,029 711
) 50
30 50

16

108/129



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

( )
4,189 218 176
4,189 218 176
59 (2018 31 )
2,422 14 14
2,422 14 14
)
4,447 196
109 10
1,783 65
541 25
2,156 32
154 6
9,192 336
)
60 (2019 31 )
1
2,407 3 3
2,407 3 3

109/129



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

)
2
1,792 35 35
1,792 35 35
)
2,251 4
63 0
975 18
518 8
2,149 58
81 0
6,040 127
)
59 60
2017 2018
2018 31 2019 31
( ) ( )
Q) 3,008 | (1) 3,010
Q©) 10,409 | (2) 10,668
3) 1,827 | (3) 1,704
50 (2017 2018 31 )
1

110/129



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

1,190
130

66
76
1,313

1,313
1,313

1,316

1,316
1,316

130

132

0.2

222

60 ( 2018 2019 31 )

1,313
142

12
59
1,411

1,411
1,411

1,405

1,405
1,405

111/129



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

3
142
2
3
148
4
0.2
230
59 ( 2017 2018 31 )
( )
(€)) ( )
2009 () 2009 @
271 48
19,724,100 1,702,800
) T T
2010 2010 20
2012 22
2012 22
2020 21
2011 [€)) 2016 ()
186 16
() 6,101,700 4,437,000
2011 10 2016 15

112/129



EDINETOOOO

00000000000 DO00OmD((EL2430)
Oooooddoodnoooooodd

2013 10 2018 15
2013 10 2018 7 15
2021 10 2026 7 31
2016 @
31
4,409,000
)
2017 27
2019 27
2019 4 27
2027 4 30
)
@ )
2009 [€h) 2009 @)
2010 2010 20
)
1,689,600 174,900
0 0
194,700 66,000
0 0
1,494,900 108,900
)

113/129




EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2011 @ 2016 @
2011 10 2016 15
)
2,890,800 4,404,000
0 0
204,600 786,000
0 0
2,686,200 3,618,000
)
2016 @
2017 27
)
4,409,000
532,000
0
3,877,000
)
)
2009 ) 2009 ©)
2010 2010 20
D) 625 625
0 0
) )

114/129




EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodooooooodd

2011 @ 2016 @
2011 10 2016 15
) 737C ) 558
() ) 0 0
2016 ©))
2017 27
() 553
() ) 0
)
1,149
737
60 ( 2018 2019 31 )
( )
(€9) ( )
2009 () 2009 @
271 48
) 19,724,100 1,702,800
2010 2010 20
2012 22
2012 22
2020 21
2011 (6 2016 @
186 16
6,101,700 4,437,000
) U U
2011 10 2016 15

115/129



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodnoooooodd

2013 10 2018 15
2013 10 2018 7 15
2021 10 2026 7 31
2016 @ 2017 @
31 36
) 4,409,000 4,422,000
2017 27 2018 27
2019 27 2020 27
2019 4 27 2020 4 27
2027 4 30 2028 4 30
)
@ )
2009 @ 2009 ©)
2010 2010 20
)
1,494,900 108,900
0 0
323,400 33,000
0 0
1,171,500 75,900
)

116/129




EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2011 @ 2016 @
2011 10 2016 15
)
2,686,200 3,618,000
0 0
630,300 0
0 0
2,055,900 3,618,000
)
2016 0) 2017 @
2017 27 2018 27
)
3,877,000
0 4,422,000
66,000 66,000
0 0
3,811,000 4,356,000
)
()
2009 ) 2009 ©)
2010 2010 20
() 625 625
0 0
) )
2011 @ 2016 )

117/129



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodooooooodd

2011 10 2016 15
() 737( ) 558
0 0
) )
2016 0 2017 @
2017 27 2018 27
() 553 694
0 0
) )
)
2,128
737
)
59 60
(2018 31 ) (2019 31 )
( ) ( )
700 820
96 96
1,430 1,430
402 430
111 103
526 761
3,268 3,643
1,430 1,430
1,838 2,212
180 217
152 81
333 299
1,504 1,913

118/129



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

100 30.6
0.8
4.4
0.6
27.6
59 ( 2017 2018 31 )
@
)
)
( ) ( ) ( )
)
( 159 550
SGD
2,000 ) SGD
) ( 2 6,800 )
D
( 13 8
Nikko Asset SGD SGD
IKKO Asse 162
Management 342,369 ) ) 110 )
International (SGD )| 100.00 1
Limited
( ) 577
3
( ) 12 3
3
2,466
SGD
4 30,369 )
100
« ) 100.00 5 100
)
SGD11,000 1
159 SGD2,000 159 SGD2,000

119/129



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

5,000 1
Nikko Asset Management International Limited 30,369,000
2,000
50
@
@
( )
2017 12 31
27,012
5,141
21,871
15,830
5,266
3,594
60 ( 2018 2019 31 )
@
)
)
( ) ( ) ( )
(@D)
554
( SGD
6,800 )
2
) (2
QY
( 8
SGD
) 104 )
1
Nikko Asset
Management 342,369 ( 1,807 1,830
International (6 ) 100.00 usb USD
Limited ) | 16,500 ) 16,500 )
«9
()

120/129



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodooooooodd

( 17 17
usb usb
) 209 ) 209 )
)
( ) 577
)
( ) 12 3
3
Nikko AM
Ar:we r(i)cas (1U3 SlD1 079) 1, Séé
Holding Co., 100.00 9,000 )
Inc. ¢ 9 ’
5,364
( usb
) 50,000 )
7
¢ 6 «Dn
Nikko Asset 181,542 5,526
Management usb
Americas, G 100.00 ( 50,000 )
Inc. C 5 ) «n
)
65
( usb
) 593 )
)
)
SGD11,000 1
554 SGD6, 800 554 SGD6, 800
5,000 5,000 1
1,807 usD16,500 1,807 UsD16,500
Nikko AM Americas Holding Co., Inc. Nikko Asset Management Americas, Inc.
usb50,000 1
5,364 usD50,000 5,526 usD50,000 5,364
UsD50,000 5,526 UsD50,000
@
¢))
( )
2018 12 31
26,768

5,586

121/129



59

60

59

60

59

60

2017

2018

2017

10

2018

10

2017

2018

21,181

14,075
3,894
2,730

2018

2019

2018

2019

2018

2019

31

31

31

31

31

31

122/129

90

90

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

59 2017 2018 31
60 2018 2019 31
59 2017 2018 31
60 2018 2019 31
59 60
2017 2018
2018 31 2019 31
319 40 355 59
35 64 45 08
)
59 60
2017 2018
2018 31 ) 2019 31
6,979 8,823
6,979 8,823
195,794 195,677
2009 2009
(1) 1,494,900 2009 (1) 1,171,500 2009
(2) 108,900 (2) 75,900
2011 2011
(1) 2,686,200 2016 (1) 2,055,900 2016
€)) ()

3,618,000 2016
(2) 3,877,000

3,618,000 2016
(2) 3,811,000
2017
(1) 4,356,000

59
(2018 31 )

60
(2019 31 )

62,511

69,571

123/129



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodnoooooodd

62,511 69,571
195,711 195,647
2019 3
35,000

124/129



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodoooddoooooodd

2019 3

3,067

48,323

3,000

6,000

3,000

3,000

11,945

7,495

1,270

14,100

135,000

51,250

12,014

10,000

42,103

48,652

25,000

90,845

24,658

8,500

27,408

6,121

37,322

12,500

45,743

10,000

10,005

15,400

56,967

17,363

125/129



13

37

126/129

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

127/129



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

193

2019

31

2018

2019 13

2019 31 60

(

).

128/129



193

2019

10

2018

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2019

11 2019 10

(

).

129/129



	表紙
	本文
	第一部証券情報
	（１）ファンドの名称
	（２）内国投資信託受益証券の形態等
	（３）発行（売出）価額の総額
	（４）発行（売出）価格
	（５）申込手数料
	（６）申込単位
	（７）申込期間
	（８）申込取扱場所
	（９）払込期日
	（１０）払込取扱場所
	（１１）振替機関に関する事項
	（１２）その他

	第二部ファンド情報
	第１ファンドの状況
	１ファンドの性格
	（１）ファンドの目的及び基本的性格
	（２）ファンドの沿革
	（３）ファンドの仕組み

	２投資方針
	（１）投資方針
	（２）投資対象
	（３）運用体制
	（４）分配方針
	（５）投資制限

	３投資リスク
	４手数料等及び税金
	（１）申込手数料
	（２）換金（解約）手数料
	（３）信託報酬等
	（４）その他の手数料等
	（５）課税上の取扱い

	５運用状況
	財産３分法ファンド（不動産・債券・株式）資産成長型
	（１）投資状況
	（２）投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	（３）運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	（４）設定及び解約の実績



	第２管理及び運営
	１申込（販売）手続等
	２換金（解約）手続等
	３資産管理等の概要
	（１）資産の評価
	（２）保管
	（３）信託期間
	（４）計算期間
	（５）その他

	４受益者の権利等

	第３ファンドの経理状況
	１財務諸表
	財産３分法ファンド（不動産・債券・株式）資産成長型
	（１）貸借対照表
	（２）損益及び剰余金計算書
	（３）注記表
	（４）附属明細表


	２ファンドの現況
	財産３分法ファンド（不動産・債券・株式）資産成長型
	純資産額計算書


	第４内国投資信託受益証券事務の概要

	第三部委託会社等の情報
	第１委託会社等の概況
	１委託会社等の概況
	２事業の内容及び営業の概況
	３委託会社等の経理状況
	（１）貸借対照表
	（２）損益計算書
	（３）株主資本等変動計算書

	４利害関係人との取引制限
	５その他

	第２その他の関係法人の概況
	１名称、資本金の額及び事業の内容
	２関係業務の概要
	３資本関係

	第３その他

	監査報告書

