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309,157,273 99.05
2,949,474 0.94
312,106,747 100.00;
5,639,599,395 100.00;
5,639,599,395 100.00;
48,765,000, 0.86
176,355,375 3.12
30,594,093 0.54
82,677,352 1.46
359,542,975 6.37
70,404,480 1.24
44,803,315 0.79
79,450,174 1.40
16,696,643 0.29
31,752,630 0.56
81,776,375 1.45
137,940,453 2.44
152,110,000 2.69
1,300,911,528 23.06
2,889,426,541 51.23
2,055,651,018] 36.45]
1,143,145,241 20.26
1,563,379,768 27.72
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)
TOPIX (2020 3 47,926,485 47,926,485 48,765,000 48,765,0000  0.86
12 )
E-mini S&P500 10 1,661,775 175,815,795 1,666,875 176,355,375 3.12)
(2020
2 )
S&P TSX60 2 386,052 30,509,689 387,120 30,594,093  0.54
(2020 12
)
DAX 2 659,750 81,921,157 639,850 79,450,174 1.40
(2020 12 )
FTSE MIB 7 691,425 85,854,242 665,840 82,677,352 1.4
(2020 12
)
SP1200 4 587,800 44,373,022 593,500 44,803,315  0.79
020 12 )
FT100 45 2,702,475 367,779,823 2,641,950 359,542,975  6.37
020 12 )
i 8 625,380 71,943,716 612,000 70,404,480  1.24
(2020 12 )
2 2,335,000 31,872,750 2,326,200 31,752,630  0.56
(2020 10
)
1BEX35 2 138,970 17,255,904 134,466 16,696,643  0.29
(020 10 )
Euronext  [AEX § 662,940 82,317,259 658,584 81,776,375  1.45
(2020 10 )
Euronext  [CAC40-EUR010 23 1,159,660 143,994,982 1,110,900 137,940,453 2.44
(2020
10 )
1 151,901,100 151,901,100 152,110,000 152,110,000  2.69
(6 10 )(2020
12 )
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T-NOTE (10 ) 139 19,336,203.82)  2,045,770,363  19,429,593.75  2,055,651,018  36.45
(2020 12 )
10 95 14,430,500  1,140,442,415 14,464,700  1,143,145,241  20.26
020 12 )

BUNDS (2020 72 12,528,000  1,555,601,759 12,590,640  1,563,379,768  27.72

12 )
10 256 37,880,537.6|  2,859,601,783  38,275,619.84|  2,889,426,541] 51.23

(2020
2 )

GILT (2020 70 9,532,600  1,297,291,534 9,559,200  1,300,911,528  23.06

12 )

2020 9 1
1 )

4 (2011 3 7 ) 411 412 1.203]] 1.2041
5 (2012 3 5 ) 902 903 1.1644 1.1654
6 (2013 3 5 ) 690 690 1.1601] 1.1611
7 (2014 3 5 ) 484 484 1.2322 1.2332
8 (2015 3 5 ) 630} 631 1.2012 1.2022
9 (2006 3 7 ) 933 933 1.2200 1.2210]
10 (2017 3 6 ) 545} 545 1.2228] 1.2238
11 (2018 3 5 ) 357 358 1.2396] 1.2406
12 (2019 3 5 ) 299 299 1.2189 1.2199
13 (2020 3 5 ) 297 297 1.1816] 1.1826
2019 9 268} — 1.1833] —
10 268 — 1.1832 —
11 272 — 1.1843] —
12 299 — 1.1870 —
2020 1 296 — 1.1748] —
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2 296 1.1749 —

3 302 1.2060] —

4 287 1.1481] —

5 299 1.1941 —

6 303 1.2111 —

7 316 1.2623 —

8 313 1.2483 —

9 312 1.2447 —

1

4 2000 3 6 2011 3 7 0.0010
5 2011 3 8 2012 3 5 0.0010
6 2012 3 6 2013 3 5 0.0010
7 2013 3 6 2014 3 5 0.0010
8 2014 3 6 2015 3 5 0.0010
9 2015 3 6 2016 3 7 0.0010
10 2016 3 8 2017 3 6 0.0010
11 2017 3 7 2018 3 5 0.0010
12 2018 3 6 2009 3 5 0.0010
13 2019 3 6 2020 3 5 0.0010
4 2010 3 6 2011 3 7 2.9
5 2011 3 8 2012 3 5 3.1
6 2012 3 6 2013 3 5 0.3
7 2013 3 6 2014 3 5 6.3
8 2014 3 6 2005 3 5 2.4
9 2015 3 6 2006 3 7 1.6
10 2016 3 8 2017 3 6 0.3
11 2017 3 7 2018 3 5 1.5
12 2018 3 6 2009 3 5 1.6
13 2019 3 6 2020 3 5 3.0
14 2020 3 6 2020 9 5 4.8
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100
2
4 2010 3 6 2011 3 7 31,725,202 214,244,614 342,271,190
5 2011 3 8 2012 3 5 466,804,641 33,945,180 775,130,651
6 2012 3 6 2013 3 5 9,321,047 189,417,289 595,034,409
7 2013 3 6 2014 3 5 203,244,800 405,082,567 393,196,642
8 2014 3 6 2015 3 5 133,861,050 2,044,375 525,013,317
9 2015 3 6 2006 3 7 450,590,942 210,708,364 764,895,895
10 2016 3 8 2017 3 6 12,032,809 330,769,024 446,159,680
11 2017 3 7 2018 3 5 105,547,684 263,028,476 288,678,888
12 2018 3 6 2019 3 5 199,229 43,452,929 245,425,188
13 2019 3 6 2020 3 5 27,266,205 20,721,263 251,970,130
14 2020 3 6 2020 9 5 799,739 2,020,268 250,749,601
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( 52 38 )
) 38 3 57 2
12 133 )( )
() 193 2 1 14 (2020 3 6 2020 9 5
EY
13 14
(020 3 5 ) (020 9 5 )
4,748,423 4,792,121
294,729,730 307,414,996
299,478,153 312,207,117
299,478,153 312,207,117
251,970 -
111,027 115,054
77,267 83,404
1,313,463 1,417,854
5 6
4,572 4,950
1,758,304 1,621,268
1,758,304 1,621,268
251,970,130 250,749,601
45,749,719 59,836,248
6,401,615 6,351,461
297,719,849 310,585,849
297,719,849 310,585,849
299,478,153 312,207,117
13 14
2019 3 6 2020 3 6
2019 9 5 2020 9 5
6,880,469 15,835,266
6,880,469 15,835,266
1,051 668
74,739 83,404
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13 14
2019 3 6 2020 3 6
2019 9 5 2020 9 5
1,270,522 1,417,854
4,431 4,950
1,350,743 1,506,876
8,231,212 14,328,390
8,231,212 14,328,390
8,231,212 14,328,390
67,522 63,613
53,733,399 45,749,719
38,753 187,461
38,753 187,461
4,380,410 365,709
4,380,410 365,709
41,228,052 59,836,248
2020 3 6 2020 9 5
13 14
2020 3 5 2020 9 5
251,970,130 250,749,601
1 1
1 1.1816 1 1.2386
(10,000 ) (11,816 ) (10,000 ) (12,386 )
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13 14
2020 3 5 2020 9 5
13 14
2019 3 6 2020 3 6
2020 3 5 2020 9 5
245,425,188 251,970,130
27,266,205 799,739
20,721,263 2,020,268
(020 9 5 )

3,608,766,500
72,767,797
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2020 9 5
2020 9 5
2020 3 6
4,276,066,408
208,335,513
874,482,916

3,609,919,005

193,586,270
1,033,000,776
2,253,327,708

130,004,251
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2020 9 30

312,302,664

195,917

312,106,747

250,749,601

1.2447

2020 9 30

19,807,030,879

14,167,431,484

5,639,599,395

3,531,468,073

1.5970

21/52



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

o
2020 10 17,180
20,000,000
5,150,693

@
@

22/52



(b)

mEs

HESAF

Y

jLJL

EDINETOOOO
00000000000 DO00O0O((EL2460)

OOoooooooooooooooooood

EREEEAS
RAMMORE /0L ARURFTIOLAOEN, BE,

%

MERRHE
| BFARE. CRAES

-

'

!

s
5 DL T8 % 0
| . E-BAF |

(M—F T8

#t. MusoR: [

-

F 3

L

r

ERFEENLRE
AR E UERNO TR,
BHGLUID R SRS

1

"‘\\

'

il A B AR
WEITOF IO EIRE.
WBAFOCAMFE. .

HEH

'l\

ARFSLHAORESE
IZhi-aMiis®I-o%
HUEUTZEMEORS

MroRBEVICHE. €0
BEI X S{(RBNRBD
. 28

1

BEsl~OMBEERR

[ AsEERAGE )

A

\ OEMBHEE W _/

AVTSAT A
(P

manE
EHAFRROAS 158
KRR RBD 1D
- MR BT RRO
K. 50%

PRC (Performance Review Committee)
WRATH—TAQGH. BiEL Y 0B

2020 9 30

23/52



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

( )
991 31,472,667
189 830,380
14 5,687,903
472 1,630,568
1,666 39,621,517
( )
( 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
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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 -
489 230
- 146
43 18
34 23
17 23
585 443
38,222 35,555
20 21
29 -
85 59
135 81
938 119
161 1,591
310 67
707 -
2,118 1,778
36,239 33,858
10,196 9,896
370 34
25,672 23,996
( 2018 4 2019 3 31 )
( )
17,180 | 11,729 | 2,000 | 13,729 685 | 24,606 | 29,876 | 55,168 | 86,078
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24,826 24,826 24,826

25,672 25,672 25,672

846 846 846
17,180 11,729 | 2,000 13,729 685 24,606 30,723 56,014 86,924

( )

11 11 86,090

24,826

25,672

21 21 21

21 21 868

33 33 86,958

( 2019 4 1 2020 3 31 )

( )
17,180 11,729 | 2,000 | 13,729 685 24,606 30,723 56,014 86,924

25,650 25,650 25,650

23,996 23,996 23,996

1,653 1,653 1,653
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17,180 | 11,729 | 2,000 | 13,729 685 | 24,606 29,069 54,360 85,270
( )
33 33 86,958
25,650
23,996
23 23 23
23 23 1,676
10 10 85,281
@
@
(
)
@
1998 4 1
( ) 2016 4 1
38 50
8 15
20
4 15
@
«c )
@
@
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30 2019 7 4
31 2019 7 4
10 2019 7 4
19 2020 3 31

2022 3

24 2020 3
31

2021 3

31 2020 3 31

2021 3

(2019 3 31 ) (2020 3 31 )

1,434 1,296
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736 761
3,106 2,347
3,842 3,109
( 2018 4 ( 2019 4
2019 3 31 ) 2020 3 31 )
6,531 4,931
1
3 7
307 59
310 67
( 2018 4 2019 3 31 )
5,150,693 5,150,693
2018 5 14
24,826
4,820
2018 3 31
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