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2014
2037 12 31 20.315 ( 15 0.315 )
2038 20 ( 15 )
( )
2014
2037 12 31 15.315 ( 15 0.315 )
2038 15 ( 15
)
2019 10
2019 30
)
) (@D)
267,983,920 98.50
2,738,063 1.01
( — 1,334,875 0.49
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1 26,995.4589 9,929| 268,037,911 9,927| 267,983,920/ 98.50
2 27.1497| 100,853.84| 2,738,151 100,850.61| 2,738,063| 1.01
(@)
98.50
1.01
99.51
)
2019
( ) (@)
(2017 25 ) 765 765 9,999 9,999
(2018 2% ) 938 938 9,895 9,895
(2018 25 ) 478 478 9,802 9,802
(2019 2% ) 435 435 9,879 9,879
(2019 25 ) 274 274 10,037 10,037
2018 477 — 9,796 —
10 472 — 9,771 —
1 449 — 9,723 —
12 442 — 9,716 —
2019 442 — 9,771 —
437 — 9,819 —
435 — 9,894 —
430 — 9,917 —
423 — 9,914 —
394 — 9,998 —
299 — 10,038 —
286 — 10,080 —
272 — 10,035 —
)
(@)
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2019 25 2019 25
2,548,465
1,547,905
428,647,990 269,888,098
4,330,796 2,738,151
1,050,000
436,577,251 274,174,154
436,577,251 274,174,154
1,281,161
6,490 4,460
108,151 74,342
4
18,059 12,385
1,413,861 91,191
1,413,861 91,191
440,480,008 273,062,253
5,316,618 1,020,710
3,957,545 3,514,351
435,163,390 274,082,963
435,163,390 274,082,963
436,577,251 274,174,154
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2018 26 2019 26

2019 25 2019 25
2,207,830 1,810,355
1,849,683 5,487,451
4,057,513 7,297,806
719 2,287
43,627 36,072
726,946 601,310
121,797 100,240
893,089 739,909
3,164,424 6,557,897
3,164,424 6,557,897
3,164,424 6,557,897
85,544 112,200
9,657,971 5,316,618
1,094,621 135,517
1,094,621 135,272
245
3,236 243,886
243,886

3,236

5,316,618 1,020,710

27/80



EDINETOOOO
O000O0000O00O0oo(EL439)
Ooooooooooooooooooad

)
)
)
2019 25 2019 25
487,670,169 440,480,008
132,604 109,276
47,322,765 167,527,031
440,480,008 273,062,253
5,316,618
( )
2018 26 2019 26
2019 25 2019 25
14 20
(2018 26 2018 10 25 ) (2019 26 2019 25 )
A 228,431 A 321,089
B 0 B 0
c 388,198 C 350,386
D 2,576,745 D 3,921,180
E=A+B+C+D 3,193,374 E=A+B+C+D 4,592,655
F 484,042,759 F 436,432,541
10,000 G=E/Fx 10,000 65.95 |10,000 G=E/Fx 10,000 105.21
10,000 H 0 10,000 H 0
I=Fx H/10,000 0 I=Fx H/10,000 0
15 21
(2018 10 26 2018 11 26 ) (2019 26 2019 27 )
A 208,158 A 192,230
B 0 B 0
C 370,845 C 343,263
D 2,677,754 D 4,156,040
E=A+B+C+D 3,256,757 E=A+B+C+D 4,691,533
F 462,094,647 F 427,561,309
10,000 G=E/Fx 10,000 70.46 |10,000 G=E/Fx 10,000 109.71
10,000 H 0 |10,000 H 0
1=Fx H/10,000 0 1=Fx H/10,000 0
16 22
(2018 11 27 2018 12 25 ) (2019 28 2019 25 )
A 221,253 A 328,380
B 0 B 0
C 365,589 C 341,960
D 2,843,796 D 4,331,773
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E=A+B+C+D 3,430,638 E=A+B+C+D 5,002,113
F 455,371,389 F 425,939,263
10,000 G=E/Fx 10,000 75.32  |10,000 G=E/Fx 10,000 117.41
10,000 H 0 [10,000 H 0
1=Fx H/10,000 0 1=Fx H/10,000 0
17 23
(2018 12 26 2019 25 ) (2019 26 2019 25 )
A 339,157 A 228,007
B 0 B 0
C 363,182 C 246,315
D 3,044,870 D 3,355,122
E=A+B+C+D 3,747,209 E=A+B+C+D 3,829,444
F 452,373,487 F 306,668,107
10,000 G=E/Fx 10,000 82.81 |10,000 G=E/Fx 10,000 124.86
10,000 H 0 [10,000 H 0
1=Fx H/10,000 0 1=Fx H/10,000 0
18 24
(2019 26 2019 25 ) (2019 26 2019 26 )
A 332,152 A 208,805
B 0 B 0
C 357,905 C 231,466
D 3,334,853 D 3,367,112
E=A+B+C+D 4,024,910 E=A+B+C+D 3,807,383
F 445,799,972 F 288,180,091
10,000 G=E/Fx 10,000 90.27 |10,000 G=E/Fx 10,000 132.11
10,000 H 0 [10,000 H 0
1=Fx H/10,000 0 1=Fx H/10,000 0
19 25
(2019 26 2019 25 ) (2019 27 2019 25 )
A 334,300 A 127,254
B 0 B 0
o 353,635 C 220,604
D 3,623,245 D 3,387,097
E=A+B+C+D 4,311,180 E=A+B+C+D 3,734,955
F 440,480,008 F 273,062,253
10,000 G=E/Fx 10,000 97.85 |10,000 G=E/Fx 10,000 136.77
10,000 H 0 [10,000 H 0
1=Fx H/10,000 0 1=Fx H/10,000 0
)
2018 26 2019 26
2019 25 2019 25
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(2019 25
( )
2,624,644
229
2,624,415
(2019 25
( )
1,060,090
557
1,060,647
(2019 25 (2019 25 )
0.9879 1.0037
( (9,879 ) (10,037 )
() (D)
27,181.8006 269,888,098
27,181.8006 269,888,098
27.1497 2,738,151
27.1497 2,738,151
27,208.9503 272,626,249
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2019 30

2019 30

«C ) 2,130,905,367.00

C ) (35,783,921.00)

C ) 2,095,121,446.00

«C ) 42,219,955.00

19,346,309.00

( s ) 2,266,699.00

2,158,954,409.00

«C ) 462,267.00

«C ) 53,772.00

D) 171,048.00

687,087.00

2019 30 2,158,267,322.00

2018 12 31 2,441,662,719.00

2017 12 31 18,069,800,182.00

2019 30
( )

2,441,662,719.00

C ) 87,367.00

C ) 31,362,569.00

268,930.00

31,718,866.00

C ) 2,943,984.00

1,025,986.00

1,293,795.00

« ) 114,296.00
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«C ) 18,584.00

5,396,645.00

26,322,221.00

C )
- « ) (27,031,335.00)
- «C ) (8,520,393.00)
- 97,748,303.00
- « ) (3,630,345.00)
C ) 84,888,451.00
C )
- (¢ .10 44,897,611.00

- (56,536,897.00)

73,249,165.00

33,710,000.00

(356,300,000.00)

C ) (34,054,562.00)

2,158,267,322.00

2019 30
( )
C D
(D)
.45% ORIGIN ENERGY FINANCE 11/21 -SR-S usb 200,000.00 22,799,005.00 1.06
.00% SUB. MACQUARIE BANK 10/20 S EUR 100,000.00 13,127,785.00 0.61
.625% SUB. MACQUARIE BANK 11/21 -JR-S usb 26,000.00 2,986,392.00 0.14
38,913,182.00 1.81
.50% SUB. ERSTE GROUP BANK 14/25 -JR-S usb 200,000.00 21,981,790.00 1.02
21,981,790.00 1.02
.625% KBC GROUP 19/25 -SR-S EUR 100,000.00 12,348,986.00 0.57
.375% BELGACOM 14/24 -SR- EUR 100,000.00 13,542,989.00 0.63
25,891,975.00 1.20
.375% TORONTO-DOMINION 19/24 -SR- EUR 100,000.00 12,334,398.00 0.57
.50% TRANSCANADA PIPELINES 12/22 -SR- usb 250,000.00 26,916,546.00 1.25
.80% RBC 19/22 -SR- usb 210,000.00 22,946,685.00 1.06
62,197,629.00 2.88
.25% CK HUTCHISON INTERNATIONAL 19/24 - SR-S usb 300,000.00 33,133,059.00 1.54
33,133,059.00 1.54
.375% DANSKE BANK 19/22 -SR- EUR 100,000.00 12,550,397.00 0.58
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12,550,397.00 0.58

1.125% ELISA 19/26 -SR- EUR 204,000.00 25,640,572.00 1.19
25,640,572.00 1.19

0.00% SOCIETE GENERALE 19/22 -SR- EUR 200,000.00 24,553,195.00 1.14
0.75% PSA BANQUE 18/23 -SR- EUR 100,000.00 12,442,581.00 0.58
0.75% RCI BANQUE 19/23 -SR- EUR 56,000.00 6,925,558.00 0.32
1.00% BPCE 19/25 -SR- EUR 100,000.00 12,527,657.00 0.58
1.375% RCI BANQUE 17/24 -SR- EUR 100,000.00 12,590,422.00 0.58
2.125% SUB. UNIBAIL-RODAMCO 18/PERP -JR- EUR 100,000.00 12,445,094.00 0.58
2.25% SUB. TOTAL 15/PERP EUR 100,000.00 12,644,851.00 0.59
2.50% SUB. SOCIETE GENERALE 14/26 -JR-S EUR 200,000.00 25,602,913.00 1.19
2.875% SUB. BNP PARIBAS 14/26 -JR-S EUR 200,000.00 25,652,071.00 1.19
3.875% SUB. TOTAL 16/PERP "111% -JR- EUR 300,000.00 40,295,958.00 1.86
5.125% SUB. AXA 13/43 *33" EUR 100,000.00 14,376,769.00 0.67
5.25% SUB. ORANGE 14/PERP -JR- EUR 100,000.00 14,353,477.00 0.67
214,410,546.00 9.95

1.00% VOLKSWAGEN LEASING 18/23 -SR- EUR 75,000.00 9,355,795.00 0.43
1.875% DEUTSCHE BANK 19/22 -SR- EUR 100,000.00 12,441,785.00 0.58
1.875% VOLKSWAGEN BANK 19/24 -SR-S EUR 200,000.00 25,718,881.00 1.19
4_75% SUB. ALLIANZ 13/PERP REG.S EUR 100,000.00 14,128,222.00 0.65
61,644,683.00 2.85

1.90% BAIC INALFA HK INVESTMENT 15/20 EUR 200,000.00 24,926,475.00 1.15
24,926,475.00 1.15

0.875% ABBOTT IRELAND 18/23 -SR- EUR 100,000.00 12,687,879.00 0.59
12,687,879.00 0.59

1.125% INTESA SANPAOLO 15/22 -SR-S EUR 100,000.00 12,462,379.00 0.58
12,462,379.00 0.58

1.125% TAKEDA PHARMACEUTICAL 18/22 -SR- EUR 100,000.00 12,682,056.00 0.59
2.846% SUMITOMO MITSUI FINANCE 17/22 -SR- usb 300,000.00 32,633,040.00 1.51
45,315,096.00 2.10

0.25% MEDTRONIC GLOBAL HOLDINGS 19/25 - SR- EUR 100,000.00 12,209,726.00 0.57
0.375% MEDTRONIC GLOBAL HOLDINGS 19/23 - SR- EUR 100,000.00 12,408,195.00 0.57
0.50% HEIDELBERGCEMENT 18/22 -SR- EUR 82,000.00 10,173,263.00 0.47
0.632% BECTON DICKINSON EF 19/23 -SR- EUR 100,000.00 12,359,038.00 0.57
1.375% DREAM GLOBAL FUNDING 17/21 -SR-S EUR 100,000.00 12,487,019.00 0.58
2.875% PROLOGIS INTERNATIONAL 11 14/22 -SR-S EUR 200,000.00 26,527,101.00 1.23
86,164,342.00 3.99

3.125% AMERICA MOVIL 12/22 -SR- usb 200,000.00 21,969,085.00 1.02
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21,969,085.00 1.02

0.125% BMW FINANCE 19/22 -SR-S EUR 101,000.00 12,437,746.00 0.58
0.75% RABOBANK 18/23 -SR- EUR 200,000.00 25,161,107.00 1.17
1.00% LEASEPLAN CORPORATION 19/22 -SR- EUR 100,000.00 12,527,780.00 0.58
1.80% VONOVIA FINANCE 19/25 -SR-S EUR 100,000.00 13,150,831.00 0.61
2.50% BMW FINANCE 17/21 -SR- usb 80,000.00 8,649,213.00 0.40
2.50% SUB. ING GROUP 17/29 -S- EUR 100,000.00 13,063,917.00 0.61
2.70% SUB. VOLKSWAGEN INTL FINANCE 17/PERP -S- EUR 100,000.00 12,457,966.00 0.58
3.55% ING GROUP 19/24 -SR- usb 200,000.00 22,237,937.00 1.03
3.625% SUB. ING BANK 14/26 "120"JR EUR 200,000.00 25,904,846.00 1.20
145,591,343.00 6.76

.25% DNB BANK 19/24 -SR- EUR 143,000.00 17,680,700.00 0.82
17,680,700.00 0.82

.069% TELEFONICA EMISIONES 19/24 -SR-S EUR 100,000.00 12,756,712.00 0.59
.125% BANCO BILBAO VICAYA 19/24 -SR- EUR 100,000.00 12,618,862.00 0.58
.50% SUB. CAIXABANK 17/27 S2 -JR-S EUR 100,000.00 13,037,560.00 0.60
38,413,134.00 1.77

.997% CS GROUP 17/23 -SR- 144A usb 250,000.00 27,149,113.00 1.26
.75% SUB. UBS 14/26 -JR-S EUR 400,000.00 52,406,204.00 2.42
.75% CREDIT SUISSE 13/25 -S- EUR 200,000.00 26,126,362.00 1.21
105,681,679.00 4.89

0.75% CA LONDON 18/23 -SR-S EUR 100,000.00 12,634,247.00 0.59
1.125% IMPERIAL BRANDS FINANCE (FR/RAT) 19/23 -SR-S EUR 100,000.00 12,515,092.00 0.58
1.875% SKY 14/23 "4 -SR- EUR 200,000.00 26,508,713.00 1.23
1.875% VODAFONE GROUP 14/25 -SR-S47 S EUR 100,000.00 13,344,336.00 0.62
2.375% RECKITT BENCKISER 17/22 -SR-S usb 400,000.00 42,953,205.00 1.98
3.161% BP CAPITAL MARKETS 16/21 -SR- usb 300,000.00 32,771,288.00 1.52
3.625% BAT INTERNATIONAL FINANCE 11/21 -SR- S EUR 100,000.00 13,285,065.00 0.62
3.625% WPP FINANCE 2010 12/22 -SR- usb 100,000.00 11,086,506.00 0.51
3.75% VODAFONE GROUP 18/24 -SR- TR1 usb 350,000.00 39,359,935.00 1.82
3.803% HSBC HOLDINGS 19/25 -SR- usb 200,000.00 22,402,564.00 1.04
226,860,951.00 10.51

0.35% AMERICAN HONDA FINANCE 19/22 -SR- EUR 100,000.00 12,405,682.00 0.57
0.375% METROPOLITAN LIFE 19/24 -SR-S EUR 100,000.00 12,409,789.00 0.57
0.637% MORGAN STANLEY 19/24 -SR- EUR 100,000.00 12,389,562.00 0.57
0.736% BANK OF AMERICA 17/22 -SR-S EUR 200,000.00 24,814,675.00 1.15
0.875% VERIZON COMMUNICATIONS 19/27 -SR- EUR 100,000.00 12,573,689.00 0.58
1.25% GENERAL ELECTRIC CORP. 15/23 -SR- EUR 100,000.00 12,649,141.00 0.59
1.45% AT&T 14/22 -SR- EUR 300,000.00 38,294,592.00 1.77
1.80% INTERNATIONAL FLAVORS & FRAGRANCES 18/26 -SR- EUR 100,000.00 13,076,114.00 0.61
2.00% WP CAREY 15/23 -SR- EUR 200,000.00 25,746,831.00 1.19
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2.369% BANK OF AMERICA 17/21 SM -SR- usb 100,000.00 10,759,135.00 0.50
2.40% AT&T 14/24 -SR- EUR 100,000.00 13,475,014.00 0.62
2.60% BRISTOL-MEYERS SQUIBB 19/22 -SR-S usb 200,000.00 21,815,009.00 1.01
2.65% AMGEN 17/22 -SR- usb 100,000.00 10,842,095.00 0.50
2.70% AMERICAN EXPRESS CREDIT 17/22 -SR- usb 100,000.00 10,879,026.00 0.50
2.85% COMCAST CORP. 13/23 -SR- usb 200,000.00 21,982,220.00 1.02
2.85% IBM 19/22 -SR- usb 200,000.00 21,902,868.00 1.01
2.876% CITIGROUP 17/23 -SR- usb 200,000.00 21,797,243.00 1.01
2.95% CATERPILLAR FINANCIAL SERVICES 19/22 -SR- usb 200,000.00 21,940,552.00 1.02
2.972% JPMORGAN CHASE 16/23 -SR- usb 200,000.00 21,806,180.00 1.01
3.15% KINDER MORGAN 17/23 -SR- usb 100,000.00 10,933,830.00 0.51
3.35% CVS HEALTH 18/21 -SR- usb 200,000.00 21,834,390.00 1.01
3.375% ABB FINANCE 18/23 -SR- usb 100,000.00 11,130,058.00 0.52
3.375% PROLOGIS 14/24 -SR- EUR 100,000.00 14,078,023.00 0.65
3.40% BMW US CAPITAL 18/21 -SR-S usb 100,000.00 10,995,363.00 0.51
3.45% BNY MELLON 18/23 -SR- usb 200,000.00 22,441,217.00 1.04
3.45% KINDER MORGAN ENERGY 12/23 -SR- usb 179,000.00 19,774,403.00 0.92
3.50% HP ENTERPRISE 18/21 -SR- usb 125,000.00 13,738,686.00 0.64
3.50% RELX CAPITAL 18/23 -SR- usb 150,000.00 16,689,919.00 0.77
3.514% JPMORGAN CHASE 18/22 -SR- usb 200,000.00 21,993,310.00 1.02
3.55% GENERAL MOTORS 19/22 -SR- usb 107,000.00 11,712,159.00 0.54
3.60% COMCAST 14/24 -SR- usb 200,000.00 22,723,205.00 1.05
3.625% GOLDMAN SACHS 19/24 -SR- usb 200,000.00 22,459,629.00 1.04
3.737% MORGAN STANLEY 18/24 -SR- usb 200,000.00 22,454,676.00 1.04
3.80% AT&T 17/24 -SR- usb 100,000.00 11,320,257.00 0.52
3.864% BANK OF AMERICA 18/24 -SR- usb 200,000.00 22,638,038.00 1.05
4._125% GLENCORE FUNDING 19/24 -SR-S usb 150,000.00 16,738,532.00 0.78
4_15% ANHEUSER-BUSCH INVEB 19/25 -SR- usb 80,000.00 9,303,631.00 0.43
4.25% PROLOGIS 13/23 -SR- usb 200,000.00 23,032,325.00 1.07
4.30% PHILLIPS 66 13/22 -SR- usb 200,000.00 22,669,262.00 1.05
4.50% CHARTER COMMUNICATIONS OPERATING 18/24 -SR- usb 200,000.00 22,890,309.00 1.06
6.875% REYNOLDS AMERICAN INC. 15/20 -SR- usb 300,000.00 33,435,719.00 1.55
746,546,358.00 34.57

1,980,663,254.00 91.77

3.875% DANSKE BANK 18/23 -SR- 144A usb 200,000.00 21,881,549.00 1.01
21,881,549.00 1.01

3.05% SKANDINAVISKA ENSKILDA BANKEN 19/22 -SR-S usb 200,000.00 21,873,581.00 1.01
21,873,581.00 1.01

1.09% JPM 19/27 -SR- EUR 100,000.00 12,664,220.00 0.59
3.165% CITIBANK N.A. NY 19/22 -SR- usb 250,000.00 27,246,958.00 1.26
4._05% AT&T 19/23 -SR- usb 270,000.00 30,791,884.00 1.43
70,703,062.00 3.28
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114,458,192.00 5.30
2,095,121,446.00 97.07
42,219,955.00 1.96
20,925,921.00 0.97

2,158,267,322.00 100.00

(2019 30 W)

uCl

) )
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2019 30
( 0.05 )
0.01
/
/
- 0.10
2019 30
2019 30
)
8.00 Germany 5Y BOBL Government Bond 2019/09/06 EUR 108,745,048.44
5.00 Germany 10Y Bund Government Bond 2019/09/06 EUR -64,878,666.38
2.00 US 10Y Treasury Bond 2019/09/19 usb -22,253,360.42
3.00 US 5Y Treasury Bond 2019/09/30 usb -33,874,971.26
2019 30
JPY 1,050,000,000.00 EUR 8,557,653.13 2019/08/08
JPY 1,055,000,000.00 usb 9,813,428.77 2019/08/08
2019 30 2,266,699.00
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2019 2019 30
2019
2019
2019
2019
2019
2019
(G
2019 30 « )
« D « D
JPY 30,694,140.00 (57,725,475.00) (27,031,335.00)
10 (D)
2019 30 « )
« D « D
JPY 63,991,875.00 (19,094,264.00) 44,897,611.00
2019 31
2019 31
( )
C ) 28,377,994,139.00
-145,744,022.00
« ) 28,232,250,117.00
C ) 2,079,003,198.00
C ) 2,960,000,000.00
78,962,971.00
«C ) 96,069,269.00
33,446,285,555.00
« ) 1,338,074.00
« ) 833,691.00
C ) 3,094,338.00
5,266,103.00
2019 31 33,441,019,452.00
2018 30 18,441,798,422.00
2017 30 16,282, 368,862.00
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2019 31
( )

18,441,798,422.00

«C ) 92,809,129.00
7,840.00
92,816,969.00

« ) 6,901,483.00
4,429,915.00
3,869,821.00

« ) 3,348,546.00

« ) 1,348,306.00
« ) 505,315.00
20,403,386.00

72,413,583.00

- « ) -120,722,134.00

- « ) 10,147,273.00

- 44,764,899.00

- « ) -1,423,750.00
5,179,871.00

- C ) -315,477,062.00
- 290,807,080.00
-19,490,111.00

22,843,353,602.00

-7,824,639,340.00

-3,121.00

33,441,019,452.00

2019 31

0.284% NATIONAL AUSTRALIA BANK 15/20 S.11 - SR- JPY 400,000,000.00 400,528,000.00 .20

0.407% COMMONWEALTH BANK OF AUSTRALIA 14/19 "8" -SR- JPY 500,000,000.00 500,137,500.00 .50

0.439% BNP PARIBAS AUSTRALIA 14/19 S6 -SR- JPY 200,000,000.00 200,298,000.00 .60

1.00% MACQUARIE BANK 14/19 -SR-S EUR 2,689,000.00 335,679,849.00 .00

3.37% TOYOTA FINANCE AUSTRALIA 14/19 -SR-S AUD 1,259,000.00 98,669,007.00 .30

3.75% SUNCORP METWAY 14/19 -SR-S14-1 AUD 7,500,000.00 592,364,642.00 .77

3.92% TOYOTA FINANCE AUSTRALIA 14/19 -SR-S AUD 2,000,000.00 156,545,944.00 .47

4.00% UBS AUSTRALIA 14/19 -SR- AUD 1,100,000.00 86,695,442.00 .26

N~|lo|lo|lr|lo|lr|lo|lr]|r

2,370,918,384.00 .10
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1.631% HONDA CANADA 15/19 S1 -SR- CAD 7,000,000.00 575,887,432.00 1.72
1.80% DAIMLER CANADA FINANCE 16/19 -SR- CAD 1,045,000.00 85,809,225.00 0.26
2.35% JOHN DEERE 14/19 -SR- CAD 4,624,000.00 381,122,206.00 1.14
2.40% BANK OF NOVA SCOTIA 14/19 -SR- CAD 3,500,000.00 288,920,690.00 0.86
2.447% TORONTO-DOMINION BANK 14/19 -SR-S CAD 6,500,000.00 535,215,577.00 1.60

1,866,955,130.00 5.58
2.50% ALIBABA GROUP HOLDING 15/19 -SR- usD 500,000.00 55,263,914.00 0.17
4_75% ABU DHABI COMMERCIAL BANK 14/19 -SR- AUD 1,900,000.00 149,151,859.00 0.45

204,415,773.00 0.62

0.425% NORDEA BANK 14/19 S.7 -SR- JPY 200,000,000.00 200,144,000.00 0.60
0.434% OP CORPORATE BANK 14/19 "4° -SR- JPY 800,000,000.00 800,696,000.00 2.38
3.65% NORDEA BANK 14/19 -SR-S AUD 2,000,000.00 156,823,714.00 0.47

1,157,663,714.00 3.45
FRN BPCE 14/19 -SR-S JPY 200,000,000.00 200,035,000.00 0.60
FRN CREDIT AGRICOLE 14/19 -SR- JPY 100,000,000.00 99,885,000.00 0.30
FRN CREDIT AGRICOLE 15/19 -SR- JPY 500,000,000.00 499,977,500.00 1.50
0.41% BFCM 14/19 S13 -SR- JPY 300,000,000.00 300,534,000.00 0.90
0.425% CREDIT AGRICOLE 14/19 S4 -SR- JPY 200,000,000.00 200,450,000.00 0.60
0.55% BPCE 14/19 "7° -SR- JPY 500,000,000.00 500,697,500.00 1.50
0.552% SOCITETE GENERALE 14/19 -SR- JPY 800,000,000.00 800,796,000.00 2.38
2.125% RTE EDF TRANSPORT 12/19 -SR- EUR 800,000.00 100,446,376.00 0.30
2.375% BNP PARIBAS 12/19 -SR-S GBP 1,700,000.00 247,786,206.00 0.74
3.125% BNP PARIBAS 14/19 S.16578 -SR-S NOK 4,310,000.00 55,343,225.00 0.17

3,005,950,807.00 8.99
0.345% HSBC 14/19 S2 -SR- JPY 200,000,000.00 200,122,000.00 0.60
1.50% CHINA CONSTRUCTION BANK ASIA 15/20 -SR-S EUR 1,200,000.00 150,520,215.00 0.45

350,642,215.00 1.05

0.125% MERCEDES-BENZ FIN. 16/19 -SR- EUR 4,000,000.00 497,102,563.00 1.49
0.20% JAPAN N° 118 14/19 JPY 700,000,000.00 700,550,900.00 2.08
1.88% SUMITOMO MITSUI TRUST BANK 13/19 - SR- usD 3,000,000.00 330,396,456.00 0.99
2.25% SUB. SUMITOMO MITSUI 14/19 -SR- usD 750,000.00 82,827,134.00 0.25
1,610,877,053.00 4.81

1.00% DH EUROPE FINANCE 15/19 EUR 1,720,000.00 213,827,594.00 0.64
3.40% BNP PARIBAS FORTIS FUNDING 13/19 - SR-S NOK 2,980,000.00 38,214,830.00 0.11
3.85% BNP PARIBAS 13/19 S.808 -SR- NOK 4,720,000.00 60,395,042.00 0.18
4.00% BNP PARIBAS FORTIS FUNDING 14/19 - SR-S AUD 1,052,000.00 82,923,151.00 0.25
395,360,617.00 1.18

0.125% PACCAR FINANCIAL EUROPE 16/19 -SR- EUR 132,000.00 16,400,515.00 0.05
0.434% COOPERATIEVE RABOBANK 14/19 S.25 - SR- JPY 500,000,000.00 500,317,500.00 1.50

41/80



EDINETOOOO
O000O0000O00O0oo(EL439)
ooooodooodooodnooodd

1.00% DAIMLER 16/19 -SR- GBP 920,000.00 132,923,733.00 0.40

3.34% TOYOTA MOTOR FINANCE 14/19 -SR- AUD 3,500,000.00 275,059,051.00 0.82

924,700,799.00 2.77

0.50% KOMMUNALBANKEN 14/19 -SR-S NZD 2,610,000.00 195,227,330.00 0.58

195,227,330.00 0.58

3.50% EXPORT-IMPORT BANK OF KOREA 14/19 - SR-S AUD 820,000.00 64,424,698.00 0.19
4_75% EXPORT-IMPORT BANK OF KOREA 13/19 - SR- AUD 1,736,000.00 135,994,078.00 0.41
5.125% EXPORT-IMPORT BANK OF KOREA 14/19 - SR-S NZD 3,000,000.00 227,861,808.00 0.68

428,280,584.00 1.28
0.325% SVENSKA HANDELSBANKEN 14/19 -SR- JPY 800,000,000.00 800,840,000.00 2.38

800,840,000.00 2.38

FRN CREDIT SUISSE 14/19 -SR-S JPY 100,000,000.00 99,772,000.00 0.30
0.00% CITY OF LAUSANNE 18/19 -SR- CHF 4,000,000.00 444,570,845.00 1.33
0.392% CREDIT SUISSE 14/19 S2 -SR- JPY 400,000,000.00 400,776,000.00 1.20
945,118,845.00 2.83

5.00% FIRST ABU DHABI BANK 14/19 -SR- AUD 890,000.00 69,638,293.00 0.21
69,638,293.00 0.21

0.46% LLOYDS BANK 14/19 S.6 -SR- JPY 500,000,000.00 500,920,000.00 1.50
0.875% CS LONDON 15/19 S94 -SR-S SEK 5,000,000.00 59,512,025.00 0.18
2.35% SANTANDER UK 14/19 -SR- usD 1,560,000.00 172,162,127.00 0.51
732,594,152.00 2.19

1.125% CARNIVAL 15/19 EUR 3,783,000.00 473,344,036.00 1.42
2.682% METROPOLITAN LIFE GLOBAL FUNDING 1 14/19 -SR- CAD 6,098,000.00 502,235,562.00 1.50
4.50% METROPOLITAN LIFE GLOBAL 14/19 -SR- AUD 975,000.00 76,357,420.00 0.23
1,051,937,018.00 3.15

16,111,120,714.00 48.17

C. PAP. EDF 18/04/19 EUR 1,500,000.00 186,340,706.00 0.56
C. PAP. EDF 23/04/19 EUR 5,000,000.00 621,163,012.00 1.86
C. PAP. RESEAU DE TRANSPORT D*ELECTRICITE 18/04/19 EUR 3,000,000.00 372,689,348.00 1.11

1,180,193,066.00 3.53
C. PAP. CNPC FINANCE HONG KONG 01/04/19 usD 1,460,000.00 161,410,337.00 0.48
CD AGRICULTURAL BANK OF CHINA (HONG KONG) 18/06/19 EUR 2,500,000.00 310,530,860.00 0.93

471,941,197.00 1.41

C. PAP. CN CSTR BANK (JP) 11/06/19 JPY 300,000,000.00 299,994,900.00 0.90
C. PAP. CN CSTR BANK (JP) 13/08/19 CAD 3,000,000.00 245,118,722.00 0.73
TBI JAPAN 03/06/19 S.816 -SR- JPY 500,000,000.00 500,200,000.00 1.50
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TBI JAPAN 04/04/19 S.804 -SR- JPY 500,000,000.00 500,023,500.00 1.50
TBI JAPAN 08/04/19 S.805 -SR- JPY  2,500,000,000.00 2,500,245,000.00 7.47
TBI JAPAN 17/06/19 S.819 -SR- JPY  1,500,000,000.00 1,500,654,000.00 4.48
TBI JAPAN 20/05/19 S.813 -SR- JPY  1,000,000,000.00 1,000,294,000.00 2.98

6,546,530,122.00 19.56

C. PAP. AGRICULTURAL BANK OF CHINA (LU) 23/09/19 EUR 1,500,000.00 186,361,237.00 0.56
CD ICBC LUXEMBOURG 09/09/19 usD 2,000,000.00 218,420,003.00 0.65
CD ICBC LUXEMBOURG 23/08/19 EUR 4,000,000.00 497,130,584.00 1.49
901,911,824.00 2.70

CD NONGHYUP BANK 30/05/19 usD 1,600,000.00 175,995,711.00 0.53
175,995,711.00 0.53

C. PAP. CARNIVAL 29/03/19 EUR 4,000,000.00 496,834,272.00 1.49
C. PAP. RECKITT BENCKISER TR. 28/06/19 EUR 2,500,000.00 310,749,933.00 0.93
C. PAP. WOORI BANK (UK) 19/06/19 usD 3,000,000.00 329,436,153.00 0.99
CD BANK OF EAST ASIA LONDON 14/05/19 EUR 4,000,000.00 496,906,561.00 1.49
CD QATAR NATIONAL BANK (UK) 23/04/19 EUR 5,000,000.00 621,119,228.00 1.86
CD QATAR NATIONAL BANK (UK) 29/03/19 EUR 3,000,000.00 372,625,704.00 1.11
2,627,671,851.00 7.87

C. PAP. JP MORGAN SECURITIES 18/11/19 usD 2,000,000.00 216,885,632.00 0.65

216,885,632.00 0.65

12,121,129,403.00 36.25

28,232,250,117.00 84.42

2,079,003,198.00 6.22

2,960,000,000.00 8.85

169,766,137.00 0.51

33,441,019,452.00 100.00

(2019 31 W)
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(CHF EUR JPY USD)

125

2019 31 ( )
2019 29

2019 31

0.05 174 (2)
0.01
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/
/
( )
2019 31
/ c > )y ¢ > C )y C )
«
- 0.15%  0.10%  0.30%  0.60%  0.00% -
( )
2019 31
C ) « )
- 0.10% -

2019 31

( )

( ) (
)
( )
( ) ( )
2019 31
()
95.00 Japan 3M Euro JPY 2019/06/17 JPY -2,375,000,000.00
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2019 31
JPY 1,930,888,832.00
JPY 2,634,172,202.00
JPY 450,703, 335.00
JPY 5,454,658,910.00
JPY 380,868,646.00
JPY 166,592,361.00
JPY 417,610,609.00
JPY 61,177,165.00
JPY 2,255,670,843.00

2019 31

(CFD
2019 31

AUD
CAD
CHF
EUR
GBP
NOK
NZD
SEK
usb

24,506,566
32,142,528.
4,000,000.
43,447,326.
2,669,575
12,427,727.
5,770,275.
5,043,750.
20,477,467.

96,069,269.00

CDS)

46/80

JPY

65
68
00
63
00
50
00
00
50

EDINETOOOO
O000O0000O00O0oo(EL439)
Ooooooooooooooooooad

2019/11/05
2019/12/16
2019/05/07
2020/02/12
2019/12/20
2019/06/24
2019/10/15
2019/05/29
2019/11/29

121,310,000.00
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2019 30
274,028,685
1,971,827
( ) 272,056,858
271,112,432
( ) 10,035
)
) )
)
(
)
)
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)
2019 10
20,000 ( 10,000 10,000 )
1,563 ( 800 763 )
2018 10 10 14
2018 12 14
)
( )
( )
2019 10 (
)
114 1,803,088,748,798
23 82,973,929,588
137 1,885,848,042,482
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( )
33 34
(2017 12 31 ) (2018 12 31 )
1,525,089 3,711,860
60,122 79,027
1,532,316 1,685,428
- 83,663
696,208 263,070
339,084 253,349
8,072 11,075
4,160,893 6,087,475
210,479 194,447
133,271 126,555
343,751 321,002
61,790 50,121
831 831
62,622 50,953
4,119 5,190
284,554 284,554
512,781 532,044
801,454 821,788
1,207,828 1,193,745
5,368,721 7,281,220
( )
33 34
(2017 12 31 ) (2018 12 31 )
29,125 32,961
861,397 907,510
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