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[2020 7 27 ]
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1 2020 7 27
23,167
23,167
1 2020 7 27
15,617 15,423 194
15,617 15,423 194
15,617 15,423 194
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1
[2020 7 27 ]
1 0.9086
¢ ) (9,086 )
@
)
SISF US Dollar Liquidity Class 1 0.77 91.38
SISF Global Emerging Markets 65.51 9,432.93
Smaller Companies Class | Acc
66.28 9,524.31
(1,007,862)
1,007,862
(1,007,862)
1.
2.
3.
4.
2 100.0% 100.0%
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2019 1 1 2019 12 31

2019 12

2019 12 31

424,189,589
/¢ ) 76,393
424,265,982

3,634,797

38,105,137

519,396

142,809

69
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466,668,190
560
73,478
139,336
213,374
466,454,816
2019 12 31
/
US Treasury 1.375% 31/03/2020 usb 50,000 49,965 0.01
US Treasury 1.625% 30/06/2020 usb 50,000 49,998 0.01
US Treasury 1.375% 31/10/2020 usb 17,000,000 16,961,484 3.64
17,061,447 3.66
17,061,447 3.66
17,061,447 3.66
Bank of Montreal, FRN 2.334% 15/06/2020 usb 10,000,000 10,016,298 2.15
Banque Federative du Credit Mutuel SA,
FRN, 144A 2.456% 20/07/2020 usb 5,830,000 5,840,187 1.25
Citibank NA, FRN 2.387% 12/06/2020 usb 8,500,000 8,516,510 1.83
JPMorgan Chase Co., FRN 3.133%
29/10/2020 usb 4,580,000 4,615,811 0.99
National Australia Bank Ltd., FRN, 144A
2.409% 22/05/2020 usb 5,000,000 5,008,788 1.07
Truist Financial Corp., FRN 2.127%
01/06/2020 usb 7,200,000 7,203,306 1.54
US Treasury Bill 0% 07/01/2020 usb 40,000,000 39,992,180 8.57
US Treasury Bill 0% 30/01/2020 usb 39,000,000 38,954,914 8.35
US Treasury Bill 0% 27/02/2020 usb 40,324,000 40,229,284 8.63
US Treasury Bill 0% 30/04/2020 usb 34,000,000 33,828,607 7.25
US Treasury Bill 0% 28/05/2020 usb 5,390,000 5,356,326 1.15
199,562,211 42.78

44/83



EDINETOOOO
DO000DO00oDo00oo00Do00DoO0Ooo(EL2586)
Oooooddoodnoooooodd

199,562,211 42.78

Exxon Mobil Corp. 0% 05/03/2020 usD 25,000,000 24,922,452 5.34

24,922,452 5.34

Banco Santander SA 0% 09/03/2020 usb 19,000,000 18,928,915 4.06

Banco Santander SA 0% 11/05/2020 usb 19,500,000 19,368,440 4.15
Citigroup Global Markets, Inc. 0%

26/05/2020 usD 20,000,000 19,851,693 4.26
Credit Agricole Corporate and

Investment Bank SA 0% 09/03/2020 usD 10,000,000 9,964,331 2.14
Credit Agricole Corporate and

Investment Bank SA 0% 23/04/2020 usD 10,000,000 9,940,973 2.13

HSBC USA, Inc. 0% 24/01/2020 usD 15,000,000 14,982,790 3.21

HSBC USA, Inc. 0% 05/02/2020 usD 10,000,000 9,981,960 2.14

Royal Bank of Canada 0% 20/03/2020 usD 10,000,000 9,958,156 2.13

Royal Bank of Canada 0% 01/04/2020 usb 10,000,000 9,950,780 2.13

Royal Bank of Canada 0% 16/06/2020 usD 10,000,000 9,912,733 2.13

Standard Chartered Bank 0% 02/01/2020 usD 20,000,000 19,998,187 4.29
Toronto-Dominion Bank (The) 0%

15/04/2020 usD 10,000,000 9,944,026 2.13
Toronto-Dominion Bank (The) 0%

23/04/2020 usD 10,000,000 9,939,453 2.13

172,722,437 37.03

Apple, Inc., 144A 0% 06/01/2020 usD 10,000,000 9,997,435 2.14

9,997,435 2.14

207,642,324 44.51

407,204,535 87.29

424,265,982 90.95
Banque nationale du Canada 1.53%

27/12/2019 usD 19,052,807 19,052,807 4.09

Barclays Bank plc 1.5% 27/12/2019 usD 19,052,330 19,052,330 4.08

38,105,137 8.17

38,105,137 8.17

3,634,797 0.78

/C ) 448,900 0.10

466,454,816 100.00

2019 12

2019 12 31
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85,401,397
/C ) 16,221,775
101,623,172
4,730,282
42,543
226,543
3,894
5,276
705
106,632,415
218,160
7
12,464
48,510
279,141
106,353,274
2019 12 31
/

Alpargatas SA Preference BRL 220,397 1,819,690 1.71
City Lodge Hotels Ltd. ZAR 168,001 862,807 0.81

Crystal International Group Ltd., Reg.
S HKD 2,630,000 1,082,457 1.02

Cyrela Brazil Realty SA Empreendimentos
e Participacoes BRL 100,429 742,284 0.70
Eclat Textile Co. Ltd. TWD 73,860 993,025 0.93
Eicher Motors Ltd. INR 2,829 892,283 0.84
Foschini Group Ltd. (The) ZAR 58,761 626,658 0.59
Huazhu Group Ltd., ADR usD 29,882 1,223,034 1.15
Li Ning Co. Ltd. HKD 597,000 1,786,065 1.68
Macauto Industrial Co. Ltd. TWD 282,000 855,329 0.80
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Merida Industry Co. Ltd. TWD 332,500 1,958,848 1.84
Nexteer Automotive Group Ltd. HKD 1,233,000 1,113,907 1.05
Nien Made Enterprise Co. Ltd. TWD 225,000 2,077,721 1.96
Organizacion Terpel SA cop 208,770 640,144 0.60
Rainbow Department Store Co. Ltd. * A’ CNH 697,800 1,055,432 0.99
Tongcheng-Elong Holdings Ltd., Reg. S HKD 1,094,400 1,957,513 1.84
Topsports International Holdings Ltd.,
Reg. S HKD 994,000 1,202,504 1.13
20,889,701 19.64
Anhui Kouzi Distillery Co. Ltd. ' A’ CNH 220,564 1,734,551 1.62
Dino Polska SA, Reg. S PLN 25,125 955,550 0.90
First Resources Ltd. SGD 1,053,600 1,486,890 1.40
Gruma SAB de CV ' B’ MXN 110,872 1,144,059 1.08
5,321,050 5.00
Enauta Participacoes SA BRL 324,931 1,294,714 1.22
Thai Oil PCL THB 797,100 1,870,654 1.75
United Tractors Thk. PT IDR 636,000 984,601 0.93
4,149,969 3.90
Bursa Malaysia Bhd. MYR 949,250 1,411,583 1.33
City Union Bank Ltd. INR 652,794 2,137,439 2.01
Credit Agricole Egypt SAE EGP 461,678 1,256,087 1.18
Eurobank Ergasias SA EUR 2,393,577 2,474,710 2.33
Inversiones La Construccion SA CLP 103,307 1,136,387 1.07
IRB Brasil Resseguros S/A BRL 311,092 3,015,054 2.83
Moscow Exchange MICEX-RTS PJSC usb 944,370 1,637,966 1.54
Orange Life Insurance Ltd., Reg. S KRW 62,812 1,530,462 1.44
TCS Group Holding plc, Reg. S, GDR usb 103,005 2,214,608 2.08
United Bank Ltd. PKR 1,227,640 1,302,783 1.22
18,117,079 17.03
Apollo Hospitals Enterprise Ltd. INR 85,711 1,731,390 1.63
Medy-Tox, Inc. KRW 3,530 917,503 0.86
Odontoprev SA BRL 298,096 1,251,532 1.18
WuXi AppTec Co. Ltd., Reg. S * H HKD 56,260 696,228 0.65
4,596,653 4.32
Aerospace Industrial Development Corp. TWD 1,043,209 1,250,650 1.18
A-Living Services Co. Ltd., Reg. S * H
’ HKD 281,750 971,137 0.91
Container Corp. of India Ltd. INR 179,515 1,437,376 1.35
CTCI Corp. TWD 1,268,000 1,614,126 1.52
Ferreycorp SAA PEN 1,809,518 1,182,101 1.11
Globaltrans Investment plc, Reg. S, GDR usb 119,798 1,060,212 1.00
Grupo Aeroportuario del Pacifico SAB de
cv' B MXN 166,024 1,980,007 1.86
Haitian International Holdings Ltd. HKD 763,000 1,845,497 1.74
Hefei Meiya Optoelectronic Technology,
Inc. * A CNH 188,991 1,060,272 1.00
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International Container Terminal
Services, Inc. PHP 1,001,080 2,514,277 2.36
King Slide Works Co. Ltd. TWD 126,000 1,523,956 1.43
Lonking Holdings Ltd. HKD 6,345,000 1,900,949 1.79
S-1 Corp. KRW 18,672 1,516,614 1.43
United International Transportation Co. SAR 138,834 1,349,968 1.27
Voltronic Power Technology Corp. TWD 62,000 1,479,638 1.39
22,686,780 21.34
ASM Pacific Technology Ltd. HKD 148,900 2,060,000 1.94
Chroma ATE, Inc. TWD 470,000 2,270,141 2.13
Douzone Bizon Co. Ltd. KRW 16,770 1,179,764 1.11
Koh Young Technology, Inc. KRW 22,131 2,009,166 1.89
LEENO Industrial, Inc. KRW 37,195 2,066,971 1.94
LG Innotek Co. Ltd. KRW 11,185 1,341,479 1.26
Pagseguro Digital Ltd. * A usb 21,939 730,033 0.69
11,657,554 10.96
D L Industries, Inc. PHP 7,471,200 1,394,491 1.31
Duratex SA BRL 559,812 2,328,916 2.19
Grupo Cementos de Chihuahua SAB de CV MXN 192,681 1,033,197 0.97
Polymetal International plc GBP 103,402 1,632,954 1.54
SK Materials Co. Ltd. KRW 7,462 1,192,481 1.12
Supreme Industries Ltd. INR 81,030 1,309,125 1.23
8,891,164 8.36
Emaar Malls PJSC AED 2,659,626 1,325,052 1.25
1,325,052 1.25
Energisa SA BRL 137,320 1,828,941 1.72
Indraprastha Gas Ltd. INR 360,006 2,159,229 2.03
3,988,170 3.75
101,623,172 95.55
101,623,172 95.55
101,623,172 95.55
4,730,282 4.45
C ) (180) -
106,353,274 100.00
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2020 7 31

1,035,896

232

1,035,664

1,130,081

0.9165
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Plan ( )
Do ( )
See ( ) Aladdin
( )
Schroder Investment Risk Framework[SIRF]
2020 7
53 682,784,129,567
38 59
2 19 52
52
38 38 57
19 52
; 193 2 1 29 2019 1 1 2019 12
31 30
2020 1 1 2020 6 30
(
28 29
(2018 12 31 ) (2019 12 31 )
1,662,090 1,345,979

52,367 62,562
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*2 1,500,000 1,010,000
*2 236,713 207,801
705,207 639,271
1,490,494 1,013,562
- 67,568
- 49,534
31 -
5,646,905 4,396,281
*1 17,324 13,588
*1 53,945 37,863
71,269 51,451
3,699 3,699
7,068 2,323
10,768 6,022
8,242 -
247,398 248,310
1,065,191 946,117
1,320,832 1,194,428
1,402,870 1,251,902
7,049,775 5,648,183
(
28 29
(2018 12 31 ) (2019 12 31 )
51,774 51,958
25 -
4,161 -
193,667 181,987
*2 1,777,995 1,666,506
67,452 76,786
337,567 -
57,096 -
2,489,740 1,977,239
*2 632,083 542,551
7,167 5,730
905,285 840,311
9,500 14,773
91,375 55,952
1,645,411 1,459,318

4,135,152 3,436,558
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490,000 490,000
500,000 500,000
500,000 500,000
1,925,057 1,221,625
1,925,057 1,221,625
2,915,057 2,211,625
433 -
433 -
2,914,623 2,211,625
7,049,775 5,648,183
(
28 29
2018 1 1 2019 1 1
2018 12 31 2019 12 31
3,095,865 2,711,007
5,855,881 3,914,289
2,759,091 2,216,257
11,710,839 8,841,553
931,610 807,843
102,158 105,904
1,080 1,080
207,669 217,840
2,275,623 1,473,096
1,503 3,000
320,220 298,912
26,775 18,610
8,978 7,266
13,080 13,722
2,663 5,238
*1 3,891,365 2,952,515
298,836 209,369
1,554,122 1,501,295
902,601 748,730
10,855 8,807
65,692 63,033
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72,533 48,865

245,615 249,794

136,621 130,479

10,493 5,273

201,222 191,334

43,099 9,311

1,648,546 1,489,533

*] 5,190,241 4,637,206

2,629,232 1,251,831

933 463

15 15

- 70

23,763 -

9,900 4,186

12,876 2,055

47,489 6,790

57 -

- 10,117

231 1,438

288 11,555

2,676,434 1,247,065

36,780 61,497

84 1,103

36,864 62,601

2,639,569 1,184,464

777,686 298,822

92,140 119,074

869,827 417,897

1,769,741 766,567

28 2018 1 1 2018 12 31

490,000 500,000 2,115,315 3,105,315 11 3,105,303
1,960,000 1,960,000 1,960,000
1,769,741 1,769,741 1,769,741
421 421
- - 190,258 190,258 421 190,679
490,000 500,000 1,925,057 2,915,057 433 2,914,623
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29 2019 1 1 2019 12 31
490,000/ 500,000 1,925,057 2,915,057 433 2,914,623
1,470,000 1,470,000 1,470,000
766,567 766,567 766,567
433 433
- - 703,432 703,432 433 702,998
490,000/ 500,000 1,221,625 2,211,625 - 2,211,625
29
209 1 1
2019 12 31
€))
2016 4 1
@
5
€))
@
©)
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10 10
36,531
28 30 2 16
28 29
2018 12 31 2019 12 31
*1 *1
162,740 166,477
184,784 155,860
*2 *2
1,500,000 1,010,000
236,713 188,277
182,425 402,213
182,671 150,568
28 29
2018 1 1 2009 1 1
2018 12 31 2019 12 31
*1 *1
5,170,103 3,974,381
2,299,674 1,490,287
1,529,054 1,249,882
28 2018 1 1 2018 12 31
28 28 28 28
9,800 9,800
9,800 9,800
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1
)
2018
2017 2018
2 , 100,
3 28 980,000 00,000 12 31 3 29
201
90280 980,000 100,000 2018 2018
’ ’ 6 30 9 28
@
1
)
2019
2018 2019
3 27 980,000 100,000
12 31 3 29
29 2019 1 1 2019 12 31
1
29 29 29
9,800 9,800
9,800 9,800
2
3
4
(€))
1
)
2019
2018 2019
3 27 980,000 100,000
12 31 3 29
2019
2019 2019
9 24 490,000 50,000
6 30 9 30
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28 29
2018 1 1 2019 1 1
2018 12 31 2019 12 31
5,005 1,251
1,251 1 0
6,256 1,251
28 29
2018 1 1 2019 1 1
2018 12 31 2019 12 31
@ a
Q@ Q@

58/83




EDINETOOOO

DO000DO00oDo00oo00Do00DoO0Ooo(EL2586)

Oooooooooooooooooad

€ €
28 2018 12 31
1,662,090 1,662,090
1,500,000 1,500,000
236,713 236,713
705,207 705,207
1,490,494 1,490,494
5,594,505 5,594,505
193,667 193,667
1,777,995 1,777,995
632,083 633,721 1,638
2,603,746 2,605,384 1,638
29 2019 12 31
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1,345,979 1,345,979
1,010,000 1,010,000
207,801 207,801
639,271 639,271
1,013,562 1,013,562
4,216,615 4,216,615
181,987 181,987
1,666,506 1,666,506
542,551 543,790 1,239
2,391,045 2,392,284 1,239
28 29
2018 12 31 2019 12 31
1
2
3
4
5
1
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2 2
3 3
2
28 2018 12 31
1 1
1,662,090
1,500,000
236,713
705,207
1,490,494
5,594,505
29 2019 12 31
1 1
1,345,979
1,010,000
207,801
639,271
1,013,562
4,216,615
3
28 2018 12 31
29 2019 12 31
28 2018 12 31
2,103 2,060 43
6,139 6,616 476
8,242 8,676 433
29 2019 12 31
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28 2018 1 1 2018 12 31
8 7
29 2019 1 1 2019 12 31
8 7
28 29
2018 1 1 2019 1 1
2018 12 31 2019 12 31
1.
) 2.
o @
868,018 905,285
136,621 130,479
99,355 195,453
905,285 840,311
@ @
905,285 840,311
905,285 840,311
905,285 840,311
905,285 840,311
® ®
136,621 130,479
28 29
2018 1 1 2019 1 1

2018 12 31 2019 12 31
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1
737,699 665,647
277,198 257,303
2,908 4,523
27,253 17,132
20,132 1,510
1,065,191 946,117
1,065,191 946,117
1,065,191 946,117
2
30.9 30.6
3.3 4.9
0.7 0.0
1.9 0.3
33.0 35.3
10 1.4
28 29
2018 1 1 2019 1 1
2018 12 31 2019 12 31
90,113 91,375
1,261 35,422

91,375 55,952
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28 2018 1 1 2018 12 31

3,095,865 5,855,881 2,482,190 276,901 11,710,839
@

8,161,026 3,549,812 11,710,839
) 10
®
90
1,238,441

29 2019 1 1 2019 12 31

2,711,007 3,914,289 1,939,468 276,788 8,841,553

€Y)
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6,158,330 2,683,223 8,841,553
) 10
@
90
10
28 2018 1 1 2018 12 31
1 (
(
425.5 1,960,000 - -
100%
282.5 61,184 182,425
100% (
1 182,672
1
2 (
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61.6 5,520,000 1,500,000
6)
2) 5,520,000
6)
934 198
155.0 74,427 6,665
7
3)
313,078 45,986
8)
159,464
9
69,370
9
1,865,835 123,105
7
330,481
(
9
50.7 67,415 6,089
7
4
232,131 22,662
8)
11,123
9
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21,934 109,182
(
7
( 880,811
9
12.8 - 2,029,159 132,117
)
5
1,334,923 91,383
8)
118,866 9,529
(
7
2
100
3
100
4
( 100
5
( 100
6
7
8
9
1
2
29 2019 1 1 2019 12 31
1 (
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425.5 1,470,000 -
100%
282.5 71,267 119,523
100%
1 135,141
61.6 - 4,530,000 1,010,000
6)
2) 4,040,000
6)
463 24,
155.0 - 67,947 9,713
7
3)
305,298 55,332
8)
159,053
9)
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63,840
9
1,092,097 129,496
(
7
356,723
(
9
50.7 - 61,401 5,295
7
180,139 12,277
8)
10,786
9)
17,780 76,016
(
7
( 717,726
9
14.6 - 1,419,530 110,631
7
1,081,204 82,042
8)
7,653
(

100

100
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( 100
100
28 29
2018 1 1 2019 1 1
2018 12 31 2019 12 31
297,410 60 1 225,676 03
180,585 91 1 78,221 18
1 1
1
1,769,741 766,567
1,769,741 766,567
9,800 9,800
(
30

2020 6 30
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1,566,849
63,080
765,000
116,086
521,427
551,248
24,553

3,608,245

*1 15,383
*1 44,660

60,043

5,490

1,534
273,059
835,970

1,110,564

1,176,098

4,784,344

30
2020 6 30

73,019
913,950
51,540
*2 27,294
318,433
52,809

1,437,047

399,801
1,502
885,709
5,094
56,342

1,348,450

2,785,498

490,000

500,000

500,000
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