EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2020 4 10
14 ( 2019 7 11 2020 1 10 )

03-6447-6147

1/118



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

B (RIS - x AN EEE
epRmE | OISR | e sme)
oo

5 m
BRI o=
5 o FEEE
& IR o
R ( ]
EEEa

2/118



EEEREE |EYEE |8 M i B AR B I
= £18@ TR0k
- [8=0 = [ ]
FEH F£zm
oh | B B+
F 4@

1 % kI Frill=27uF |&Y
—-# F 50 (TP a3 o 23]
P1E (A (BrH
&

o ithE F 120 |FUT
-z FEHY (B A
C 1 o R
B -
TENERTE Pk FrUFoFT L
T mit SR

T Mt ) |F7Ub

U IEEEaEs: (1
# LE i oA B
12 3 (]

EEES AL, e e

[ )

EEILSEER
EEELOSEER
12
12

EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

https://www.toushin.or.jp/

3/118



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

= =

-I FEUT AEDKENBLEERDSHETY TU/REEC
BEL. A /A LINROERE(EEMEDRRZEDHELET

O FRIELT. RUBCSLTAABEXNL FOBBHRBEASMSENTVSEOYIU R
Pty (=38

@ VITUVRE. E. NEFTN. B R . B 6. SRR G S ELLET.

L1

2 FRIELT . IEED70%EEICHULTHATAEAYIZ
TV ABEEBVAIDERZDHELET .

O FRED70%ER(AE VI D) 3RE RO ED
HXELWLEOY TUARNERL. NP TRE NV IETELET .
HREO30%ERE (B~ ELE) IZBEXNAICHIED K EL
BLEODYITUARMERL, BB VRITEVER A

O FRAIELT. 70%DRE v IHLFEMR TICLEDILETH.
mnlE C RN TR LU Ba TSV TR. Al v TS
EXWI I BDET,

-

SWMOM G YR

BRIELT. B, RS RETESCE R ELET.
O ASHOH TSI ERASLT. 5N CNS T EETESCEEDTLET .

05H 0B (FREDBSERERE ) EXRELLET,

# HESBFRGSELHCEIVTERSHRELETH. SRS OARICED SESHETE
THREPHEETEOEEE BEOET .

e A

| ATEBABLURARBALECED. HROSSEBBITEABEANSEDET. |

4/118



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

€ J7VFOFEMRICONT

MBI, BEDKEICMA. EREN. TP AV LT, AR REOLE M
FEBHERUTREL. SERBUETEVETD .

@ RE I BDE SRV TU (AN )T —T7 8 | ~NERL. B8N IEL
Sl EERCERMS Y- J7 /F  ~RENICERLET.

BE~vIBDE S (7o) B UBLES (30%m)
FEUT SEREOBRT TS
AMEERIXASHIRIL L ()
BUAVROREOASHRLVEOYIUVE || ENNCHEOKRSELEDY U
B~SnERE [ ShmEE

NNAF— A —ANSUF RIT—FA TFSAT XN | | PAUB I SIS 1= Z2~ I~ S ARUR
——— - m
HER | N FAUNF=RASUP. AIL—T L TV N Y. INDz— ma~Y=F /R A HUR

# ARG, L7 FOREN SRR THL YT - DFARD2020E | BEBRTONE TED, MRV L LA R IR0FEY,
& _FERCEC TRl TUETD. ASORTHONT LR STENIRT LSS S0, SR ES RN BLO WaTB0FET.

Ee i LT -

B SR ERE I LICLD. FEDLSERANTEALLE@SEDEY.

S ELRANRECHEFT EEA s

O FAIELT . RAWICBWT A /IR PR TP -Z(SE&P)FIF L—T+—ZDSAARBFIF AalgiR
L FoB RSN EBAEE (LUFTEA Do SaSnTLeBOV U RICERETEVET .

O EIEFI OV AR, REBOERRNOEERITEL, ) O — v 2ANMER 0 CREL RS HREICE0ET,

mE | agr | a—yi— mE | 8P |[h-TFX
= - -
AAA Asa 2 2m AAA Aas hHd ABA Aaa
; AT—F  AAA Asa  FH AA+ Asa
g AA Aa 5 =7 e
5 e ASA Asa  A-AFSUF  AAA Asa
L & H by AAA Asa  Ca-Y-SF  AA+ Asa
E fxiz;x) Baa A= AAA Aas
L 5
B v e b AR Aga
88 Ba
g Pt e b A+ Aal
é B B A—2BUF  AA+ Aal
-] : C #2080 | BEMMT. SEPE LT
Il =
. : : B AN A%2 e RHEREESSUATRENBOET.
- R g Asd  HIGERARELACEESIERTS
EEHMDE B R gL A E0ET. 2 @eeEnEFzT.

& HERAXEOEOTED. FROERERSENRT S50 TEB0DEY A

5/118



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

& FEREMNREDBEFFFIED

OHEMED70%EEZRAS vIEOABDAR(MBFDDLSREF VI IAMERLSIL-HO) HEL
EOVT U~ 30%E BEEHNCRHEDKESELEOY U R~NERLET .

OREAVIETHESEB. AYIHRBROZALADERLOENES. REAYIIARGD DD,
RE~vIAIEABN YR TRABDOXKRLYREIDET .

™ (2020% | RERE) : (20208 | ARRE)
- m Bl a
B AR DD

Z & 2 2 3 F A K X T 4 4 A F J = F 4L R F kP F E Z
;—ru-rfilg?.af-f-:s#gsr ’J?Ei 95*‘,}1%;-{{
¥ o= < ¥ X 9o X i oK 5 i £ Uy T = = # ¥ % A
T 55273 ] L3 % hx& S3Lzl 2L %)

2 N £ 2 [# ! I 4 Z 2 “

® REEDE | OFRANEDFERLTLETY,
! B Mﬂﬁﬂﬁi amni mﬂbﬂﬁﬂﬁﬁjﬂﬁﬁlwlbv‘tmﬂ
Wl EEAROEREITS B ATDEN & _‘_; LA TR T
! II-"\J"JZIM‘!J"?# FRCETSNTLSEEZRE o I EFLEEDET,
(EW T Do RLCAR DS CENP - TR A R

850 F-IRBEDEOTED AROEHRREENFT S DOTIEDER A,

S HIT7VRCBIIDABORE

O TFRTIX. HRED70%BERICHLTREANYIETESCE(70%EEA YY) T, AMROREER0
EREHTTELBIL BDD0HEEEREN v IELETHILT, IXROASRROBREDTLET.

O REAVIEER BETNSNREAESNIREERU A0S }’RE%HL:, 70%ELEULE.

AU~y UBE

100%

o e
"“@n{fﬁfa

# LI I TED MRS ORATEOFT, S, TXTORM  OWOA GO 10RO (301N 1680iA 150

ERRAL T LW TRB0E T fu TSR~ SRS (o VD) R T0%, SOl R (o DL
& Rt JEDE TR OERSICIRTES RO TRENER A, IR AT A mm(ﬁwﬁhﬂjﬂ
o1 FTSEHPENN- /T (<H=x, —A)
«2 FTSEWTEN- 70X (<E*. P’}"\—I]‘

o _Ficraii. %WW‘:#??—?EHED*E#'
® LI, SO7 RO I — VAR TR TRE0DE .

(B T SN TR P i T2 - B
#IS 7 F=FIRAEDNEODTHD. AROEARREENTT 200 TRBOI A,

6/118



EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooooooooooooooaod

& BENYIERBNYIIAMIDOWT

OREAYILG . REEMUISEORE (NI THFRTIT.—RICAE FHNS IZFALT. B ROAE
U=t ESORRTHESIUHTFHTOMETD)CELLD. REEMORENEERTSCLOTEET.,

O RE Y IVEITEONR. R EROEBEFILOFOENERIMENVRSCE. A VI IAMDDDET,

rMedfoEf>MoEh 08S

} AR~ I3k

sy

TREE D& FIoE#

* :ul:huzmmﬁcm B TR ER R TR, BEMLOERHORL ERERST WHHWE!FEL;‘E}
BERERS(EEADEHEMIEE. ARAN S EEPDEEE RSN R~ VIR LTI 0ET.

!HI@ﬂMIu&ﬂtlﬁ‘!miﬂiﬂf\;m._?hltﬁﬂﬁiﬂmﬂ
& _HE- 31— T80, MpOE A SRS Re B0 EY.

e 7RO H
04 TR SRERISICIERT 377 VR AT FPUATT,

)

WU (Aeed))
TH=0rF

TIE

(K
BRT kTR
WS

e

— JTUR
RElEiERsS BE
IH=Tr K
@men)

o
w1
#
=
&
.

TIE

W ESE AR
 RREEES. BHAS. OV -2 v A= —-EBL U RERNERLAOAEA S~ OEERRETEVETA.
- AHERE~DERANSICE. MRERITEDRA.

Wit
- BERRHC. SEEEE. SRS EMEEAR. TRa L ERELTRELE Y. LEL. SEFNRELS I ED
BEICRSEETEDBLIEEEDET.

#MROSESOZHLELUTORBICOVTHRIETSBOTIRSED Fthu

7/118



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

IRty ECEICRI T HEEEIA

OkE. HrEORBLR2RED, EAGEKOHNAED STLONEFTOT. FEENTILONDL,
TOMENS, BREREITHDEY .

NRERTIHESENELDNSS AT

&

@ kElx. FNBMPICRELLDNG (BREFREOKEASS IS LUTBRESTRRG) TEBAT
THONSBENYHDET . ZOBRS. HHRANBOERERZMNMANBELE~TTEIHLIC
BOET . T HEEOKER. & FLOH MBMICS S 77 /FONREETT HOTRBOFE R Av.

AR RCREELCNRESA TN 85

10,5008

SN SR
-W *BOMERNL 'W
(B HENRAE.OERIRBDELSIGSSUOEREREDNEEEITAERSLSUICOTESMB LS HLY
GEARETY . tEEE. ﬂﬁﬁlﬂhlﬁﬂ SEHSRUSZILONET.

B FEEA A—UTED, BROAESDFT UL\ SLTSHTSUICRMER CDLTRE,. Fl T80 THEDER A,

8/118



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooonoad

O ERHEO 7 /FOMAMBEBICL O TR, FiED—SF 320 RENICETTFO—SHLRUICIES T 185
H&HOET . J7/FRAEOERTRICLD. SicET LD EREHHROE LDV Eh o BSHERTT .

HESO-SEITEO-BLRLICENT IS SEROSBITEO—BILRELICENTIES

HALSES
e | e
RRED wRED
BAGE - WAGE -
(5 i EREH (SR ) BRER
s e

# TALES (MO ES) BRRNICTED—SLRELEHEEN. TORREHRERTF ORI LET,
Flo. TELES (W2 ES) B 3FERRBLSEDET .

-HBSER @RI (BRSO VFORAEN) E LEIBINSOSERTY.
-AELEE @R ETHIBSSOSESTT. SicEOLREOMENTER.
(WRlsicE) FLRE(RISES)OWMETEPLET.

5,000

2013 3 25

9/118



f I72F

e 7 (7008 A SilcE

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

| E= Rt - | =ieet
- Hig 2 eay i
BE 7Pz 732 2 M=t (E51E0 | —HERISSERTHS S
- (538t B0 EAEE (BIESERERIt: BR S5 - E Risit
- BB EE LGERHSE Dk AL ETHHEH)
- SIEE E TR - (B
#1 S EMIE AL
EEOEMRL e
FSERSEST #EEFS A5 4+ H— F A{ZEBITHE RS
" B{EL R OEFEECI SR AR I, 2020 7R 2TET
| Isopt JToh— b5 1 T At B Lo
R — E RSB TS S L
 EE MR L E LR HEaHAEN AT (BT e EEET 2 TETT.
RS, N ETE B LR S DR
- BB EE LSERESE DT AL
¥HEE (G
1
2
.
i 7 U (A T)
= - o 2 JUE P
8| ape < ta
E | 2= [mnnEso-or =
= [€—| (BE v
25 | e | ®|ASEE e 3 Py
E | moe — | SEATOET ey manuxemns
2| wes < . ) = TH-T77F
s (ChdEEEEsan| s
w,
(5B & B SR L E B )
2020 1
17,363
1959

1999

10/118



EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooddooddoonooodd

179,869,100 91.29

6 Shenton Way, #46-00, DBS Building

DBS Bank Ltd. !
S Bank Ltd Tower One, Singapore 068809
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MSCI Inc.
MSCI
MSCI Inc.
NOMURA-BPI
FTSE
FTSE Fixed Income LLC
LLC
JP GBI-EM

J.P. Morgan Securities LLC
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0.1056 0.096
0.9306 0.846
0.825
0.75
0.1056 0.096
0.9306 0.846
x
100 0.27 0.45
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685,901,224 29.29

1,629,431,966 69.58

— 26,565,665 1.13
2,341,898,855 100.00
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1,183,578,097 1.3536 1,602,157,608 1.3767 1,629,431,966/69.58]

799,046,161 0.8594 686,702,852 0.8584] 685,901,224{29. 29

)

29.29

69.58

98.87

1 )

1 (2013 7 10 ) 83 83 0.9701 0.9726
2 (014 1 10 ) 395 396 0.9646 0.9671
3 (014 7 10 ) 717 719 0.9986 1.0011]
4 (015 1 13 ) 1,101 1,104 1.0563 1.0588
5 (015 7 10 ) 2,293 2,299 1.0195 1.0220
6 (016 1 12 ) 2,259 2,264 0.9997 1.0022
7 (016 7 11 ) 2,468 2,474 0.9998 1.0023
8 (017 1 10 ) 2,477 2,484 0.9773 0.9798
9 (017 7 10 ) 2,466 2,472 0.9658 0.9683
10 (018 1 10 ) 2,469 2,475 0.9575 0.9600
11 (018 7 10 ) 2,385 2,391 0.9358 0.9383
12 (2019 1 10 ) 2,247 2,253 0.9091 0.9116
13 (2019 7 10 ) 2,381 2,387 0.9349 0.9374
14 (2020 1 10 ) 2,297 2,304 0.9177 0.9202
2019 1 2,267 — 0.9168 —
2 2,288 — 0.9212 —
3 2,312 — 0.9331 —
4 2,324 — 0.9259 —
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5 2,359 0.9250; —
6 2,387 0.9352 —
7 2,392 0.9380; —
8 2,364 0.9435 —
9 2,358 0.9386 —
10 2,341 0.9277 —
11 2,337 0.9271] —
12 2,313 0.9215 —
2020 1 2,341 0.9277 —

()
1 2013 3 25 2013 7 10 0.0075
2 2013 7 11 2014 1 10 0.0150
3 2014 1 11 2014 7 10 0.0150
4 2014 7 11 2015 1 13 0.0150
5 2015 1 14 2015 7 10 0.0150
6 2015 7 11 2016 1 12 0.0150
7 2016 1 13 2016 7 11 0.0150
8 2016 7 12 2017 1 10 0.0150
9 2017 1 11 2017 7 10 0.0150
10 2017 7 11 2018 1 10 0.0150
11 2018 1 11 2018 7 10 0.0150
12 2018 7 11 2019 1 10 0.0150
13 2019 1 11 2019 7 10 0.0150
14 2019 7 11 2020 1 10 0.0150
1 2013 3 25 2013 7 10 2.24
2 2013 7 11 2014 1 10 0.98
3 2014 1 11 2014 7 10 5.08
4 2014 7 11 2015 1 13 7.28
5 2015 1 14 2015 7 10 2.06
6 2015 7 11 2016 1 12 0.47
7 2016 1 13 2016 7 11 1.51]
8 2016 7 12 2017 1 10 0.75
9 2017 1 11 2017 7 10 0.36
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10 2017 7 11 2018 1 10 0.69
11 2018 1 11 2018 7 10 0.70
12 2018 7 11 2019 1 10 1.25
13 2019 1 11 2019 7 10 4.49
14 2019 7 11 2020 1 10 0.24
)
1 2013 3 25 2013 7 10 85,793,965 0
2 2013 7 11 2014 1 10 340,234,263 16,475,704
3 2014 1 11 2014 7 10 355,842,552 46,525,210,
4 2014 7 11 2015 1 13 406,465,045 82,546,993
5 2015 1 14 2015 7 10 1,372,062,902 164,962,390
6 2015 7 11 2016 1 12 150,662,057 140,674,852
7 2016 1 13 2016 7 11 343,199,006 133,859,037
8 2016 7 12 2017 1 10 219,751,878 153,416,648
9 2017 1 11 2017 7 10 192,912,223 174,964,005
10 2017 7 11 2018 1 10 200,748,512 175,212,425
11 2018 1 11 2018 7 10 148,321,924 178,595,824
12 2018 7 11 2019 1 10 128,183,824 204,555,309
13 2019 1 11 2019 7 10 160,852,461 86,150,558
14 2019 7 11 2020 1 10 175,104,831 218,139,744
()1
2020 1 31

18,355,534,851 99.48

— 95,036,511 0.52

18,450,571,362 100.00;

27/118



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

)
8,057,033,997] 2.2801 18,371,178,906 2.2782 18,355,534,851{99.48
)

99.48

99.48

2020 1 31

15,097,428,825 18.38
11,090,336,340 13.50]
7,090,907,705 8.63
11,702,749,497, 14.25
6,929,289,320 8.44
51,910,711,687 63.19
6,517,271,138 7.93
9,351,297,313 11.38
15,868,568,451 19.32
3,293,796,663 4.01
1,099,523,510 1.34
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1,246,468,050 1.52

597,510,603 0.73

1,179,800, 754 1.44

4,283,323,820 5.21

1,939,460,298 2.36

13,639,883,698 16.60

— 727,291,722 0.89

82,146,455,558 100.00;

() ()

US TREASURY N/B 42,713,000] 10,917.99] 4,663,403,887| 10,917.01  4,662,984,642] 2.250] 2020/3/31 | 5.68

CANADIAN GOVERNMENT] 51,861,000 8,388.68 4,350,456,296f 8,310.73  4,310,028,318  3.500] 2020/6/1 | 5.25

[NORWEGIAN 250,323,000] 1,257.95  3,148,941,961 1,250.86 3,131,212,706] 2.000| 2028/4/26 | 3.81]
GOVERNMENT

NORWEGIAN 233,233,000] 1,229.53 2,867,690,276 1,223.69 2,854,070,821) 1.750| 2027/2/17 | 3.47]
GOVERNMENT

NORWEGIAN 225,765,000] 1,220.07  2,754,508,365 1,215.54  2,744,285,825 2.000| 2023/5/24 | 3.34]
GOVERNMENT

CANADIAN GOVERNMENT] 20,420,000 12,747.26] 2,602,992,112 12,804.55 2,614,689,110( 5.000( 2037/6/1 | 3.18

US TREASURY N/B 18,479,000 12,401.11  2,291,602,947| 13,199.24 2,439,087,872] 3.000] 2048/8/15 | 2.97]

ITSY INFL IX N/B 18,730,000] 10,791.48  2,125,247,59]] 10,916.33] 2,162,502,129( 0.125[ 2022/4/15 | 2.63

INEW ZEALAND 20,840,000 8,603.00| 1,792,865,367| 8,768.15 1,827,283,279 3.500] 2033/4/14 | 2.22
GOVERNMENT

CANADIAN GOVERNMENT] 21,828,000 8,267.56( 1,804,643,808] 8,268.93  1,804,942,163 1.750| 2020/8/1 | 2.20

CANADIAN GOVERNMENT] 16,629, 000] 10,351.85  1,721,410,649 10,810.34  1,797,652,203( 2.750( 2048/12/1 | 2.19

UK TREASURY 11,220,000 14,424.15 1,618,390,213 14,380.92] 1,613,539,531] 2.000] 2020/7/22 | 1.96)

US TREASURY N/B 10,635, 000] 14,473.94  1,539,304,18]] 15,116.09] 1,607,597,107| 4.500( 2036/2/15 | 1.96

NORWEGIAN 129,300,000] 1,260.46f 1,629,776,570 1,231.771 1,592,681,015 1.750] 2029/9/6 | 1.94
GOVERNMENT

INEW ZEALAND 20,527,000 7,654.81 1,571,303,324 7,669.37 1,574,292,598 2.750| 2025/4/15 | 1.92]
GOVERNMENT

US TREASURY N/B 14,362, 000] 10,872.19]  1,561,464,129 10,905.93  1,566,310,306] 1.625| 2020/3/15 | 1.9]]

US TREASURY N/B 12,700,000] 11,445.54  1,453,584,618 11,906.28 1,512,098,086( 2.625 2029/2/15| 1.84

UK TREASURY 6,370,000 22,477.73( 1,431,831,853] 23,046.91] 1,468,088,787 4.250] 2040/12/7 | 1.79

UK TREASURY 10,160, 000] 14,501.30] 1,473,332,588 14,344.71  1,457,423,499( 4.750( 2020/3/7 | 1.77

NEW ZEALAND INDEX 14,750,000] 8,992.88 1,401,279,827| 9,195.68  1,446,832,550 2.500] 2035/9/20 | 1.76]

L INKED

NORWEGIAN 107,208, 000] 1,278.41 1,370,564,232 1,269.38 1,360,887,503 3.000[ 2024/3/14 | 1.66
GOVERNMENT

KOMMUNALBANKEN AS 113,150,000 1,183.01 1,338,576,267| 1,183.400 1,339,026,581 1.500[ 2022/4/19 | 1.63

UK TREASURY 8,850,000 14,418.58] 1,276,044,619 14,415.90| 1,275,807,418( 1.500( 2021/1/22 | 1.55
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GEORGIA ST-TXBL-SER 11,280,000 10,941.00]  1,234,145,732 11,256.95 1,269,784,533 2.850 2033/2/1 | 1.55
B
CAISSE DES DEPOTS 11,400, 000 10,884.95  1,240,884,461 10,933.93]  1,246,468,050 2.000(2020/11/14| 1.52)
ET CON
ISWEDISH EXPORT 10,800,000 10,849.70|  1,171,767,795 10,924.08]  1,179,800,754 1.750( 2021/3/10 | 1.44)
CREDIT
KOMMUNALBANKEN AS 10,364,000 10,952.57|  1,135,125,342 11,245.82]  1,165,516,790 2.125 2025/4/23 | 1.42)
GEORGIA ST-TXBL-SER 9,280,000 10,812.31  1,003,383,060 11,242.99| 1,043,349,973 2.580 2029/2/1 | 1.27]
B
ITX TRANS COMM BABS 6,480,000 14,458.62 936,919,192 15,480.08]  1,003,109,538 5.517 2039/4/1 | 1.22)
BRITISH COLUMBIA 11,500,000 8,524.36 980,301,478 8,675.61 997,696,253 2.550( 2027/6/18 | 1.21]
PROV OF
()
63.19
19.32
16.60]
99.11]
2020 1 31
2,813,500,793 2.48
14,471,460,590 12.76
46,351,170,754 40.86
63,636,132,137 56.09
6,836,875,536 6.03
1,170,468,891 1.03
6,876,341,054 6.06
3,020,703,622 2.66
2,372,664,755 2.09
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351,482,604 0.31
2,208,915,167 1.95
23,109,876,378 20.37
39,110,452,471 34.47
— 3,869,003,211 3.41
113,452,463,355 100.00
— 2,399,014,47¢ 2.11
— 109,015,107,365 96.09
) )
BELGIUM KINGDOM 122,500,000 13,167.01) 16,129,595,430) 13,246.07| 16,226,443,848  0.900| 2029/6/22 (14.30
BELGIUM KINGDOM 77,000,000 12,359.87|  9,517,101,420 13,092.53] 10,081,254,044] 0.800| 2028/6/22 | 8.89
BELGIUM KINGDOM 62,000,000 13,321.20]  8,259,144,771 13,448.74]  8,338,222,532] 1.000| 2031/6/22 | 7.35
BELGIUM KINGDOM 29,000,000 17,404.91  5,047,425,416 17,770.57|  5,153,465,775 5.500| 2028/3/28 | 4.54
FRANCE (GOVT OF) 40,000,000 12,626.04  5,050,416,555 12,720.04]  5,088,016,320 0.500| 2026/5/25 | 4.48
EUROPEAN INVESTMENT| 300,000,000 1,435.04  4,305,130,594 1,531.48]  4,594,468,436] 3.750| 2032/6/1 | 4.05
BANK
LANDWIRTSCH. 52,930,000 8,337.13]  4,412,847,193 8,396.83  4,444,444,147] 3.250 2028/4/12 | 3.92
RENTENBANK
EUROF IMA 51,560,000 8,372.35  4,316,785,910 8,405.44|  4,333,846,141 3.350 2029/5/21 | 3.82
BELGIUM KINGDOM 33,000,000 12,664.88  4,179,412,314 13,021.36]  4,297,051,519 0.800| 2027/6/22 | 3.79
PROVINCE OF ALBERTA 35,000,000 11,506.02  4,027,107,790 12,145.13]  4,250,796,611] 3.300| 2028/3/15 | 3.75
FRANCE (GOVT OF) 32,000,000 13,091.97|  4,189,433,064 13,215.55|  4,228,978,080 1.000| 2027/5/25 | 3.73
EUROPEAN INVESTMENT| 319,000,000 1,217.48]  3,883,773,048 1,238.10]  3,949,553,390] 1.750[2026/11/12 3.48
BANK
FRANCE (GOVT OF) 24,000,000 14,794.53  3,550,688,184 14,932.62]  3,583,829,390| 2.750[2027/10/25( 3.16
ASIAN DEVELOPMENT 28,000,000 10,964.67|  3,070,108,799 10,969.95  3,071,588,612] 1.625 2023/1/24 ( 2.71
BANK
OEKB OEST. 200,000,000 1,213.26]  2,426,532,560 1,186.33]  2,372,664,755 1.370[2028/11/13( 2.09
KONTROLLBANK
KOMMUNALBANKEN AS 27,990,000 7,886.71)  2,207,492,646 7,891.800  2,208,915,167] 2.400[2029/11/21( 1.95
BNG BANK NV 25,000,000 8,447.99  2,111,997,930 8,457.36|  2,114,342,111] 3.300| 2029/4/26 | 1.86
PROVINCE OF QUEBEC 17,500,000 10,764.67|  1,883,817,373 11,437.95  2,001,641,817] 2.500| 2026/4/20 | 1.76
NORDIC INVESTMENT 132,500,000 1,367.63  1,812,118,844 1,413.01)  1,872,248,225 2.940[2031/10/17( 1.65
BANK
US TREASURY N/B 16,000,000 11,341.25  1,814,600,774 11,584.64  1,853,542,753 2.375 2027/5/15 ( 1.63
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BELGIUM KINGDOM 12,500,000 13,859.01  1,732,377,142 13,928.75  1,741,094,382 1.250 2033/4/22 | 1.53
KFW 20,000,000 8,397.71  1,679,542,956 8,372.00( 1,674,400,930| 4.000| 2025/2/27 | 1.48
FRANCE (GOVT OF) 12,000,000 12,897.96|  1,547,755,740 13,088.64  1,570,636,800] 0.750/2028/11/25| 1.38
EUROPEAN INVESTMENT| 100,000,000 1,214.85  1,214,851,080 1,217.56  1,217,567,880 1.375 2028/5/12 | 1.07)
BANK
EUROPEAN INVESTMENT| 100,000,000 1,193.35  1,193,354,400 1,205.79]  1,205,792,024 1.250/2029/11/12| 1.06
BANK
[TENN VALLEY 10,000, 000 10,827.14]  1,082,714,961 11,704.68  1,170,468,891 2.875| 2027/2/1 | 1.03
AUTHORITY
ASIAN DEVELOPMENT 13,000,000 8,277.20|  1,076,037,185 8,287.18  1,077,334,388 3.750| 2025/3/12 | 0.95
BANK
NEDER 10,750,000 8,450.70 908,450,437 8,431.26 906,361,511]  3.300] 2029/5/2 | 0.80
ATERSCHAPSBANK
LANDWIRTSCH. 10,000,000 7,568.65 756,865,830 7,574.95 757,495,977 1.900 2030/1/30 | 0.67
RENTENBANK
NORDIC INVESTMENT 8,000,000 8,245.14 659,611,466 8,344.02 667,521,685 3.300| 2027/8/16 | 0.59
BANK
)
56.09
6.03
34.47
96.59
)
16,763,800.00, 1,827,002,743 1,827,589,476 1.61]
4,750,000.00 571,245,450 571,425,000 0.50
127,500,000.00, 13,812,390,560 13,859,245,000 12.22
505,600,000.00 60,906,108,050 60,843,120,000 53.63
1,395,000,000.00 15,851,871,400 15,777,450,000 13.91]
253,189,220.00| 18,833,603,794] 18,535,292,365 16.34

(

)
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2019 7 10 2020 1 10
10,160,733 -
20,687,857 32,946,576
706,359,629 677,814,464
1,647,532,241 1,591,196,442
8,282,885 7,903,997
2,845,929 2,760,473
2,395,869,274 2,312,621,952
2,395,869,274 2,312,621,952
6,367,729 6,260,141
5,462,555 4,553,479
63,470 64,834
1,523,525 1,556,348
35 24
1,107,804 2,240,593
14,525,118 14,675,419
14,525,118 14,675,419
2,547,091,657 2,504,056,744
165,747,501 206,110,211
2,412 -
2,381,344,156 2,297,946,533
2,381,344,156 2,297,946,533
2,395,869,274 2,312,621,952
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11 11

10 10
16,440,406 17,094,291
27 21
96,463,152 11,657,555
112,903,585 5,436,757
6,401 5,996
372,236 387,578
8,935,007 9,303,39%
1,149,582 1,184,830
10,463,226 10,881,798
102,440,359 5,445,041
102,440,359 5,445,041
102,440,359 5,445,041
201,639 334,886
224,728,319 165,747,501
6,629,395 14,696,040
6,629,395 14,696,040
12,189,796 11,450,725
12,189,796 11,450,725
37,697,501 37,828,098
165,747,501 206,110,211
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2019 7 10 1 10
2,472,389,754 2,547,091,657
160,852,461 175,104,831
86,150,558 218,139,744

2,547,091,657

2,504,056,744

165,747,501 206,110,211
2019 1 11 2019
2019 7 10 2020
2019 1 11 2019 7 11
2019 2 12 2019 8 13
A 5,116,464 | A 4,390,951
B o | B 0
c 226,672,208 | C 222,090,199
D 930 | D 2,376
E ot 231,789,602 | E o+ 226,483,526
F ¢ ) 935 | F @ 889
G 6,195,975 | G 6,362,717
H ¢ ) 25 | H ¢ ) 25
2019 2 13 2019 8 14
2019 3 11 2019 9 10
A 4,508,135 | A 3,609,614
B o | B 0
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2020

1

10

9,149,785

7,993,601

1,156,184

45/118



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2019 7 10 2020 1 10
0.9349 [1 0.9177
¢ ) (9,349 )| ) (9,177 )
¢))
@
788,706,615 677,814,464
788,706,615 677,814,464
1,175,529,287 1,591,196,442)
1,175,529, 287 1,591,196,442)
1,964,235,902 2,269,010,906
)
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2019 7 10 2020 1 10
32,359,023 =
63,233,945 74,061,337
19,068,801,529 18,298,634,729
82,871,434 168,185,823
19,247,265,931 18,540,881,889

19,247,265,931

18,540,881,889

77,206,627 74,899,235
1,897,721 70,027,688
338,938 344,812
5,084,222 5,172,328

108 50

999,695 496,286
85,527,311 150,940,399
85,527,311 150,940,399
22,059,036,414 21,399,781,536
2,897,297,794 3,009,840,046
2,731 -
19,161,738,620 18,389,941,490
19,161,738,620 18,389,941,490
19,247,265,931 18,540,881,889
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79,030,740
154,436,849
45,771,480,124
19,251,733,012
22,509,416,585

311,284,916
52,143,405,846
15,733,583,749
13,780,321,814

168,899,499 28,333,812
526,280,342 572,516,017
43,073,251 61,156,413

88,591,014,791

82,630,602,567

88,591,014,791

82,630,602,567

- 15,617
227,000,476 306,043,578
263 210
227,000,739 306,059,405
227,000,739 306,059,405

39,372,881,310

48,991,132,742

36,106,203,140

46,218,340,022

88,364,014,052

82,324,543,162

88,364,014,052

82,324,543,162

88,591,014,791

82,630,602,567

61

12

133

60
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2019 7 10 1 10
2019 1 11 2019 7 11
40,575,511,956 39,372,881,310
204,468,220 202,675,115
1,407,098, 866 3,469,353,285
309,102,297 305,494,143
8,496,547,489 8,025,364,997
2,514,232 ,467 2,344,731,725
665,956,765 529,376,178
638,552,880 561,981,473
182,506,754 139,144,661
464,883,691 455,846,167
181,839,197 179,457,046
625,970,001 618,289,145
230,786,378 226,406,867
45,418,979 45,002,069
1,289,718,922 395,336,428
22,717,902 22,473,497
357,279,015 352,891,382
271,929,835
227,908,616 224,928,872
46,061,734 45,374,145
762,967,268 310,305,991
272,664,654 269,677,479
227,716,698 225,181,142
130,185,004 86,109,922
88,694,757 43,897,941
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44,786,291 44,237,493
696,157,629 685,821,051
496,833,569 491,446,214

1,847,667,839 1,827,601,286

86,687,525 85,773,814
651,353,434 601,466,311
260,521,321 214,811,122
938,809,132 928,780,162
217,735,683 215,100,826

4,436,655,350 4,390,000,016
394,385,372 390,279,509

84,097,861 83,107,244

1,165,772,820 1,111,439,651

45,222,140 44,732,272

1,622,771,315 1,605,435,556
1,342,392,991 1,328,061,744
1,300,962,964 1,287,253,932
1,240,732,300 1,227,970,590
886,558,717 877,231,887
668,685,597 661,601,982
608,340,513 337,995,417
1,455,988,036 1,441,225,247
826,121,608 817,558,544
39,372,881,310 36,106,203,140
39,372,881,310 36,106,203,140
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2019 7 10 2020 1 10
2019 7 10 2020 1 10
@ @
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2019 7 10
1,180,601,573
1,080,445,739
526,976,968
2,788,024,280
2020 1 10
296,412,710
107,150,076
26,520,358
215,782,992
)
( )
2019 7 10
2020 1 10
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1
20,000,000 20,015,617, 15,617,
20,000,000 20,015,617, 15,617,
20,000,000 20,015,617, 15,617,
1.
(€Y)
@
2.
3.
2019 7 10 2020 1 10
2.2443 |1 2.2801
) (22,443 )@ ) (22,801 )
@
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@
TSY INFL IX N/B-0.125%-22/04/15 18,730,000.00 19,798,073.11,
US TREASURY N/B-1.625%-20/03/15 14,362,000.00 14,361,654.45
US TREASURY N/B-2.25%-20/03/31 42,713,000.00 42,770,431.89
US TREASURY N/B-1.375%-20/08/31 8,960,000.00 8,946,699.95
US TREASURY N/B-2.375%-27/05/15 2,045,000.00 2,129,675.67
US TREASURY N/B-2.625%-29/02/15 12,700,000.00 13,531,949.06,
US TREASURY N/B-4.5%-36/02/15 10,635,000.00 14,203,332.83
US TREASURY N/B-3.0%-48/08/15 18,479,000.00 21,071,112.15
128,624,000.00 136,812,929.11]
(14,990,592,642)
BRITISH COLUMBIA PROV OF-2.0%- 8,400,000.00 8,464,002.12
22/10/23
GEORGIA ST-TXBL-SER B-2.58%-29/02/01 9,280,000.00 9,421,612.80
GEORGIA ST-TXBL-SER B-2.85%-33/02/01 11,280,000.00 11,471,083.20
GEORGIA ST-TXBL-SER B-2.9%-34/02/01 8,500,000.00 8,618,660.00
MA CONS LN-BABS-5.456%-39/12/01 6,350,000.00 8,284,527.50
PROVINCE OF ALBERTA-2.05%-26/08/17 3,600,000.00 3,603,945.24
TX TRANS COMM BABS-5.517%-39/04/01 6,480,000.00 8,829,648.00
UT ST-BABS-B-3.539%-25/07/01 5,000,000.00 5,257,900.00
WA ST-BABS-D-5.481%-39/08/01 5,000,000.00 6,517,450.00
63,890,000.00 70,468,828.86
(7.721,269,578)
BK NEDERLANDSE GEMEENTEN-2.5%- 5,320,000.00 5,437,630.52
23/01/23
CAISSE DES DEPOTS ET CON-2.0%- 11,400,000.00 11,415,310.20
20/11/14
INTL BK RECON & DEVELOP-2.5%-24/11/25 3,040,000.00 3,150,966.38
KOMMUNALBANKEN AS-2.125%-25/04/23 10,364,000.00 10,520,133.66
LANDWIRTSCH. RENTENBANK-2.0%-25/01/13 1,300,000.00 1,316,581.50
LANDWIRTSCH. RENTENBANK-2.375%- 3,930,000.00 4,054,645.05
25/06/10
SWEDISH EXPORT CREDIT-1.75%-21/03/10 10,800,000.00 10,798,902.39
46,154,000.00 46,694,169.70
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(5,116,280,174)
238,668,000.00 253,975,927.67
(27,828,142,394)
CANADIAN GOVERNMENT-1.75%-20/05/01 6,813,000.00 6,813,817.56
CANADIAN GOVERNMENT-3.5%-20/06/01 51,861,000.00 52,207,431.48
CANADIAN GOVERNMENT-1.75%-20/08/01 21,828,000.00 21,836,076.36
CANADIAN GOVERNMENT-5.0%-37/06/01 20,420,000.00 30,498,495.20
CANADIAN GOVERNMENT-2.75%-48/12/01 16,629,000.00 20,521,848.90
117,551,000.00 131,877,669.50
(11,060,580,140)
BRITISH COLUMBIA PROV OF-2.85%- 6,000,000.00 6,275,640.00
25/06/18
BRITISH COLUMBIA PROV OF-2.55%- 11,500,000.00 11,870,300.00
27/06/18
BRITISH COLUMBIA PROV OF-5.7%- 5,100,000.00 6,620,208.00
29/06/18
ONTARIO (PROVINCE OF)-2.6%-23/09/08 4,100,000.00 4,200,450.00
ONTARIO (PROVINCE OF)-2.6%-25/06/02 6,000,000.00 6,180,840.00
ONTARIO (PROVINCE OF)-2.9%-28/06/02 10,500,000.00 11,078,760.00)
ONTARIO (PROVINCE OF)-6.5%-29/03/08 5,000,000.00 6,754,850.00
ONTARIO (PROVINCE OF)-6.2%-31/06/02 8,100,000.00 11,276,415.00
PROVINCE OF ALBERTA-2.55%-27/06/01 5,600,000.00 5,736,808.00
PROVINCE OF QUEBEC-2.25%-24/02/22 2,825,000.00 2,864,493.50
PROVINCE OF QUEBEC-3.75%-24/09/01 6,800,000.00 7,344,068.00
PROVINCE OF QUEBEC-5.35%-25/06/01 5,600,000.00 6,536,264.00
PROVINCE OF QUEBEC-2.75%-27/09/01 2,400,000.00 2,508,024.00
PROVINCE OF QUEBEC-2.75%-28/09/01 6,000,000.00 6,285,420.00
85,525,000.00 95,532,540.50
(8,012,314,171)
CANADA HOUSING TRUST-2.55%-23/12/15 2,550,000.00 2,617,728.00
CANADA HOUSING TRUST-2.9%-24/06/15 6,250,000.00 6,523,125.00
CANADA HOUSING TRUST-2.55%-25/03/15 10,610,000.00 10,955, 886.00)
CANADA HOUSING TRUST-2.65%-28/12/15 4,625,000.00 4,881,641.25
CANADA HOUSING TRUST-2.1%-29/09/15 4,910,000.00 4,962,046.00
28,945,000.00 29,940,426.25

(2,511,103,549)
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232,021,000.00 257,350, 636.25

(21,583,997,860)

UK TREASURY-4.75%-20/03/07 10,160,000.00 10,225,430.40

UK TREASURY-2.0%-20/07/22 11,220,000.00 11,300,604.48

UK TREASURY-1.5%-21/01/22 8,850,000.00 8,928,612.78

UK TREASURY-4.25%-40/12/07 6,370,000.00 9,871,183.86

UK TREASURY-4.5%-42/12/07 2,520,000.00 4,131,841.39

UK TREASURY-3.25%-44/01/22 3,150,000.00 4,413,767.40

42,270,000.00 48,871,440.31

(6,998,878,966)

NORWEGIAN GOVERNMENT-2.0%-23/05/24 225,765,000.00 230,548,960.35

NORWEGIAN GOVERNMENT-3.0%-24/03/14 107,208,000.00 114,321,250.80

NORWEGIAN GOVERNMENT-1.75%-25/03/13 1,613,000.00 1,643,454.73

NORWEGIAN GOVERNMENT-1.75%-27/02/17 233,233,000.00 238,958,870.15

NORWEGIAN GOVERNMENT-2.0%-28/04/26 250,323,000.00 261,943,994.94

NORWEGIAN GOVERNMENT-1.75%-29/09/06 129,300, 000.00 133,043,881.50

947,442 ,000.00 980,460,412.47

(12,108,686,094)

KOMMUNALBANKEN AS-1.5%-22/04/19 113,150,000.00 112,366,436.25

113,150,000.00 112,366,436.25

(1,387,725,487)

1,060,592,000.00) 1,092,826,848.72

(13,496,411,581)

NEW ZEALAND GOVERNMENT-5.5%-23/04/15 10,256,000.00 11,709,228.02

NEW ZEALAND GOVERNMENT-2.75%-25/04/15 20,527,000.00 22,125,837.76

NEW ZEALAND GOVERNMENT-4.5%-27/04/15 6,705,000.00 8,151,402.60

NEW ZEALAND GOVERNMENT-3.0%-29/04/20 5,823,000.00 6,586,248.56

NEW ZEALAND GOVERNMENT-3.5%-33/04/14 20,840,000.00 25,240,345.16

NEW ZEALAND GOVERNMENT-2.75%-37/04/15 2,400,000.00 2,698,097.28

NEW ZEALAND INDEX LINKED-2.5%- 14,750,000.00 19,975,482.49
35/09/20

81,301,000.00 96,486,641.87

(6,984,668,004)

EXPORT DEVELOPMNT CANADA-3.75%- 11,000,000.00 11,084,524.00)
20/05/08

INTL BK RECON & DEVELOP-3.0%-23/02/02 5,550,000.00 5,802,856.33
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INTL FINANCE CORP-3.625%-20/05/20 9,850,000.00 9,929,688.47
INTL FINANCE CORP-2.625%-23/09/07 6,500,000.00 6,749,674.75
KOMMUNALBANKEN AS-5.125%-21/05/14 12,700,000.00 13,330,461.02
KOMMUNALBANKEN AS-3.375%-23/06/07 3,719,000.00 3,941,819.42
KOMMUNALBANKEN AS-4.0%-25/08/20 7,004,000.00 7,835,168.88
LANDWIRTSCH. RENTENBANK-4.375%- 5,000,000.00 5,110,599.50
20/10/08
LANDWIRTSCH. RENTENBANK-3.0%-21/05/03 2,000,000.00 2,042,153.40
63,323,000.00 65,826,945.77,
(4,765,212,604)
144,624,000.00 162,313,587.64
(11,749,880,608)
81,657,311,409
(81,657,311,409)
(QD) O
2 @)

8 53.9% 18.3%

9 27.7% 9.5%

7 18.4% 6.3%

5 51.3% 13.5%

14 37.1% 9.8%

5 11.6% 3.1%

6 100. 0% 8.6%

6 89.7% 14.8%

1 10.3% 1.7%

7 59. 4% 8.6%

9 40.6% 5.8%
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2019 7 10 2020 1 10
9,358,265 3,348,658,025
5,584,637,112 -
11,370,653,911 8,869,400,707
66,008,214,218 63,583,116,077
6,116,847,893 6,720,791,429
19,652,209, 865 35,171,172,115
451,362,536 127,341,439
1,213,153,513 10,993,872,039
423,385,659 599,361,143
40,772,332 105,449,686
105,430,918 27,249
110,976,026,222 129,519,189,909
110,976,026,222 129,519,189,909
367,062,457 1,378,333,897
3,426,824,096 17,931,280,135
578,805,109 27,679,465
19,242 6,577
4,372,710,904 19,337,300,074
4,372,710,904 19,337,300,074
78,510,456,865 81,401,344,757
28,092,858,453 28,780,545,078
106,603,315,318 110,181,889,835
106,603,315,318 110,181,889,835

110,976,026,222

129,519,189,909
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2
3
1
2
12 133 60
61
2019 7 10 2020 1 10

2019 1 11 2019 7 11

78,041,607,589 78,510,456,865

12,211,974,867 15,241,026,447

11,743,125,591 12,350,138,555

1,802,044,562 1,464,384,595

1,213,383,592 1,175,529,287

130,276,457 108,251,073

118,678,896

151,208,140

26,407,517
33,861,604

88,378,946 78,852,203

19,494,311 16,958,580

41,753,806 31,198,768

27,703,394 25,790,138

33,926,283 26,841,947
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19,671,662

12,635,470,810

2,860,090, 656
1,152,242,724

7,829,568,430

2,292,443,598

78,141,451

3,342,503,963

949,408,927

2,013,031,913

3,352,860,847

1,276,808,181

812,526,322

2,590,149,323

1,070,999,231

601,869,959

1,746,395,150

735,198,512

1,792,529,151

2,954,726,680

1,321,036,934

3,319,618,366

3,316,855,208

2,576,559,938

2,907,517,846
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18,505,488

17,998,234,514

1,637,479,247
1,148,763,698

9,178,741,354

2,267,517,624

77,473,263

3,317,830,504

942,239,100

1,978,727,909

1,675,972,762

1,258,826,179

800,442,633

2,552,567,826

1,060,615,290

592,710,332

1,664,218,177

723,861,989

1,768,511,030

2,918,596,879

1,239,752,072

3,286,623,585

3,283,861,560

2,538,898,393

2,873,298,624
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2,586,774,372 2,549,186,970
2,980,363,394 2,942,661,842
2,619,834,035 2,582,543,369
3,358,028,810 3,324,988,917
78,510,456,865 81,401,344,757
78,510,456,865 81,401,344,757

2019 1 11 2019 7 11

2019 7 10 2020 1 10

2019 7 10 2020 1 10
@ @
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2019

7 10

2,538,170,273

292,596,958

517,147,323

3,347,914,554

2020

1 10

135,637,283

209,326,609

76,640,299

268,323,593

(

)
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2019 7 10
3,446,550,573 3,433,580,332 12,970,241
337,922,507 338,322,323 399,816
3,108,628,066 3,095,258,009 13,370,057,
93,198,748,320 93,101,478,000] 97,270,320
13,074,176,290 13,239,210,000 165,033,710
47,763,197,900 47,824,475,000 61,277,100
15,044,244,820 14,733,659,000 310,585,820
17,317,129,310 17,304,134,000 12,995,310
96,645,298,893 96,535,058,332 84,300,079

2020 1 10
11,788,607,282 11,915,948,721 127,341,439
11,787,006,623 11,914,327,968 127,321,345
1,600,659 1,620,753 20,094
113,992,950,772 115,371,284,669 1,378,333,897
11,770,326,160 11,858,216,000 87,889,840
59,483,782,550 60,120,333,000 636,550,450
9,210,933,436 9,467,024,032 256,090,596
15,548,495,252 15,778,837,000 230,341,748
17,979,413,374 18,146,874,637 167,461,263
125,781,558,054 127,287,233,390 1,250,992,458
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1.
@
@
2.
3.
2019 7 10 2020 1 10
1 1.3578 |1 1.3536
a ) (13,578 )| ) (13,536 )
@
@)

US TREASURY N/B-2.375%-27/05/15

15,000,000.00;

15,621,093.00;

US TREASURY N/B-6.375%-27/08/15

4,000,000.00

5,314,374.80]

US TREASURY N/B-3.125%-28/11/15

13,000,000.00;

14,365,253.50

32,000,000.00

35,300,721.30

(3.867,900,032)
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PROVINCE OF ALBERTA-3.3%-28/03/15 35,000,000.00 38,079,573.00
PROVINCE OF QUEBEC-2.5%-26/04/20 17,500,000.00 18,019,853.25
PROVINCE OF QUEBEC-2.75%-27/04/12 5,000,000.00 5,238,453.00
57,500,000.00 61,337,879.25
(6,720,791,429)
INTER-AMERICAN DEVEL BK-4.375%- 1,300,000.00 1,739,168.08
44/01/24
TENN VALLEY AUTHORITY-2.875%-27/02/01 10,000,000.00 10,537,642.00
11,300,000.00 12,276,810.08
(1,345,170,080)
100,800, 000.00 108,915,410.63
(11,933,861,541)
BELGIUM KINGDOM-0.8%-25/06/22 4,000,000.00 4,240,620.00
BELGIUM KINGDOM-0.8%-27/06/22 28,000,000.00 29,931,804.00
BELGIUM KINGDOM-5.5%-28/03/28 28,000,000.00 40,890,388.00
BELGIUM KINGDOM-0.8%-28/06/22 77,000,000.00 82,493,257.00
BELGIUM KINGDOM-0.9%-29/06/22 122,500, 000.00 132,428,380.00
BELGIUM KINGDOM-1.0%-31/06/22 62,000,000.00 67,775,610.00
BELGIUM KINGDOM-1.25%-33/04/22 12,500,000.00 14,079,500.00)
FRANCE (GOVT OF)-0.5%-26/05/25 40,000,000.00 41,886,800.00
FRANCE (GOVT OF)-1.0%-27/05/25 32,000,000.00 34,724,032.00
FRANCE (GOVT OF)-2.75%-27/10/25 24,000,000.00 29,435,882.40)
FRANCE (GOVT OF)-0.75%-28/11/25 12,000,000.00 12,829,611.60
442,000,000.00 490,715,885.00
(59,715,216 ,045)
EUROPEAN INVESTMENT BANK-1.25%- 10,000,000.00 10,428,200.00
25/05/12
EUROPEAN INVESTMENT BANK-1.75%- 319,000,000.00 344,654,394.70)
26/11/12
EUROPEAN INVESTMENT BANK-1.5%- 25,000,000.00 26,596,800.00)
27/03/02
EUROPEAN INVESTMENT BANK-1.375%- 100,000, 000.00 105,699, 950.00)
28/05/12
EUROPEAN INVESTMENT BANK-1.25%- 100,000, 000.00 104,410,600.00
29/11/12
EUROPEAN INVESTMENT BANK-3.75%- 300,000,000.00 397,185,780.00)
32/06/01
NORDIC INVESTMENT BANK-2.94%-31/10/17 132,500,000.00 162,065,096 .00
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OEKB OEST. KONTROLLBANK-1.37%-
28/11/13

200,000,000.00

206,206,840.00]

1,186,500,000.00

1,357,247,660.70

(15,676,210,481)

IAFRICAN DEVELOPMENT BANK-4.0%-
25/01/10

6,000,000.00

6,718,081.20

IASIAN DEVELOPMENT BANK-3.75%-25/03/12

13,000,000.00;

14,581,635.90

BNG BANK NV-3.3%-29/04/26

25,000,000.00

28,288,495.00]

EUROF IMA-3.35%-29/05/21

46,560,000.00

52,306,197.74

KFW-4.0%-25/02/27

20,000,000.00

22,665,528.00]

KOMMUNALBANKEN AS-2.4%-29/11/21

27,990,000.00

29,475,703.60

LANDWIRTSCH. RENTENBANK-3.25%-
28/04/12

52,930,000.00

59,618,007.20

LANDWIRTSCH. RENTENBANK-1.9%-30/01/30

10,000,000.00

10,079,999.00]

NEDER WATERSCHAPSBANK-3.3%-29/05/02

10,750,000.00

12,114,068.57|

NORDIC INVESTMENT BANK-3.3%-27/08/16

5,000,000.00

5,602,218.00]

217,230,000.00

241,449,934.21

(18,149,791,554)
105,475,079,621]
(105,475,079, 621)
(G @)
2 @)
3 32.4% 3.7
3 56.3% 6. 4%
2 11.3% 1.3%
11 100. 0% 56. 5%
8 100. 0% 14.9%
10 100. 0% 17.2%
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2020 1 31

2,344,519,027

2,620,172

2,341,898,855

2,524,361,876

0.9277

18,455,155,253

4,583,891

18,450,571,362

21,492,984,599

0.8584

82,151,850,911

5,395,353

82,146,455,558

36,056,988,600

2.2782
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