EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

2020 6 23
43 2019 9 21 2020 3 23

One

03-6774-5100

1/102



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

2,000

BAZREREZEOLMENTEIRBELET

@7 O—/VL-RU/R-R—b =T 7 VEADIREEEL, BFZER<EREIBEOL
HBEMEEL AV FY—ITHAIFTSERFER 1 FvIAF<BER A—-R A&
AwITGL) Z L0 EAMRESHELET .
pERREORT-SMBEESTL AU FIY—2LERT, LFUEAE THRAFEN,
D 2EEFTORBNF R EVWESFZEEHF ANBDIEFICEIN AU FI—IJE QBT E
Z=BHRICERLET .

OV FV—ITHAFTSERFER A>T vI A BR<BE. AXR—R, BB \vIRU) £
RUCERAQUN RS I BBENHIET,

EEIREANSERE. AYFV-JTHSFTSERRENR Ty AM<OF) ONEEEBIET,
#BRAICHI TR, 7Ry RIANONe A 2/ F—FaF - USTYFOF RN A8 ELLET,

%ﬁﬁiﬁmﬁﬁﬂﬁmﬁﬁmﬁﬁm&ﬁiﬁmmmﬁmlq:ﬁb\!Eﬁ‘l ELEEOTY.
<MELE21HnE>

:IE#HH

AT — zj:—ry

£
i - 2—0E

)

FARLTUE BAY 8 F=2FUF

LA 0]
FILA Sl¥— FAZF AFUF

—
1

FaEE

.._f\_w:l,-)y

#AUTF RS, LETATOEEARICERHTSEOTRSUER A L. BELTVEVEELRICRETINSE
BIET.

WrIun

1B B

FTSEtE SREM-r T w2 AR FTSE Fixed Income LLCICKWUEEZNTWLSHESE T ATT.FTSE Fixed
Income LLCIR. £ 7RO AR — Tl F 077 FOEE, RS2 R ERE T THRUER A SO
FudAMF—9F ARBPHOBHEBNELTE, FTSE Fixed Income LLCIE. 8BEF— 9O EREB SR ER
Y. 7 20ER. ERECRETIC OEESEEEALER A COA T ACH T SEEESOANEET
Ot — 4O AFF TSE Fixed Income LLCICRBLEY .,

2/102



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

=As(T (ARBLLL) DIRFTRELET

oHAZR MF T EEOERZDROIC, ERAIOEWLARBLLE CBAEHHREDSEPHE
JeldMoody st DB LR DB OAZFICIRELET.

.Eﬁﬁﬁ@ﬁuﬂﬁfﬁﬁﬁji’fﬁ\ﬁﬂﬁ:ﬁﬂmﬁ?ﬂ?{fgljiﬁo

F ] Moody's
,u,qn, FAUR HFT A —ARSUT.
i:’ e SN
“ A z—:}:ﬂ' A= pUT, A ll—
| Wit T V|
= Ba !’Eiﬂiﬂmﬁuaﬂﬁ;ﬂ BEEROEE
ﬂ}.u*m a B Moody st TA. S&PIt CAE B TLET,
Caa cce % 20206 3F FIHS
\/ Ca cc # - OPFSANREEET.,
HEEMRIC DT, 58P, Moody'sitD&sS
c C DRSO ERRLET,
3 D s I DN R T A,
w:ﬁggzﬁamﬂmlﬂmmrma
)

(HHFRS&PH . Moody st T —F E B & CBITaH fER)

3 BEAYIRITVEE Ao

OEHHEANFTEEEICOWVWTIE. FRIELTHHATODRBEAvYIFTVER A
2L, BERIRELICE DE  ALIADERM TORBFHEFERLSLIIE, %
ERREL RS RRHREL RN RGBS BUET.

@S EEEEADIRECE. BBUAINGIET .,

4 E2ERE ATV S EDERUET .

OFE3F2088LUIR 208 (REHDBSIFRERH. ) ITREEITL, RAlELTHIF
RNENROPHSHETZHHTYT . BB GHIRESHFT ) Hid. B MaaK .
MRS ERELTHETSHH T 8. NEDESE. #H5 . SB0IcEFEE
CEEBRETNETY,

SFROGEEDOVWBITEORHCOVLTHRIIT 20O TEBFER Ave
SHEZET. HEAHIBIVWTERSHNRELET . HSN UH—EDERD HEESH
RETDBOTIEHIFE R . HEEHZIDNBEVESBEUET,

3/102



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

4/102



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

12

5/102



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
ooooodoooddoodonooodd

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

1998 12 10
AR R it E—
< Asset Management One FO—ir ik =k —272F
International Ltd. >

EREEOERBES

r Y
Fruk
BEEmLEY FO—s3l -k fi—k(Da—2)
Y Fit=i 2i=dt
EE#nPHERES < AT IEERETHRIEH >

Fy

<TEyrRF VAL One BREEHR >

[ERMEOEAEDS

- RFD \
O IR TR

EEMHEORS. T2
HEREHO—Iz2Z, GEFEY—ERER
HiTAsnicERYLILATEET,

iR sEit

HHLOERELF

BECIBULELTRERE., SHHERRAE ERAE) - EABMEROEZT.
—EERMICETLEE. RESkE0OiEE. —HRRNEELUREED

6/102



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

2020 7 27 JTC

CARE—TFRE <HH—TFUREE <R E

e RN

One

20 2020 3 31

1985 7 1
1998 3 31
1998 12 1

71102



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

1999 10 1
2008 1 1
2016 10 1
One
2020 3 31
28,000 ,
5 J 70.0
13 1 |12,000 30.0 2
1 15,510
2 51.0
49.0
1
2  FTSE
3
15 1
One
( 2 2
)
1
2

8/102



10
11

12
13

14

o 01 AW N

13

15

14

18

14

EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

236 1 3

341 3

9/102



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
ooooodooodooodnoodd

FTSE
FTSE FTSE Fixed Income LLC
FTSE Fixed Income LLC
FTSE Fixed
Income LLC
FTSE Fixed
Income LLC
1 1 )
1
2
4
S&P
Moody' s
1 1 D)
Asset Management One International Ltd.

10/102



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
ooooodooodooodnoodd

341 3

10

30

10
236 1 3

10 20

ﬁ-@

DEERRERALS LU ERFIHONE
<iIzERRREE EERHtzE>

) 4

R BB RTE
<EERBLPE FRBLE>

N

-

= ™

OFBERITOEN
< EREESE> THONITEREE
<kl —F4oFBEE>  RERIT

" )

@2 0BBELUES-ERBBLED
BT RFOE )T
<AVFSAT 22 2EBIBLEHE.

UADERICMTIZEASSE>

-
)

DRPEEFOEFILT <ASEHBIE>

11/102



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

60 70

10 20

2020 3 31

12/102



30

10

13/102

10

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



10

11

g A W N

10

17

19

20

20

21

14/102

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

28 8



12

13

14

15

16

17

22

24

25

26

33

15/102

22

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



18

879

EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

10

100 50

16/102



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

37 6

17/102



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

18/102



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

éa YRR AEALE \

.T\
I |
B2 M EE /AT —T AT
ETE-HE-HARELE OETFRED OER N TH—TUAEOE=ARYLY
oYL EE O EA/ T+ —TUAE 0T i
OREHEDYRIDE=A) YT - EE

\ - )

& 1B L ERE

2020 3 31

19/102



EDINETOOOO
O00000000000000000(E10677)
OooOooooOoooooooooboood

<BTRE>

FrPYFOEMBRE RS LUS RSN E R8s TPYELORBNEHEISALOENBEROLE

() (%) (%)
25,000 100 100
— iR SN (k) e
0000 | EE FFLEOEREEE (SR &0 a0 Pe ]
15000 W &0 &0 o
10,000 a0 40 sk 37.2
5.000 20 20 122
o Illh"'anmmvr*"“h"‘“‘"‘"ﬂ"""“‘"‘“" o 0
.20 20 | o128 L : !
g 75 L 174
40 -4
J0VSEE IDIGEAR I0VTEAR INESELF J01HEAE J02093IR JrUE  EEN  EADN FAEE SXO8 ESOS ERDS

201 58aR~2020EE3R

* 77 EDSEEMPEERENL. RO ESEREELCeDESELT  « LERMOS BEICE ST 1 EMORE RO TSN B0 B e, D
HELEEREMMEESNTUETOT EROBMEHN NG MRS s FHELUFERSLER I DL T RTL. Frors RNt EI S AEEN
-3 FICHRTESLICHRLIEBOTY.

* JFLEOEMREED. R MOSESERORLE DL BLTHALES s TOREISAN 7/ FORAMNESRRUE DA,

R AR N T O EWOT, MO S BT T R WL M
BLEFRGLESTRUET,

SHEISA0EY

- e TRERERHN(TOPLX) i3, MAE SRS IHB—FIc_ LN TS T < TOROMERAER
B * & | puna WIEL BT, RGeS WU 45 103 IR (TR 45 13 |6 O A O35 6
DI, ERBDOLR, FHE L FERICM T BT < TORTE. EREIER NS ELTLET,

[MSCIDZH A TP 2|3 0500 Inc FRELERERET. BEER R oEBoamng

o E 8 MECI I of AT w7 R, HNEERE. SEORTHERNE - CHRLEbOTY. BERICET S8 ES. DAHEN-T
i (AR SAH, F~—2) Mt —EIOEPEANEC] Inc [CMMLET, =i MSC! Inc EEEROM S TW T BMFH LSRR
BERLE T SR ALTLET .,
MECITT — 2t — A [MSCIT T =27 R —drwhof 7w 2|13 NGO InC B RIS R T, MMEOsEH
FRE S g BE, SEONTHERNE A= LCHEEL 0 TY. BRSICMT S8, DS N E Ot —
el oG M) EIRERNEMGT e lCREL T, B, MSCE Inc e EHERDPIE SR o 2 S PR R
: T SEMENLTVET,

THMOMUIRA-BPIEI] . S B AT Rt P T RTE N LW R O D e
E* =MW MOALIRA-EE N BT IR R RS ERN T T EEED R A E O — VO SR SR S R

oo s [CRELET, a8, BRBSE A MEROERE. . AN nEeERET 0T
IR RS TR E RN E T .

[FTSE I =72 2 (< B 1. FTSE Fixed Income LLCICELARE N, Bkl

ﬁ*ﬂ-. E FTSEM @M T 9 T WEOEMNOE S RESREES MRS TN THLEANA VT o2 ATT. AR
A (ME<EE. P2 FTSE Fixed Income LLCODNEETEL FRICMT ST < TOMANBETSE Fived Income
WCHFNLTLEDY.
PEILAAGRIEMTO= Il F =2 T B, L P BRI B UF 4 = L DL TLEr—
[l' !E ' PEILAAGEEMIO—/ L L T 20 R TR T DO T 1 T L S B B R A0 T e e T o R
Hrane il : FAIN—L P FF<—2) M SEEHE S ORI R TOM—ORN 2P ELA - Bl T —Z- LT —CRn

| LEY. E= B EEROnSEsE T SEREL L EES L T SEHENLTLEYT.
() AR RS TR LSRR R ELT. SR LT ST,

20/102



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

1.1 1.0
0.935 0.85
0.425
0.375
0.050
X
( )

Asset Management One International Ltd.

0.2

21/102



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

20.315
15.315 S

20.315
15.315 S

20.315
15.315 S

ETF REIT

22/102



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

15.315 15.315

2020 3

23/102



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

24/102



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2 3 31
11,775,717,129 99.62
11,775,717,129 99.62
44,440,464 0.38
11,820,157,593 100.00

/

2 3 31
26,889,006,223 94.08
14,839,759,491 51.92
6,407,922,563 22.42
2,096,428,631 7.33
1,077,229,408 3.77
687,868,005 2.41
616,418,960 2.16
434,417,750 1.52
326,138,254 1.14
284,710,117 1.00
118,113,044 0.41
867,871,914 3.04
867,871,914 3.04
234,977,387 0.82
234,977,387 0.82
590,451,216 2.07
28,582,306,740 100.00

/
2 3 31
2.4871 2.5342
4,646,719,726 99.62
11,557,112,458 |11,775,717,129
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2 3 31
99.62
99.62
2 3 31
/
US T N/B 2.375 05/15/29 109.98 115.16 2.375
3,504,326,000 14.12
3,854,074,134 | 4,035,724,165 | 2029/5/15
US T N/B 2.0 08/15/25 105.88 108.26 2
3,591,390,000 13.60
3,802,805,001 | 3,888,240,828 | 2025/8/15
US T N/B 3.125 11/15/28 117.97 120.85 3.125
2,143,951,000 9.07
2,529,359,678 | 2,591,165,777 |2028/11/15
US T N/B 1.125 02/28/25 103.12 103.73 1.125
2,176,600,000 7.90
2,244,588,984 | 2,257,882,405 | 2025/2/28
US T N/B 1.75 11/15/29 107.38 110.09 1.75
1,469,205,000 5.66
1,577,673,643 | 1,617,502,879 [2029/11/15

SPAIN 2.35 07/30/33 117.28 119.24 2.35
1,087,905,000 4.54

1,275,894,984 | 1,297,326,712 | 2033/7/30

SPAIN 2.75 10/31/24 111.46 112.13 2.75

1,087,905,000 4.27

1,212,627,868 | 1,219,973,947 |2024/10/31
SPAIN 1.95 04/30/26 109.40 110.49 1.95
1,040,085,000 4.02
1,137,950,549 | 1,149,206,557 | 2026/4/30
MEXICAN BONDS 8.5
105.14 108.35 8.5
9 | 05/31/29 895,720,000 3.40
941,771,383 970,530,534 | 2029/5/31
FRANCE OAT 2.75 10/25/27 121.22 122.84 2.75
10 777,075,000 3.34
941,974,977 954,636,637 |2027/10/25
SPAIN 1.45 10/31/27 106.52 107.80 1.45
11 872,715,000 3.29
929,616,018 940,861,823 |2027/10/31
SPAIN 3.8 04/30/24 114.80 115.31 3.8
12 717,300,000 2.89
823,473,311 827,179,600 | 2024/4/30
QUEENSLAND 3.5 08/21/30 116.23 119.67 3.5
13 667,509,000 2.79
775,905,252 798,873,836 | 2030/8/21
FRANCE OAT 0.5 05/25/29 103.94 105.85 0.5
14 621,660,000 2.30
646,205,001 658,035,191 | 2029/5/25
SPAIN 4.7 07/30/41 165.91 167.44 4.7
15 358,650,000 2.10
595,044,822 600,530,733 | 2041/7/30
BELGIUM 3.0 06/22/34 137.39 138.92 3
16 352,672,500 1.71
484,562,845 489,960,286 | 2034/6/22
FRANCE OAT 2.0 05/25/48 135.77 134.88 2
17 358,650,000 1.69
486,950,940 483,756,803 | 2048/5/25
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CANADA 2.25 06/01/29 113.80 113.42 2.25
18 383,000,000 1.52
435,854,000 434,417,750 | 2029/6/1
US T N/B 2.0 02/15/50 114.67 117.62 2
19 272,075,000 1.12
312,014,760 320,028,218 | 2050/2/15
UK TREASURY 4.25 12/07/55 209.08 214.97 4.25
20 126,654,000 0.95
264,820,848 272,280,769 | 2055/12/7
QUEENSLAND TREASURY CORP
98.26 101.58 1.75
21 1.75 08/21/31 231,315,000 0.82
227,300,787 234,977,387 | 2031/8/21
AUSTRALIAN 2.75 11/21/27 112.71 115.26 2.75
22 198,270,000 0.80
223,474,082 228,526,002 |2027/11/21
UK TREASURY 3.25 01/22/44 151.61 154.13 3.25
23 133,320,000 0.72
202,127,518 205,486,116 | 2044/1/22
SPAIN 2.15 10/31/25 110.06 111.11 2.15
24 179,325,000 0.70
197,368,681 199,251,594 |2025/10/31
SPAIN 2.7 10/31/48 131.16 132.00 2.7
25 131,505,000 0.61
172,490,374 173,591,597 |2048/10/31
DEUTSCHLAND 4.25 07/04/39 187.41 189.67 4.25
26 83,685,000 0.56
156,840,753 158,729,523 | 2039/7/4
UK TREASURY 0.875
103.45 105.88 0.875
27 | 10/22/29 133,320,000 0.49
137,925,619 141,164,015 |2029/10/22
US T N/B 1.5 02/15/30 107.78 107.93 1.5
28 119,713,000 0.45
129,037,520 129,215,219 | 2030/2/15
BELGIUM 0.8 06/22/25 104.93 105.77 0.8
29 119,550,000 0.44
125,447,903 126,458,674 | 2025/6/22
DEUTSCHLAND 08/15/29 103.44 105.37
30 119,550,000 0.44
123,662,639 125,980,594 | 2029/8/15
2 3 31
94.08
3.04
0.82
97.93
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3
24
9,226 9,320 0.9782 .9882
22 21
25
9,109 9,207 0.9318 .9418
23 22
26
8,872 8,969 0.9139 .9239
23 20
27
9,327 9,423 0.9762 .9862
24 21
28
8,993 9,089 0.9327 .9427
24 20
29
10,397 10,490 1.1235 -1335
25 21
30
9,933 10,020 1.1456 -1556
25 20
31
9,665 9,746 1.1934 .2034
26 20
32
9,988 10,068 1.2486 .2586
26 22
33
10,129 10,208 1.2977 .3077
27 20
34
9,994 10,072 1.2839 .2939
27 24
35
9,612 9,691 1.2117 .2217
28 22
36
9,185 9,268 1.1022 L1122
28 20
37
9,675 9,760 1.1407 -1507
29 21
38
10,442 10,529 1.2054 .2154
29 20
39
9,997 10,084 1.1394 .1494
30 20
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:8 9 20 ) 10,516 10,607 1.1518 1.1618
41
313 20 ) 10,693 10,786 1.1510 1.1610
42
19 20 ) 11,199 11,296 1.1644 1.1744
43
2 3 23 ) 11,509 11,607 1.1727 1.1827
31 3 10,810 1.1534
4 10,698 1.1493
15 10,822 1.1431
6 10,997 1.1625
7 11,084 1.1629
8 11,276 1.1718
9 11,357 1.1670
10 11,478 1.1772
11 11,463 1.1755
12 11,466 1.1819
2 1 11,674 1.1928
2 11,824 1.2056
3 11,820 1.1942
24 0.0100
25 0.0100
26 0.0100
27 0.0100
28 0.0100
29 0.0100
30 0.0100
31 0.0100
32 0.0100
33 0.0100
34 0.0100
35 0.0100
36 0.0100
37 0.0100
38 0.0100
39 0.0100
40 0.0100
41 0.0100
42 0.0100
43 0.0100
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24 811,896,687 1,014,337,652
25 1,023,428,902 678,580,099
26 795,675,833 864,159,398
27 678,703,189 832,088,158
28 584,409,468 497,184,395
29 676,159,954 1,063,215,425
30 703,256,242 1,286,952,565
31 577,582,705 1,149,793,205
32 569,620,761 669,125,486
33 637,093,296 830,381,378
34 670,946,175 692,738,054
35 517,845,263 369,343,808
36 696,115,483 295,464,254
37 620,061,933 471,280,381
38 634,111,010 453,333,996
39 640,978,869 529,822,888
40 817,054,070 460,624,766
41 630,133,916 470,250,022
42 813,067,272 484,990,589
43 840,664,881 644,709,395
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42 43
1 9 20 2 3 23

195,859,834 196,787,477
11,147,631,908 11,343,261,239
8,797,770 105,423,538
70,142,393 277,134,854
11,422,431,905 11,922,607,108
11,422,431,905 11,922,607,108
4,489,861 109,441,662
64,973,060 126,323,286
96,186,776 98,146,330
6,219,179 24,648,890
2,968,398 3,191,604
47,495,149 51,066,671
208,901 219,756
222,541,324 413,038,199
222,541,324 413,038,199
9,618,677,611 9,814,633,097
1,581,212,970 1,694,935,812
938,101,579 890,280,865
11,199,890,581 11,509,568,909
11,199,890,581 11,509,568,909
11,422,431,905 11,922,607,108
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42 43

31 3 21 9 21

19 2 3 23
278,193,462 128,071,331
4,216,665 102,070,170
273,976,797 230,141,501
15,048 15,528
2,968,398 3,191,604
47,495,149 51,066,671
383,415 383,341
50,862,010 54,657,144
223,114,787 175,484,357
223,114,787 175,484,357
223,114,787 175,484,357
1,000,930 7,410,698
1,402,715,961 1,581,212,970
125,786,819 150,058,296
125,786,819 150,058,296
73,216,891 106,262,783
73,216,891 106,262,783
96,186,776 98,146,330
1,581,212,970 1,694,935,812
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43
19 21
2 3 23
3 20 9 20
2 3 23
42 43
19 20 2 3 23
9,290,600,928 9,618,677,611
813,067,272 840,664,881
484,990,589 644,709,395
9,618,677,611 9,814,633,097
42 43
31 3 21 19 21
19 20 2 3 23
116,451,249 110,299,285
0 0
3,841,941,496 4,000,277,332
917,837,106 878,127,910
4,876,229,851 1 4,988,704,527 1
5,069.54 5,082.92
96,186,776 1 100 98,146,330 1 100
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271,237,890

110,292,393

271,237,890

110,292,393
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42
1 9 20

1,965,992,213
5,957,030
6,141,555
168,553,544
136,940,782
2,831,922
1,107,323,611
538,243,769
1,968,438,906
897,766,054
535,664,381
119,404,101
211,649,620
45,706,034
59,148,892
31,607,179
64,804,728
2,687,917

1,962,064,429
5,978,936
6,133,428
168,471,888
136,186,500
2,853,307
1,103,885,280
538,555,090
1,968,819,031
895,831,752
539,724,500
118,333,273
211,172,000
45,567,280
59,237,860
31,566,547
64,667,790
2,718,029

3,927,784
21,906
8,127
81,656
754,282
21,385
3,438,331
311,321
380,125
1,934,302
4,060,119
1,070,828
477,620
138,754
88,968
40,632
136,938
30,112

3,934,431,119

3,930,883,460

4,307,909
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43
2 3 23
3,858,883,703 3,955,017,536 96,133,833
1,665,749,229 1,760,903,226 95,153,997
442,752,263 442,973,400 221,137
340,553,411 341,362,510 809,099
1,409,828,800 1,409,778,400 50,400
3,888,282,752 3,980,398,461 92,115,709
1,428,289,459 1,509,102,011 80,812,552
464,186,853 463,886,310 300,543
205,270,384 205,668,800 398,416
44,062,800 44,267,200 204,400
28,926,364 29,080,140 153,776
51,635,489 51,715,580 80,091
21,625,523 21,640,320 14,797
59,387,715 59,670,000 282,285
1,584,898,165 1,595,368,100 10,469,935
7,747,166,455 7,935,415,997 4,018,124
42 43
1.9 20 2 3 23
1.1644 1.1727
(11,644 ) (11,727 )
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4,562,122,442 11,343,261,239

4,562,122,442 11,343,261,239

11,343,261,239
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54,824,592
400,935,171
25,811,310,694
808,613,704
218,393,100
301,118,719
207,302,199
21,592,680
27,824,090,859
27,824,090,859

304,625,566

42,444,000
347,069,566
347,069,566

11,051,092,894

16,425,928,399
27,477,021,293
27,477,021,293
27,824,090,859

1 9 21
2 3 23

12
133 60 61
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11,274,259,165

696,329,704
919,495,975

3,157,832,669
4,562,122,442
1,832,620,569
1,411,881,058
86,636,156
11,051,092,894

11,051,092,894

1 9 21
2 3 23
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141,855,237
26,888,371
3,207,930
111,758,936
2 3 23
2.4864
(24,864 )
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2 3 23

US T N/B 1.125 02/28/25

11,700,000.000

12,044,601.500

US T N/B 1.625 10/15/20

9,740,000.000

9,818,376.500

US T N/B 1.75 11/15/29

13,500,000.000

14,496,679.620

US T N/B 2.0 08/15/25

33,000,000.000

34,942,616.940

US T N/B 2.375 05/15/29

32,200,000.000

35,413,710.690

US T N/B 3.125 11/15/28

19,700,000.000

23,241,382.690

119,840,000.000
(13,280, 668,800)

129,957,367.940
(14,401,875,515)

UK TREASURY 0.875
10/22/29

1,000,000.000

1,034,545.600

UK TREASURY 3.25
01/22/44

400,000.000

598,240.000

UK TREASURY 4.25
12/07/55

950,000.000

1,986,355.000

UK TREASURY 4.75
12/07/38

300,000.000

506,010.000

2,650,000.000
(340, 313,000)

4,125,150.600
(529,751,840)

AUSTRALIAN 2.75 11/21/27

6,000,000.000

6,762,720.000

AUSTRALIAN 3.0 03/21/47

1,150,000.000

1,386,763.150

7,150,000.000
(454,025,000)

8,149,483.150
(517,492,180)

MEXICAN BONDS 5.75
03/05/26

24,700,000.000

22,781,687.830

MEXICAN BONDS 8.5
05/31/29

196,000,000.000

206,076,889.200

220,700,000.000
(988,736,000)

228,858,577.030
(1,025,286,425)

BELGIUM 0.8 06/22/25

1,000,000.000

1,049,334.200

BELGIUM 3.0 06/22/34

2,950,000.000

4,053,223.300

DEUTSCHLAND 08/15/29

1,000,000.000

1,034,401.000

DEUTSCHLAND 4.25
07/04/39

700,000.000

1,311,926.000

FRANCE OAT 0.5 05/25/29

5,200,000.000

5,405,311.600

FRANCE OAT 2.0 05/25/48

3,000,000.000

4,073,199.000

FRANCE OAT 2.75 10/25/27

6,500,000.000

7,879,339.000

IRISH 0.4 05/15/35 500,000.000 497,189.000
IRISH 1.1 05/15/29 200,000.000 215,769.000
IRISH 2.0 02/18/45 200,000.000 263,074.800

SPAIN 1.45 10/31/27

7,300,000.000

7,775,960.000

SPAIN 1.95 04/30/26

8,700,000.000

9,518,616.060
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SPAIN 2.15 10/31/25

1,500,000.000

1,650,930.000

SPAIN 2.35 07/30/33

9,100,000.000

10,672,480.000

SPAIN 2.7 10/31/48

1,100,000.000

1,442,830.400

SPAIN 2.75 10/31/24

9,100,000.000

10,143,269.500

SPAIN 3.8 04/30/24

6,000,000.000

6,888,108.000

SPAIN 4.7 07/30/41

3,000,000.000

4,977,372.000

67,050,000.000
(7,939,390,500)

78,852,332.860
(9,336,904,734)

23,003,133, 300
(23,003,133,300)

25,811,310, 694
(25,811,310,694)

QUEENSLAND 3.5 08/21/30

10,100,000.000

11,740,130.920

TREASURY CORP VICTORIA
2.25 11/20/34

1,000,000.000

993,943.160

11,100,000.000

12,734,074.080

(704,850, 000) (808,613,704)
704,850,000 808,613,704
(704,850,000) (808,613,704)

QUEENSLAND TREASURY CORP
1.75 08/21/31

3,500,000.000

3,439,261.420

3,500,000.000

3,439,261.420

(222,250,000) (218,393,100)
222,250,000 218,393,100
(222,250,000) (218,393,100)
26,838,317,498

(26,838,317,498)

6 52.41 53.66
4 1.93 1.97
2 1.88 5.75
2 2.94

1 0.79

2 3.73 3.82
18 33.98 34.79
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2 3 31

11,957,409,409

137,251,816

11,820,157,593

9,897,625,206

1.1942

2 3 31

29,170,197,261

587,890,521

28,582,306, 740

11,278,626,034

2.5342
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20
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100,000
40,000
24,490
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2020 3 31

26 1,233,896,866,001
860 12,520,759,630,112
37 100,336,682,592
183 1,244,025,880, 966

1,106 15,099,019,059,671
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33 34
2018 3 31 2019 3 31

49,071,217 41,087,475

12,083,824 18,773,228

153,518

11,769,015 12,438,085

4,574,225 3,295,109

341,689 327,064

59,526 56,925

569,431 573,874

427,238 491,914

78,896,169 77,197,195

1,643,826 1,461,316

1 1,156,953 1 1,096,916

1 476,504 1 364,399
10,368

1,934,700 2,411,540

1,026,319 885,545

904,389 1,522,040

3,931 3,931

60 23

8,270,313 9,269,808

1,721,433 1,611,931

3,229,196 4,499,196

1,518,725 1,312,328

1,699,533 1,748,459

101,425 97,892

11,848,840 13,142,665

90,745,010 90,339,861
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33 34
2018 3 31 2019 3 31
1,003,550 2,183,889
5,081,728 5,697,942
1,031 1,053
57,275 48,968
4,629,133 4,883,723
394,288 764,196
7,711,038 6,724,986
5,153,972 3,341,238
1,660,259 576,632
1,393,911 1,344,466
49,986 48,609
156,587
22,211,034 19,917,766
1,637,133 1,895,158
199,026 177,851
1,836,160 2,073,009
24,047,195 21,990,776
2,000,000 2,000,000
19,552,957 19,552,957
2,428,478 2,428,478
17,124,479 17,124,479
44,349,855 45,949,372
123,293 123,293
44,226,562 45,826,079
24,580,000 31,680,000
300,000
200,000
19,146,562 14,146,079
65,902,812 67,502,329
795,002 846,755
795,002 846,755
66,697,815 68,349,085
90,745,010 90,339,861
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33 34
2017 4 1 2018 4 1
2018 3 31 2019 3 31
84,705,447 84,812,585
19,124,427 16,483,356
1,217,672 1,235,553
117,586 113,622
105,165,133 102,645,117
37,242,284 36,100,556
379,873 387,028
1,485 375
23,944,438 24,389,003
10,677,166 9,956,757
13,267,272 14,432,246
1,073,938 936,075
1,215,963 1,254,114
48,704 47,007
947,411 978,185
64,331 63,558
22,412 22,877
133,104 142,485
63,857,984 63,067,153
11,304,873 10,859,354
189,022 189,198
9,565,921 9,098,957
1,549,929 1,571,197
58,863 60,115
5,150 7,255
395,605 361,479
625,498 588,172
1,534,255 1,511,876
595,876 521,184
1,226,472 590,667
49,797 45,292
4,620 16,247
1,393,911 1,344,466
49,986 48,609
148 130
3,037,804 3,302,806
144,804 131,074
5,253 8,112
149,850 188,367
20,582,772 19,585,212
20,724,376 19,992,752
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33 34
2017 4 1 2018 4 1
2018 3 31 2019 3 31
1,430 1,749
74,278 73,517
256 8,582
8,530
236,398
93,177
177,066
10,306 24,919
17,429 19,797
441,807 305,633
17,542
4,138
17,065
99,303 175,164
5,659
120,507 198,365
21,045,676 20,100,019
1
479,323 353,644
1 1,492,680 1
138,294
350
2,110,649 353,644
2 36,992 2 19,121
134
690,899
76,007
50
804,083 19,121
22,352,243 20,434,543
6,951,863 6,386,793
249,832 71,767
6,702,031 6,315,026
15,650,211 14,119,516
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33 2017 4 1 2018 3 31
2,000,000 2,428,478 | 17,124,479 | 19,552,957 123,293 | 24,580,000 300,000 200,000 6,696,350
3,200,000
15,650,211
C )
12,450,211
2,000,000 2,428,478 | 17,124,479 | 19,552,957 123,293 | 24,580,000 300,000 200,000 19,146,562

31,899,643 53,452,601 517,864 517,864 53,970,465
3,200,000 3,200,000 3,200,000
15,650,211 15,650,211 15,650,211
277,137 277,137 277,137
C D
12,450,211 12,450,211 277,137 277,137 12,727,349
44,349,855 65,902,812 795,002 795,002 66,697,815
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34 2018 4 1 2019 3 31

2,000,000 | 2,428,478 | 17,124,479 | 19,552,957 | 123,293 | 24,580,000 300,000 200,000 19,146,562

12,520,000

14,119,516
7,100,000

300,000
200,000
6,600,000
C D

7,100,000 300,000 200,000 5,000,483

2,000,000 | 2,428,478 | 17,124,479 | 19,552,957 | 123,293 | 31,680,000 14,146,079
44,349,855 65,902,812 795,002 795,002 66,697,815
12,520,000 12,520,000 12,520,000
14,119,516 14,119,516 14,119,516
7,100,000 7,100,000 7,100,000
300,000 300,000 300,000
200,000 200,000 200,000
6,600,000 6,600,000 6,600,000
51,753 51,753 51,753

C )

1,599,516 1,599,516 51,753 51,753 1,651,270
45,949,372 67,502,329 846,755 846,755 68,349,085
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34 2018 4 1 2019 3 31
28 30 2 16
842,996
1,699,533
33 34
2018 3 31 2019 3 31
140,580 229,897
847,466 927,688
33 34
2017 4 1 2018 4 1
2018 3 31 2019 3 31
1,492,680
33 34
2017 4 1 2018 4 1
2018 3 31 2019 3 31
298 1,550
8,217 439
28,472 17,130
3
33 2017 4 1 2018 3 31
24,490 24,490
A 15,510 15,510
40,000 40,000
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1
20176 21 3,200,000 80,000 | 2017 3 31 2017 6 22
2
2018 6 20 12,520,000 | 313,000 | 2018 3 31 2018 6 21
34 2018 4 1 2019 3 31
24,490 24,490
A 15,510 15,510
40,000 40,000
1
2018 6 20 12,520,000 313,000 | 2018 3 31 2018 6 21
2
2019 6 20
2019 6 20 11,280,000 | 282,000 | 2019 3 31 2019 6 21
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33 2018 3 31
1 49,071,217 49,071,217
2 12,083,824 12,083,824
3 11,769,015 11,769,015
4 4,574,225 4,574,225
5
1,448,968 1,448,968
78,947,251 78,947,251
1 4,629,133 4,629,133
4,629,133 4,629,133
34 2019 3 31
1 41,087,475 41,087,475
2 18,773,228 18,773,228
3 12,438,085 12,438,085
4 3,295,109 3,295,109
5
1,488,684 1,488,684
77,082,582 77,082,582
1 4,883,723 4,883,723
4,883,723 4,883,723
1
1
2
3
5
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2
33 34
2018 3 31 2019 3 31
272,464 276,764
3,229,196 4,499,196
®)
3
33 2018 3 31
1 1 5 5 10 10
1 49,071,217
2 12,083,824
3 11,769,015
4 4,574,225
5
3,995
(
34 2019 3 31
1 1 5 5 10 10
1 41,087,475
2 18,773,228
3 12,438,085
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