EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

2020 11 16

03-6387-5000

1/49



2020 5 12

2/49

EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

(2020 9 )m

17,180

1959 12
1997 10

2000 11

1-13-1 5,150,693 100

3/49



EDINETOOOO
O00OO00000000000000(E12460)
OooooooooooooooooooOn

B UXODFERBBLEEE ooiss10m%-2020508% : B)

2P OEMR S A TS R e RS AP FEENREEDS T EORBECHER

T ORREEE () —— SEIMORESARAN) | WEAE (MSTLE) NEAE EEIE (MTPSH) SEe O Rmm
000 i
30,000 (O
5,001 @ @
10000 [ s | 4] 4D
5000 m  m
o __,l.ﬁ..-'_.u..,, i
Lk # D
& L]
1 1 i i & .

MISEION JGIGEOH MITENN  J01RMIR 201G X080 s N GADS BEG EEHDE SRR R

-m AW | FRE | B0 | XATR | FRER

Bk (%) 2.2 M1 73 a3 14 183

Bl (Y] o B8] A EiD| A11E A DA Lapl A 12-15 L7A

Fom@ | 05| a2 68 15 LE 87 05

« B EMIEE S ENE. HSInO R EE N L s enEs s ETOHRETSANLIr - FOERH RS EHDER A,
BLTHEALLESDTY, 2015 & 10 BEE 10,000 £L.TR = 2015 10 BfrS 0K £ 0 A 5 SHnEBFECETE 15

BELTHEDEY. TS SE T ol - - FOEERERELEEDTY.
« SEHNARHEL. 2015F 10 Ays 20204 9 RO 5 EMOES «ARBCHD L ERECRREDET.
FCHIE | EBOMREERFRLEEATT, o W0 L RIS RESW ISR ERTT.

St T . REROHES TN L e EAELTHRLTED,. SOl s NG S Ear a0 ET.

TR S L
B RIERERN (TOFD] (252
CEEN  MSCI-KOMUSA] SRRt (ML A, Ae—-3)
RO | NSO T ¥ =555 « ety b T o DAERLR, Aa=20
B | MORURA-BP] S
MR ; FTSE (SRER- -7 22 (BCAE ~v SRl - Ba-2)
CRRIRENN P R e IR b S F o A T A - TV =00 W s IO T =507 R (=)

BEFIL S S AOHESOENERC DG TE

WSS (TOPDN) (E25A&]) - -« BITSEEE TOPN) (RSDS] @, ESCSi NI s {Hﬂlﬂlﬂ'ﬁi SHIANETED. W
R, RN, BEG SR S T AT ORI, R A PSR L TOE T, S WU SR R D, R
HZMEE NS EOTEE <. WIS ??abﬂllrﬁmmfiwm-ﬁMHh TE: -Et!h Bt
MSCT-KOKLSAT Bl (RESAN. FA—2), MSCT TF—2 « Ty b« A SF o DRSS, F—2) r + + MSC-KOKUSAT NI (A
A Be—2) MO TS0 0 F—dy b S LFu 0k (B8l A, Bea—-2) 61 MSChHHIRL RRT Y. BMERC TSR Haikh
ntm—mm:maubn‘ B MSO . AR E R T AR IS T SN ENL TR Y.
ROMURA-BPT S - - - NOMURA-BPI RSN E. DN Tal WML ey, U BEENRRTEE. NOMURLA-BP] DS ERE.
“mﬁtﬂﬂﬂ! i Eﬂﬂtﬂﬂ'i BOTIES, NOMURA-BF! 6N A, ﬂ:ﬁbﬂﬁlﬂ!?‘uw FRREA L FARESTOPEED, YR~
LA
FTSE PRI =T o272 (WL E%, ~nor 0L =2+ - «FTSE BMESR- 7w 23 (< BE, ~oo SUL P 20 iE, FTSE Fised Incomes
LLC LR, N IOEAORS TGRS & TEONSER TR T Lo Sn- 7w T1TT., EHRIZ FTSE Fed Income LLC S
HETHR0. MECET ¥ A TR FTSE Fied Income LLC SSALTLEY.
PEALAZ AN b M o T P2 - I T-50 - T - FO0—I UL Fa =270 E (AA=3)  « + TP ELAZ - A/
SR AT AT =T T« Pl A0 s F A =20 B =20 (ST TR s CoeSSE
EREACANE. EROLULESsn, GLENCEET o84, BRELTOMERENS ST, ERNSEORRRLER. 3o
MU TP A—Ea L, BN S ORI TR S BN TEEDERA,. Bl HERETRECHETEERT AR
FECEATISOTEREDERL, COCRENSMEEE. 75, TORORNEEILUSOHEIRISNETY. PMogan Chase & Co. BIFED
FaE T, P FEOESECERTERET 30T EUL, AENIENIENULCETENICLrRA0EY, BENIT -T2
RFEROUS-LEFST IS0 TERADFEL. FANCSENARTEOSRNELC TUT. M PEDERRFO Y S — MRS RNTIND
LILEMarD. BREHoRD, FERET—ry A0 rovEsotmn, B BRI L. TL—33% ke I-Sxis—, FE
frtf—, ErERECE TLISIREES 0T,
F Ty 1P, Morgan Securities LLC (So T [IPMSLLE) ERUAET) (TRSAM-S—1) 3. MCmT S0, SEMmBEams| (SoTiE 7
OF2F EFEY) COUTOEN, RRECEGERELE TUEDLA. BNV REMRREEN. W WO TDS S bournlSol lic ounT. F
mEENYCET AR ERRCENYE SRS TNEANS T SRECERST DUT, BRI -G EREERIE, B R ERE
FRETHIGOTERDETA, BRIV -GS CUTOREE. -7 0 b= AT SRR R N E R e
A BEEEMTEESBTAANSMAC LS TRHENTLEYY, 2ORSHTINS. FLERCMRTSRAC VW TRETESOTUEENTHA,
MERE L - AN Y M TED. ORI AT NN S — TN T
IPMSLLE i NASD, NYSE, SIPC DT W, PMorgan (3 P Morgan Chase Bank, NA, IPSL, 1P, Morgan Securties PLC. B Q T0MEsT 0
WITERETIMCEATEENTY.

{EHPh ; UM IS ETTR, FTSE Fived Incomme LLC 1

4/49



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

C )
C )
15.315 ( ( )15.315 )
| | | |
| | | |
| | | |
i "
DS TE B o S HER S RE o (R
RELDEOBEE AT EEOHRTE exsous || % D P
FEEES T3 BA KR SREDEE AL LERBLh
HERSEREE YT, i
@ | | 3
il %
I-"E% fﬂﬁ
£S5 x
N y
[ @Ee T E i (R (AR B o R 9
MAEETE - T EZBETR.FTOTEE = nms . g
Shr AN REES CERINERS) B 4 v W gt
Y. SEehE R EES (ERIHES) BE g et
PR AN TR P A N E Tty o Al =
B, PaElniiEe (SN & ES: % ¥ )
BUHED S 1A, SER S BT 0 {ER g % = P
Sk RS (RIS ) £ R ) = i
L7585, 7 e B s HRE b i o i
nET, ED

5/49



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

®) 2020 9

2020 9 30

500,511,432 99.99
— 49,703 0.00;
500,561,135 100.00;
716,682,808 9.49
636,434,813 8.43
200,528,016 2.65
403,216,220, 5.34
242,890,317 3.21
10,366,293 0.13
14,806,234 0.19
163,830,235 2.17
325,489,122 4.31
267,985,426 3.55
612,587,483 8.12
567,705,947 7.52
225,471,965 2.98
549,171,210 7.27
661,026,603 8.76
27,572,858 0.36
716,799,572 9.50]
537,554,478 7.12
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486,687,867, 6.45
7,366,807,467 97.64
— 177,291,927 2.35
7,544,099, 394 100.00;
()
388,475,188 1.4050 545,818,037 1.2884 500,511,432/99.99
99.99
99.99
) )
POLAND 6,100,000 2,995.47 182,724,078 3,013.72 183,837, 286 2.5 2027/7/25| 2.43
GOVERNMENT BONDJ
ICHINA 10,000,000 1,678.16 167,816,277 1,650.25 165,025,662 3.6 2030/5/21f 2.18
GOVERNMENT BONDJ
ICHINA 10,000,000 1,673.87 167,387,775 1,621.34 162,134,706 3.48 2027/6/29| 2.14
GOVERNMENT BONDJ
REPUBLIC OF 4,510,000,000] 3.45 156,001,982 3.50] 158,066,552 9.85 2027/6/28( 2.09
COLOMBIA
NOTA DO TESOUR(Q 610,000f 2,130.95 129,993,722 2,127.27 129,763,904 10| 2023/1/1) 1.72
NACTONAL
[CHINA 7,500,000 1,590.71] 119,303,568 1,580.25 118,519, 369 3.03 2024/6/24{ 1.57|
GOVERNMENT BOND)
POLAND 4,000,000 2,945.41 117,816,712 2,956.81] 118,272,615 2.5 2024/4/25| 1.56)
GOVERNMENT BOND)
POLAND 3,800,000 3,081.62 117,101,572 3,090.72 117,447,360 3.25 2025/7/25( 1.55
GOVERNMENT BOND)
CZECH REPUBLIC 23,600,000 444 .03 104,792,799 469.06] 110,699,293 1 2026/6/26| 1.46]
REPUBLIC OF 19,000,000 584.65] 111,084,662 569.42 108,190,881 8 2030/1/31] 1.43}
SOUTH AFRICA
REPUBLIC OF 14,900,000 708.31] 105,539,509 725.73 108,134,031 10.5(2026/12/21 1.43
SOUTH AFRICA
POLAND 3,700,000 2,841.43 105,132,978 2,837.07 104,971,923 2.25 2022/4/25( 1.39
GOVERNMENT BOND)
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13 INDONESIA 12,230,000, 000f 0.82 100,893,837 0.81f 99,503,280 9 2029/3/15| 1.3
GOVERNMENT

14 MEXICAN FIXED 17,800, 000] 508.47| 90,508,234 518.28 92,254,609 8 2023/12/7) 1.22
RATE BONDS

15 NOTA DO TESOUR(Q 411,000] 2,215.23 91,046,915 2,161.74 88,847,836 10| 2025/1/1 1.17
NAC1ONAL

16 MEX BONOS 15,100,000] 542 .57, 81,929,187 559.45 84,477,988 8.5 2029/5/31f 1.11f
DESARR FIX RT

17 LETRA TESOURO 4,900,000 1,665.11] 81,590,850 1,696.74 83,140,643 — 2022/7/1 1.10f
INACIONAL

18 THAILAND 23,900,000 343.45] 82,085,915 343.26) 82,039,686 1.45(2024/12/17| 1.08
GOVERNMENT BONDJ

19 MALAYSTAN 2,900,000 2,701.57 78,345,639 2,749.19 79,726,729 3.733 2028/6/15| 1.05)
GOVERNMENT

20 LETRA TESOURO 5,000,000] 1,599.45 79,972,608 1,541.31 77,065,714 — 2024/1/1) 1.02
NACTONAL

21 MEX BONOS 13,850, 000] 495.21] 68,587,342 526.04 72,857,748 7.5 2027/6/3| 0.96)
DESARR FIX RT

22 RUSSIA GOVT 47,700,000} 148.32 70,753,354 148.72 70,941,630 7.95 2026/10/7| 0.94
BOND - OFZ

23 MALAYSTAN 2,600,000 2,697.55 70,136,342 2,723.37 70,807,782 4.181) 2024/7/15| 0.93
GOVERNMENT

24 NOTA DO TESOUR(Q 320,000 2,285.62 73,145,464 2,169.93 69,438,026 10 2027/1/1 0.92
INACIONAL

25 INDONESIA 8,800,000,000 0.74 65,599,560 0.78 68,732,928/  8.125 2024/5/15[ 0.91
GOVERNMENT

26 CZECH REPUBLIC 14,000,000 449 .41 62,918,023 459.83 64,376,676 0.45|2023/10/25| 0.85

27 POLAND 2,200,000 2,840.66 62,494,543 2,894.69 63,683,259 2.5 2023/1/25( 0.84
GOVERNMENT BONDJ

28 THAILAND 17,700,000] 357.66) 63,305,925 356.78 63,151,385  2.1252026/12/17] 0.83}
GOVERNMENT BONDJ

29 LETRA TESOURO 3,900,000 1,615.95 63,022,360 1,595.71] 62,232,869 —{ 2023/7/1] 0.82
INACIONAL

30 MEX BONOS 10,900, 000] 548.94 59,835,541 562.07| 61,266,336 10( 2024/12/5) 0.81
DESARR FIX RT

97.64
97.64
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2020 9 1
1 ()

1 (2012 2 20 ) 1 1 1.1312 1.1317
2 (2013 2 18 ) 134 134 1.4086 1.4091
3 (2014 2 18 ) 195 195 1.3464 1.3469
4 (2015 2 18 ) 244 244 1.4840 1.4845
5 (2016 2 18 ) 243 243 1.2217 1.2222
6 (2017 2 20 ) 330, 330, 1.3364 1.3369
7 (2018 2 19 ) 487, 487 1.4465 1.4470]
8 (2019 2 18 ) 481 481 1.3841 1.3846
9 (2020 2 18 ) 568, 569 1.4754 1.4759
2019 9 506 — 1.3969 —
10 522 — 1.4497 —
11 522 — 1.4302 —
12 546 — 1.4844 —
2020 1 586 — 1.4654 —
2 559 — 1.4382 —
3 465 — 1.2402 —
4 476 — 1.2665] —
5 517, — 1.3465] —
6 526 — 1.3614 —
7 522 — 1.3609 —
8 515 — 1.3641] —
9 500, — 1.3313 —
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1

1 2011 9 22 2012 2 20 0.0005

2 2012 2 21 2013 2 18 0.0005

3 2013 2 19 2014 2 18 0.0005

4 2014 2 19 2015 2 18 0.0005

5 2015 2 19 2016 2 18 0.0005

6 2016 2 19 2017 2 20 0.0005

7 2017 2 21 2018 2 19 0.0005

8 2018 2 20 2019 2 18 0.0005

9 2019 2 19 2020 2 18 0.0005

1 2011 9 22 2012 2 20 13.2

2 2012 2 21 2013 2 18 24.6

3 2013 2 19 2014 2 18 4.4

4 2014 2 19 2015 2 18 10.3

5 2015 2 19 2016 2 18 17.6

6 2016 2 19 2017 2 20 9.4

7 2017 2 21 2018 2 19 8.3

8 2018 2 20 2019 2 18 4.3

9 2019 2 19 2020 2 18 6.6
10 2020 2 19 2020 8 18 8.2

100
2

1 2011 9 22 2012 2 20 1,000,000 — 1,000,000
2 2012 2 21 2013 2 18 113,949,418 19,292,716 95,656,702
3 2013 2 19 2014 2 18 148,640,285 99,163,364 145,133,623
4 2014 2 19 2015 2 18 106,304,144 86,501,069 164,936,698
5 2015 2 19 2016 2 18 100,201,794 66,020,666 199,117,826
6 2016 2 19 2017 2 20 89,520,382 41,142,213 247,495,995
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2017 2 21 2018 2 19 215,738,523 126,122,465 337,112,053
2018 2 20 2019 2 18 121,737,941 110,831,426 348,018,568
2019 2 19 2020 2 18 174,888,883 137,362,346 385,545,105
10 2020 2 19 2020 8 18 63,191,502 64,222,410 384,514,197,
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) ( 52 38 )
( ) 38 3 57 2
12 133 )( )
() 193 2 1 10 (2020 2 19 2020 8 18
EY
9 10
(2020 2 18 ) (2020 8 18 )

2,408,388 1,602,890

568,785,603 520,636,519

734,958 647,701

571,928,949 522,887,110

571,928,949 522,887,110

192,772 -

1,288,369 662,826

116,333 111,246

1,483,114 1,418,277

1 1

5,760 5,503

3,086,349 2,197,853

3,086,349 2,197,853

385,545,105 384,514,197

183,297,495 136,175,060

73,179,615 61,808,958

568,842,600 520,689,257

568,842,600 520,689,257

571,928,949 522,887,110

9 10
2019 2 19 2020 2 19
2019 8 18 2020 8 18

2,787,684 45,767,048

= 889

2,787,684 45,766,159
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9 10
2019 2 19 2020 2 19
2019 8 18 2020 8 18

370 269

105,597 111,246

1,346,366 1,418,277

5,226 5,503

1,457,559 1,535,295

4,245,243 47,301,454

4,245,243 47,301,454

4,245,243 47,301,454

119,104 9,380,553

133,673,669 183,297,495

28,882,859 20,746,474

28,882,859 20,746,474

20,666,031 29,948,008

20,666,031 29,948,008

137,526,150 136,175,060

2020 2 19 2020 8 18
9 10
2020 2 18 2020 8 18
385,545,105 384,514,197
1 1

1 1.4754 1 1.3541

(10,000 ) (14,754 ) (10,000 ) (13,541 )
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9 10
2020 2 18 2020 8 18
9 10
2019 2 19 2020 2 19
2020 2 18 2020 8 18
348,018,568 385,545,105
174,888,883 63,191,502
137,362,346 64,222,410
(2020 8 18 )
90,954,054
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(2020

8

18 )

196,603,315
7,405,563,296
1,208,896
73,423,978
14,558,005

7,782,311,544

7,782,311,544

2,800,447
210,826,139
18,921,085
243

341,200

232,889,114

232,889,114

5,764,661,535

1,784,760,895

7,549,422,430

7,549,422,430

7,782,311,544
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2020

8

18

1
(10,000

1.3096
(13,096 )
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2020

8

18

2020

8

18
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2020 2 19
5,640,119,763
1,704,182,136
1,579,640,364
5,764,661,535

20,280,373
20,299,147
36,595,544
35,515,897
24,459,756
45,046,036
5,819,242
912,668,187
23,872,555
289,570,686
7,319,668
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4,679,118
1,789,310
1,287,746
864,750
137,072,791
1,925,245
3,233,104,021

361,264

144,599,668
397,553,848
378,383,704
33,091,358
4,167,116
2,398,631
1,434,084
501,790

2020 9 30

502,158,445

1,597,310

500,561,135

376,000,561

1.3313

2020 9 30

7,563,042,297

18,942,903

7,544,099,394

5,855,228,766

1.2884
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o
2020 9 17,180
20,000,000
5,150,693

@
@
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( )
995 31,243,464
190 843,872
14 5,773,710
466 1,610,601
1,665 39,471,646
( )
( 38 59
2 ( 19 8
52 )
193 2 1 (2019 4 1 2020 3
EY
(2019 3 31 ) (2020 3 31 )
( ) ( )
1,562 2,626
45,493 41,524
19,900 24,399
27 106
500 522
25,246 23,936
5,933 4,336
269 71
15 14
98,917 97,509
714 645
320 295
393 349
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6,438 5,894
6,437 5,893
0 0

18,608 16,486
1,562 1,437
12,631 10,171
- 16
235 329
22 19
2,001 1,545
2,694 2,738
168 229
- 0
707 -

25,761 23,026

124,679 120,536

(2019 3 31 ) (2020 3 31 )
( ) ( )

145 157

16,709 15,279
0 0
25 3
7,724 6,948
7,422 7,262
1,535 1,063

11,704 10,290

1,560 1,564

29 26

3,792 3,985

- 67

33,942 31,371

3,219 3,311

558 572

3,777 3,883

37,720 35,254

86,924 85,270

17,180 17,180

13,729 13,729
11,729 11,729
2,000 2,000

56,014 54,360
685 685
55,329 53,675
24,606 24,606

22149
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30,723 29,069

33 10

33 10

86,958 85,281

124,679 120,536

( 2018 4 1 ( 2019 4 1
2019 3 31 ) 2020 3 31 )
( ) ( )

119,196 115,736

21,440 17,170

355 340

140,992 133,247

42,675 39,435

1,210 1,006

0 -

30,082 26,833
5,998 5,696
24,083 21,136

1,311 1,342

5,435 5,823
92 75
970 958
86 92
4,286 4,696

80,715 74,440

11,113 11,418
379 109
7,067 7,173
3,666 4,134

107 86

514 391

1,048 1,029

1,223 1,227

1,474 1,486

2,835 2,348

10,115 10,067

28,433 28,055

31,843 30,751
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( 2018 4 1 ( 2019 4 1
2019 3 31 ) 2020 3 31 )
( ) ( )
6,538 4,936
0 0
424 309
6,964 5,246
1 -
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