EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 4 28

03-5555-3431

10

1/111



@
1
&)
1D
2
©) « )
10
©) « )
1
0120-106212
9:00 17:00
https://www.daiwa-am.co.jp/
®)

0120-106212
9:00 17:00

2/111

3.3

3.0

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



()
0120-106212
9:00 17:00
Q)
2020 4 29 2020 10 30
®
0120-106212
9:00 17:00
https://www.daiwa-am.co. jp/
©
(10)
®
(11)

(12)

3/111

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



16

4/111

(D)

1D

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

5/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

6/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

(ElTpag B
RS . EHIANAIE SRR BRNREE (EOER)
B A
H{RYE " =
FBERE
G
F Ol
BNIANEE T ( )
REES
(3F) ¥/ EHYBNTIERSHEERIERLTVEY.
BHEDE
e RS e
e »
AR =P N
o EEE f£20
M%ﬁ ek IF=U— B0
AN F4[E] B JFE { )
Egﬂﬂﬁ HF6O| b
Yo (R
f“j’hmf TeFP=F
FUIERE 126 "
ZDftiEE (BR) SrUk-4T-
(BAEE) P2Uh gl B
(% 28 = e
RESS
( ) Z0ith (hHE)
RERSETY ( ) -
AEES BB T

(F) 577 Y FHESTAREESERRBIRTLTVEY.

http://www.toushin.or.jp/

5,000

7/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

m 027 - b—JIVBfEFICIRBLET .

CEENRE. OV 7 OBRS SUBRBEEREELE S UCERREMENRITT 2l5FELET.
CEFCN@EORIE. EEBERPHBRIESEMREL. K—FIJxrUFERBELTT.
CREEHURIEORTBODABAYYRRIELTHEVER A,
CEFOERO—SE. S PEyb-TRIAVN (F-0Ov/N) USFYRBTERVNET .

=27 7 FICHBITHAERFEODERICHI TR, 4D Fy -¥xIAUE (3—0w/T)
U7 v FISEROERICH D SHEO—8BESRELET .

(FA4D PRy -FRIAVK (F=0wIN) USFyRIZDOWVT )

LD PRy - IRIAVE (I-0wIT USFwF (FRTEM : 2BE OYFEY) . 1987
ElCOVEXCHBVLWTETENESHT, X7P ey b7y Ay RSt oENEE A 77,

« 3—-0v/oH (OV7, EREOIT—IVITRESHET.) - % (BRMPIv-—IVT
MBESHET.) [THATZ 77 2 FPARMVFOER - BESEREETE>TVET,

«OV7 - L—FILLNOBHRTORBCREETESBENBUEY.

027 L—7ILLACRHERTOMRFCRETIRS. RAELT. RBFHIS I HLUNDFES]
([EWHBEENS) ZEAL. BENCODT - L—TILBTEEDEIICRBHE IETEVET.

* NODFHS|E[F. RERSIETESUSICHAT SEVRSBERENS | O—HT, LNEEOENE
BUEEELETELY, XELEFEREOROEEGHHC LIS TESFATSHE I EVLET.

« NOFERS | BTG S, DA REREPHREAREOREEICEY., SREDOBFENSKREERE L
RE3EEHBIET,

8/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

YT FURRER, ZPEU—D 7y RARTERETEVLET,

ZPEU=J7UFEARER., BEEOHFEETENSEEMILEARSEEEHTAE—J720F (8Ir/R)
s, FOESETELTIT—JrYEOSRBIRCEELT. RENEERETT—J7/ETTES

HBHTT.
(M=K (=7
——
ik ® WA - 5 N
mRE || SorR Ov7@% | —— | OYF.
e — Tor | ff——— | 3
e |- e~ - e

WY -0 F Y FOERIEFOEALEE. ERORETRAUICHISTACEEEBSRLELET.

SMEEHEE. ABOENEEEERNNRELEES, DROBMEBEENPRIND E*,
REOERICA T2 & EHRSUICERMEORMCE- TR, T7 Y ROBE1 OBRHTED
BUCENBYET,

SESH6H (FRHDISSTEEN) (CREETRL.
- IR EEAICEDOVWTINRDSEETREVET .

(i) 1EtIHARIE. 2018%8H6H (KMEBOBSHEEHRD) FTELET.

(SEcAEh
OHECHREARF. EREFREORISFNRETER FHEIRESHFET.) FLUET,
QRAMELT, EHAHMEORRICET2ILZEBNIC, RBEFN@ROPH SERHRD

KESFEHMREUTCHRESRERELFT . LEL, ESFRNMDROBSICIE. D8
ETRDRBWT ENBHUET,

@
2017 8 7
2019 9 12 2025 8 6 2020 8 6

®

9/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

1
t Tl 5
2)
Tl Tl 5
« 2

Tl

10/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2

3

4

5

2020 7 27 JTC
2020 1
151 7,427 2,500

1959 12 12

1960 2 17

1960 4 1

1985 11 8

1995 5 31

1995 9 14
2007 9 30 29

352
9 1 2,608,525 100.00

€y

11/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

a
b
C
d
@
1 3
2 20 5)
2 1 6
2
2 2
1 236 1 3

12/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

a B~ W N

10. 2 1
11

11. 2 1 18

12. 2 1 19

13. 2 1 20

14.

15. 2 1 14
16. 2 1 16

17. 15.

10.

o OB~ WN P

®

13/111



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooooad

| 2y rmer il
| (N 2yI54PYZ ||
| . -
| [mmiam | || il | =
| I | i
: E | R || | [ vzovazeer ||
i | ] 1
|| marEs i
| : = ;
; 15 : 'E | BEWEER | | |
: | 920 - mmEs o= {
] | W eO—E I 5
; _ wiTRRam ||

| !

I :

I .':.Z-.-'_: !

I e

I

I

|

|

|

1

CI0 1

CI0 Chief Investment Officer 1

14/111



Deputy-CIO 0 5
CI0

CI0 Deputy-CI0

30 40

15/111

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Oooooddoooooooooodod

T EOilE b W :
ORI DR E (A ORE R : EAIHE
i : i 8 Gl

| RHTEvRTRUAL

: BRBROTE :
i : =R IR P
it : -BEORS -

WRAE | ﬁ

Lk e

.................... : o uaDvRUAY R

T amwEew

e B T el O o T P ,
J:\l EER LATREN it ASE

BRERLY — SRS | wrRasAe
WA FI AAEERED - BEE :

EHIVTIPUAR |

= ' ATk TR A e
_{- (- EFK i EEE

HADThuh - THT AL : FL—5— FrUb TR
[F—D D PEFul :

2020 1

16/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

4)

€))

®)

100 10

100 5

17/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ 1. 4.

@ 1.

18/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

5

19/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

20/111



100

10

100

20

21/111

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

10

@

o O T 9

&)

2 20 €))

22 1 6

22/111



®

a A W N

10.

11.
12.

13.
14.
15.
16.
17.

> 01 B~ W N

11

23/111

14

15.

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

10



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

10
5
28 8
28 8 3
28 8 3
@ 1. a.
5
5

@ 1.

24/111



25/111

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

4)

London, United Kingdom

@

26/111



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooooad

(EFIERIC & DHEEEROA A-JED

#LEBRA-YEATED, 072 FOERERERT OTRE0E A,

(REEDOA-JE)

i LRI A—SETHO, MIF Y FOERERERT 0OTHEDER A,

27/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

)

®
37 6

4

28/111



EDINETOO O]
D000000000000000(E6748)
L L i L

RRiaise= - |
ME U7 e ] i
M kBN S RT T :

WA S EEECMT TECS '%gﬁ%ﬂgﬁiF“?aim Bisth o P BB - e
U B R g MR REHE oM :
mefE R O EE R TN i
mE |
JROZRI AN §
FIEPE TR §
AUz it e kel U E U DREE M 2RE i
By LYSTE BUTIEY: 7 8 AR LRE BE !
Loy R B RN TN !
mE ;
2525 2 B i
U D EE ARV D e FE EI?E :
IR E SR D EE AR U DEES 0EG | B
) M kM T | Ba :
BAHE 82 ArnoRiLE bE | Z5 |
IEEE i EER S W o o 5
[m] H

29/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

OTREDT VK. FP/FERRNGHEEI SAZERNICHEBRTESLSICIERLEBOTT.
B0 ST HAESERICHIFISFRMPER (BAXRCHSITIEL 1 FHOMER) OFS - X -

B/E, JrUEBLUIORRNEEEIS AU DV TERLTVWET. FLEDI SR I7 VR
CEESFHICHIIFHMEROHEBERTLUTVET,

O ENEREI S AEORESOHE

JPYEDERNBEELHESERRBSBEORE

iR OISELE ~ 2] (2015562 ~ 202091 B
20,000 o
15,000 + 5
418
000 + W 50 .
04 o I 312
5000 + + oe v d g 153 i‘ia -
wull 9 @81 @91 553 g 20 2. Bds
i Illl]l'll" ! N B e _"ﬂ_ 7
-4.0
T 2335
-188 -17.5 174
220 P
g e - =
O R R T
e REENARELE R | ;::::
| - —i 100 1|
WISZ  DONAZ 0N BOIEZ  BOIA2 poomy Byt BEE RANE BREDE DEDN RADN ERDE

FEAEIIAR. IFUFOREHSERELTLSBOTIESEYER A,

#¥IPVEOENREERE, SRS (M) ERESIL I EAERALEBOLEHRLTHELELO TS, ERO
BEGHCE SWTHHELCSMRERS IRESBSHBUERT.

H#IFPVEDEMBERCBLT, BESFMIOT —IHHHTEEVWRESRUTOL—LTETRLTVET,
HEMRERCEY T 37— S RLESICIETENE .
DEMBREREFEECERVEMNSSEBSCIE. HHIREZER OV TOIBERLTVWET,
A #FeIA7PFeENT. DDCESTIRSCE. SERMC oL TAYFT—-20FMRERTRELT

ETRLET,

B & &
Sl
HRES
BN
S ER
miRE N

BEEI S DNT

FIHESER (TOPX) (XA

IMGCITD RS - DR (EEAN, [MR—2)
IMGOITIR 37T - ok - A T3 (B, AN—3R)

NOMURA-BPIEA

FTSEHEFREM--Fo P A (BaH®E, Ae—A)
TIPEILH HItA Tk - o - f 22T w3 T— T30 F =it TO—INI FA =27 AF ({~—2)

BIERIC AT
STOPDIRMIES L - SR L. BHE. BRI —VORRRELSHETERRSIFMFRALTLEYT, BSOS -
AU T ABEUMSCIIN — VT F— ok A Fod 2, MO Inc.fBLEHENTY. BERNCHETHEEN.
SR O — DRI EMSC) IncICRELEY. ERMS0 incld. BNEONBErETINIB AL EFRIETS
MFEEALTVET. SNOMURA-BPESNRE. 1RSSRy sEMTERTT VB E N R R
ERTERMESENT. —EOESANERCE IO THEEIAERN - U0 Ty - AERE I HENET,
NOMURABPIERCHNEER S FOM— VO RBFHBSRLARCRAELTVET, B, BRYEB RN ERS.
REl, HANEFETIEOTEREC. FrFOERERN ML T-UREEALFEDA. BFTSERRREMN- T2,
FTSE Fixed Income LLCICEVMABINT DRSSP el ATY, EEMEFTSE Fixed Income LLCDESNME THEL.,
ERICMT ST < TOMEIFTSE Fired Income LLCPFELT AT, SIPEILIY Sk -AlE . 2 Fw? 3— I9—
Ford o F—drary FO—1UL F111—2T77 R, BEiErRLFETHBCREIsigELTWETS. 1P, Morgani3 €@
Rats  FHGERETIHOTESUFE A, SHRERNEERITERLTLET. JP. Morganth SO BTSSRI REERL

[CaiEa s - B - i T S SA RSN TLER AL Copyright 2016, P, Morgan Chase & Co. All rights reserved

€))
3.3 3.0

30/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

0120-106212
9:00 17:00

¢)) ¢ )

®
1.463 1.33

0.60 0.70 0.03

0.42
5 31 11 30

31/111



4)

®)

15 5
2037 12 31 2.1
20.315 15 0.315
20
2037 12 31
20.315 15
5

32/111

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

20

15 5
2.1
0.315



2037 12 31

15.315

15

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

20
120

20
80

15 15

2.1
0.315

33/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 1

34/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ (2020 1 31 )
() ()
61,364,114 99.44
61,364,114 99.44
348,611 0.56
61,712,725 100.00
QY
« 2
©)) (2020 1 31 )

) ) )

1.0321 1.1988
1 51,187,950 99.44
52,833,207| 61,364,114

)

99.44%

99.44%

)

35/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®)
() ()l Hole o
1
2018 8 6 ) 50,214,230 50,214,230 1.0043 1.0043
2019 1 48,016,591 0.9603
2 48,659,294 0.9732
3 49,717,421 0.9943
4 50,523,272 1.0105
5 49,893,854 0.9979
6 52,281,262 1.0456
7 52,933,649 1.0587
2
2019 8 6 ) 49,458,914 49,458,914 0.9892 0.9892
8 50,105,821 1.0021
9 52,670,131 1.0533
10 55,989,718 1.1197
11 56,238,312 1.1246
12 58,820,478 1.1755
2020 1 61,712,725 1.1546
()
1 0.0000
2 0.0000
()
1 0.4
2 15
O)
1 0 0
2 0 0

) 50,000,000

36/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

€D (2020 1 31 )
() ()
114,733,306 96.68
109,322,272 92.12
5,411,034 4.56
3,943,899 3.32
118,677,205 100.00
() ()
6,536,000 5.51
6,536,000 5.51
5,664,360 4.77
5,664,360 4.77
QY
« 2
¢ 3
2 (2020 1 31 )
()
) ) C7 7)) W
Russian Federal Bond - 103.54 109.80| 7.750000
1 29,500,000 46.95
OFZz 52,540,031| 55,717,086| 2026/09/16
Russian Federal Bond - 110.38 118.90| 8.500000
2 16,500,000 28.43
OFZ 31,328,114| 33,744,103| 2031/09/17
Russian Federal Bond - 101.63 104.97| 7.400000
3 11,000,000 16.74
OFZ 19,229,531| 19,861,080| 2022/12/07
Russian Foreign Bond - 112.79 113.92| 7.500000
4 43,550 4.56
Eurobond 5,357,221 5,411,033| 2030/03/31

()

37/111




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

96.68%
96.68%
)
( )
/
/
3,800,000 6,734,705 6,536,000  5.51%
2020 2
/2020 2
52,000 5,713,356 5,664,360|  4.77%
¢ D
2
Q)

38/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@OV 7 -KVRE-F =T (F1ERNE)

202041 A 31 BITE

HAEOEMETLILOTED. MECHRELTTHE - RIETILOTRENEEA,
H#REH (20175878 ) ~2020F 18318

15,000 1.00
HREER 11,546/
Hiﬁﬁﬂ ﬂiEHH 12}5“.[' EEE—————————NB——_—_—_—~—. - 0,75
i
A it
AR i ~ -~
W | JrvE @ 10000 0.50
il i i
1hAM -18% [ ™
InEmM s M
6hAM XD Ciodll Bea
15E R0 20.2%
S5 -
54 ] - 5,000 - . 0.00
TR 15.5% iaEes 2018/06/01 2019/03/28 2020/01/29
e RN (M) e SR ST W AR (PO — W ()
i FROT S EEDESE o AR T B R R (B IN) E S EBNC T FA M LA DA GLTH LTS,
(PRENRTEREN0REETT. HESENONECEER SRR EENNEERLTIRT,
SEOES (100000 HED, B3 000 P
Ilﬂiiﬂﬂ'n‘lﬁﬂﬂﬁﬁﬁﬁ I::IF! BExsREa0@: 0@
e . . .
lﬂﬂfﬁﬂ 1‘3#33«5
o ...
HAREE, QSR RSB TRER S RELET. BArin—E0R0HREFSETSLOTERAI A, FEEFELINUESLEIRT,
EEEREORSR _ T
VP TR R W R AEHERE BE #SE-Faarste HLA L 1005
[ 4/ 95.15[AY7-A=T) | 99M|MIRFIEDNN) | 7.1|Russian Federal Bond - OFZ 2026/09/16 | 48.7%
B 0, 7% | B B3 | [E 1) 5,8 |Russian Federal Bond = OFZ 2031/09/17 | 2855
I=h-0-%, F0iE 39%|# ik 01%|HETal—5a | 5.1 |Fussion Federal Bond = OF2 20221207 1664
& 4] 100.0% TEERN 7.6 |Russian Fargign Bond = Eurabond 2030403731 454
2 H A R
@i BE.1% B, .
iy
A. -
BEE 100,0%
|aa |-
&t 96 1% & Bt 100.0% | & 1 100.0%| & 1t 28,15
W MRS, T — F e A e T GLaCT,
FHE B TUTIE. RAL JOR, Mosdy's, SAP, FrshDBH INAS B BLLOERAL, MHLTL®RT,
77y B A FR— SR 02 b,
100%
S0 1 g
o — _— .
-50% -18.8 i
-100%
20114E 0126 135 20145 20155 20165 174 201845 0194 20205

PO MR THEE N N E R TY .
0 TR S (A7 PSEF. NER I BN EETORBERERLTIET.

ERSHOR—LA-JFTERRRIMTINTVSRENBET,

39/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

40/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

0120-106212
9:00 17:00

https://www.daiwa-am.co.jp/

41/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@
1
1 2
1
2
1
2
0120-106212
9:00 17:00
https://www.daiwa-am.co.jp/
@
©))
2017 8 7 2025 8 6 o)
©)

42/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®)

16 2

43/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2
2
3
2 3 2
2 5
1 6
1 7.
18 1
14 4
14 1
https://www.daiwa-am.co. jp/

2.

https://www.daiwa-am.co. jp/
1.

44/111



10

45/111

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



€Y
59
133

@
2019 8 6

46/111

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

38
12

2018 8 7



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1
€Y)
1 2
2018 8 6 2019 8 6

403,205 690,486

50,182,927 49,130,082

50,586,132 49,820,568

50,586,132 49,820,568

8,291 8,078

361,560 351,635

2,051 1,941

371,902 361,654

371,902 361,654

50,000,000 50,000,000

214,230 541,086

214,239 214,239

50,214,230 49,458,914

50,214,230 49,458,914

50,586,132 49,820,568

47/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

&)
1 2

2017 8 7 2018 8 7
2018 8 6 2019 8 6

974,330 52,845

974,330 52,845

9 79

16,961 15,674

738,944 682,898

4,186 3,820

760,100 702,471

214,230 755,316

214,230 755,316

214,230 755,316

214,230

214,230 541,086

48/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®
2
2018 8 7
2019 8 6
1 2
2018 8 6 2019 8 6
1. 50,000,000 50,000,000
2. 50,000,000 50,000,000
3.
541,086
1 2
2017 8 7 2018 8 7
2018 8 6 2019 8 6
1. 20,533 18,901

49/111




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

0 0
0
214,239
0 0
0 214,239
214,239 214,239 1
1 42.85 42.85
2
2018 8 7
2019 8 6

50/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2
2019 8 6
(€H)
@)
1 2
2018 8 6 2019 8 6
959,850 33,758
959,850 33,758
1 2
2018 8 6 2019 8 6
2
2018 8 7
2019 8 6
1 2
2018 8 6 2019 8 6
1.0043 0.9892
(10,043 ) (9,892 )

51/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

4)

@

&)

48,223,481 49,130,082
49,130,082
49,130,082
2018 8 6 2019 8 6
2,890,565 267,704
496,187 420,572
94,717,791 95,392,150

52/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

93,401 123,530
1,967,678 2,038,639
132,221 224,338
100,297,843 98,466,933
100,297,843 98,466,933
157,931 444,144
32

157,963 444,144
157,963 444,144
98,221,791 96,218,332
1,918,089 1,804,457
100,139,880 98,022,789
100,139,880 98,022,789
100,297,843 98,466,933

2018 8 7
2019 8 6

53/111




EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

12 133 60
61
2018 8 6 2019 8 6

2017 8 7 2018 8 7
99,500,000 98,221,791

1,278,209 2,003,459
48,998,714 47,994,851
49,223,077 48,223,481
98,221,791 96,218,332
98,221,791 96,218,332

2018 8 7

2019 8 6

54/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

2 4

2019 8 6

€Y)

&)

®

55/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2018 8 6 2019 8 6
198,357 2,664,790
198,357 2,664,790
2017 8 7
2018 8 6 2018 8 7 2019 8 6
2018 8 6 2019 8 6
6,206,651 6,113,250 93,401 6,043,850 5,920,320 123,530
6,206,651 6,113,250 93,401 6,043,850 5,920,320 123,530
6,807,931 6,650,000 157,931 6,486,144 6,042,000 444,144
6,807,931 6,650,000 157,931 6,486,144 6,042,000 444,144
13,014,582 12,763,250 64,530 12,529,994 11,962,320 320,614

€Y

56/111



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@)
2.
3.
1
2018 8 6 2019 8 6
1.0195 1.0188
1 (10,195 ) (10,188 )
€H)
@
FR 7.5% Russian Foreign Bond
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- Eurobond 20300331
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OFZ 20310917
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58,383,179
3,539,758
62,629,632

62,629,632

3,535,803
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395,789
2,208
3,942,886
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50,064,360

8,622,386
200,228
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105,818

120,248,879
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71,684

123,144

3,539,758

3,734,586
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20,817,686
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28,709 28,489
0 554
201 214
12,368 11,468
82 98
47 56
41,410 40,882
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4,148 3,735
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335 2
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5 2
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2019 31

210 215

17 133

130 172
359 521

0 40

3 32

25 60

29 132
18,741 16,961
333 29
333 29
18,407 16,931
5,843 5,076
106 15
5,737 5,060
12,670 11,870

2017 2018 31
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29 31
235 264
2018 31 2019 31
4,406 3,788
2018 31
Daiwa Asset Management(Singapore)Ltd. 1,701
2019 31
Daiwa Asset Management(Singapore)Ltd. 1,719
2017 2018 31
2,608 2,608
2,608 2,608
2017 26 2017 2017
11,532 4,421 31 27
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2018 25 2018 2018
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2019 31
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2017 2018 31
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Daiwa Asset
Management
(Singapore)
Ltd.

Singapore 133 ( 130 0 1,701

MAS
MAS

2018 2019 31

Daiwa Asset
Management
(Singapore)
Ltd.

Singapore 133 ( 130 0 1,719

Daiwa
Portfolio
Advisory India 1,207 ( ) 3,293
(India)
Private Ltd.

) MAS
MAS

2017 2018 31

100,000 23,216 3,913

3,000 1,020 233

100 4 1,048 1,055
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2
3,000 1,052 173
3
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184 26
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2018
2019
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12,670
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11,870
2,608,525

)

2019 30

19,529
724
11,175
383

31,812

211

2,380
403

2,784

7,928
2,664
1,205
1,280
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16,073

47,886
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6,021
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754
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2,483
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2,619

13,862

15,174

11,495

11,495
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34,013
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2019

35,076
309

35,385

15,895
6,272
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7,263
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148

8,083

8,083

2,313
15
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2019

30

15,174

11,495
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13,052

13,426
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Daiwa Asset Management(Singapore)Ltd. 1,639
2019
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14
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2019
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901
2019
2019 30
71
68
)
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