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NOMURA-BPI
FTSE

FTSE Fixed Income LLC FTSE Fixed Income
LLC FTSE Fixed Income LLC

JP GBI-EM
7/59



J.P. Morgan Securities LLC

NISA

20

80

15.315

8/59

EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

J.P. Morgan Securities LLC

20.315 15.315
20.315 15.315
20.315 15.315
120
NISA 20



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

( )
( )
( )
<HEEITMT B4 A —VE>
1) OIS e
A } r& EE-'%J(:E?R}
1
= E == Ee- - T
Al AL
2 2 || gk
{635 Z || &2 BEIED
g o || 4E BasE OERFTA TR
e " 7
i &
0y . ono DS
pES| - reEsEeiaE
S 2T ML S (RIS IR
] P
- o 5
25
i : £z || smeo
T fi i 2aEDERTA
S 7
ey
A
2020 11 20
2020 8 31

2,546,040,632 99.99

— 237,402 0.01

2,546,278,034 100.00;

9/59



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

)
2,193,161,024] 1.1697| 2,565,340,450 1.1609 2,546,040,632/99.99
)
99.99
99.99
1 )
1 (2015 2 20 ) 2,650 2,650 1.0848 1.0848
2 (2016 2 22 ) 2,573 2,573 0.8444 0.8444
3 (2017 2 20 ) 2,266 2,266 0.9955 0.9955
4 (2018 2 20 ) 2,617 2,617, 1.1486 1.1486
5 (2019 2 20 ) 2,582 2,582 0.9786 0.9786
6 (2020 2 20 ) 2,669 2,669 1.1250] 1.1250
2019 8 2,451 — 0.9486 —
9 2,546 — 0.9943 —
10 2,690, — 1.0661] —
11 2,661 — 1.0865 —
12 2,698 — 1.1108 —
2020 1 2,562 — 1.0748 —
2 2,395 — 1.0091 —
3 1,905 — 0.7953 —
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4 2,108 — 0.8723 —

5 2,298 — 0.9472 —

6 2,382 — 0.9967, —

7 2,438 — 1.0329 —

8 2,546 — 1.0983 —

1

1 2014 3 10 2015 2 20 0.0000]
2 2015 2 21 2016 2 22 0.0000]
3 2016 2 23 2017 2 20 0.0000]
4 2017 2 21 2018 2 20 0.0000]
5 2018 2 21 2019 2 20 0.0000]
6 2019 2 21 2020 2 20 0.0000]
2020 2 21 2020 8 20 —

1 2014 3 10 2015 2 20 8.48
2 2015 2 21 2016 2 22 22.16
3 2016 2 23 2017 2 20 17.89
4 2017 2 21 2018 2 20 15.38
5 2018 2 21 2019 2 20 1480
6 2019 2 21 2020 2 20 1496
2020 2 21 2020 8 20 2.60]

100

1 2014 3 10 2015 2 20 5,353,424 ,666 2,909,807,626
2 2015 2 21 2016 2 22 3,042,366,101 2,438,343,628
3 2016 2 23 2017 2 20 367,271,547 1,137,600,522
4 2017 2 21 2018 2 20 1,932,212,102 1,930,699,830
5 2018 2 21 2019 2 20 986,421,102 625,820,890
6 2019 2 21 2020 2 20 304,318,662 570,977,761
2020 2 21 2020 8 20 177,485,046 221,166,547,

11/59



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

2020 8 31
2,220,897,517, 87.23
264,602,754 10.39
2,485,500,271 97.62
— 60,486,035 2.38
2,545,986,306 100.00
57,194,244 2.25
— 18,825,000, 0.74
)
LINDE PLC 9,957 25,577.97 254,679,889 26,574.54 264,602,754/10.39
SAP SE 14,990 16,187.78 242,654,910 17,535.68 262,859,951/10.32
SIEMENS AG-REG 14,677 13,410.23 196,821,998 14,833.06 217,704,871 8.55
ALLIANZ SE-REG 8,075 28,526.85 230,354,388 23,302.28 188,165,979 7.39
BAYER AG-REG 19,268 9,372.60) 180,591,430 6,904.61 133,038,104| 5.23
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DEUTSCHE TELEKOM AG-REG 65,801 1,993.66 131,185,447 1,879.54 123,675,651 4.86)
BASF SE 18,014 7,588.42 136,697,899 6,439.12 115,994,315 4.56f
ADIDAS AG 3,470 36,725.06 127,435,990 31,743.91 110,151,368 4.33]
DEUTSCHE POST AG-REG 19,851 4,099.29 81,375,192 4,797.97] 95,244,558 3.74
DAIMLER AG 16,875 5,338.06f 90,079,874 5,380.15 90,790,092] 3.57]
MUENCHENER RUECKVER AG-REG 2,748 34,914.53 95,945,148 30,777.79 84,577,370] 3.32
VONOVIA SE 10,232 6,589.81 67,427,009 7,530.70 77,054,219 3.03
INFINEON TECHNOLOGIES AG 25,510 2,769.91 70,660,560 2,927.84 74,689,261 2.93
DEUTSCHE BOERSE AG 3,627| 19,709.02 71,484,644 19,786.61 71,766,067| 2.82
VOLKSWAGEN AG-PFD 3,551 21,344.95 75,795,940 17,505.57| 62,162,295| 2.44
E.ON SE 43,364 1,427.84 61,917,227 1,245.41 54,006,185 2.12
RWE AG 12,371 4,227.02 52,292,494 4,140.50] 51,222,249 2.0]
BAYERISCHE MOTOREN WERKE 6,285 8,086.54 50,823,913 7,479.26 47,007,191 1.85
AG
DEUTSCHE BANK AG- 40,076 1,243.53 49,835,835 1,038.89 41,634,620 1.64
REGISTERED
FRESENIUS SE & CO KGAA 7,976 6,102.86 48,676,418] 4,943.51]] 39,429,500] 1.55
HENKEL AG & CO KGAA VORZUG 3,461 11,746.50 40,654,645 10,825.55 37,467,234 1.47
MERCK KGAA 2,508 15,759.03] 39,523,653 14,209.47] 35,637,370 1.40]
DEUTSCHE WOHNEN SE 6,316] 5,032.83] 31,787,400 5,590.94 35,312,397 1.39
FRESENIUS MEDICAL CARE AG 3,961 9,385.15) 37,174,603 8,895.82 35,236,355 1.38
&
DELIVERY HERO SE 2,813 12,044.26 33,880,514 11,292.30 31,765,240| 1.25
CONTINENTAL AG 2,194 13,865.14] 30,420,135 11,462.93 25,149,689 0.99
BEIERSDORF AG 1,907 13,469.20] 25,685,773 12,120.40] 23,113,607 0.91]
MTU AERO ENGINES AG 1,008 34,115.29 34,388,215 19,799.16 19,957,559 0.78]
HE IDELBERGCEMENT AG 2,867 7,703.85 22,086,960 6,602.23 18,928,597 0.74
COVESTRO AG 3,432 4,995.39 17,144,191 4,998.72 17,155,623| 0.67]
16.37,

9.33

3.74

8.84

4.33

1.25

2.38
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2.93
6.63
445
10.71

4.41

10.32

4.86

4.13

2.93

97.62

)

MINIDAX 2009 7 428,609 53,777,069 455,840 57,194,244 2.25

()

150,000.00; 18,861,150 18,825,000 0.74
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52
38 38 3 57
12 133
193 21 2020 2 21
2020 8 20
2020 2 20 2020 8 20
13,134,926 10,237,455
2,669,139,056 2,551,958,650
303,411 6,314,511
2,682,577,393 2,568,510,616
2,682,577,393 2,568,510,616
558,445 6,618,537
723,703 612,319
9,408,923 7,960,988
3 10
2,581,525 1,113,300
13,272,599 16,305,154
13,272,599 16,305,154
2,372,763,923 2,329,082,422
296,540,871 223,123,040
120,364,943 109,700,348
2,669,304,794 2,552,205,462
2,669,304,794 2,552,205,462
2,682,577,393 2,568,510,616
2019 2 21 2020 2 21
2019 8 20 2020 8 20
- 1
77,499,027 52,747,735
77,499,027 52,747,734
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2019 2 21 2020 2 21
2019 8 20 2020 8 20
1,501 806
711,425 612,319
9,249,231 7,960,988
1,317,624 1,113,300
11,279,781 9,687,413
88,778,808 62,435,147
88,778,808 62,435,147
88,778,808 62,435,147
5,539,927 33,473,241
56,575,992 296,540,871
5,007,433 -
3,316,633 -
1,690,800 -
s 44,455,925
- 24,784,374
- 19,671,551
145,887,294 223,123,040
2020 2 20 2020 8 20
2,639,423,022 2,372,763,923
304,318,662 177,485,046
570,977,761 221,166,547
2,372,763,923 2,329,082,422
2019 2 21 2020 2 21
2019 8 20 2020 8 20
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2020 2 20 2020 8 20
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2 2
€©)) €©))
2020 2 20 2020 8 20
1.1250 |1 1.0958
) (11,250 )|(1 ) (10,958 )
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2020 2 20 2020 8 20

35,289,986 32,848,396

57,681,593 13,847,424

2,550,868,549 2,444,189,463

2,204,314 6,063,378

23,423,562 61,335,098

2,669,468,004 2,558,283,759

2,669,468,004 2,558,283,759

18,095 10,600

303,411 6,314,511

17 13

321,523 6,325,124

321,523 6,325,124

2,254,911,765 2,203,763,947

414,234,716 348,194,688

2,669,146,481 2,551,958,635

2,669,146,481 2,551,958,635

2,669,468,004 2,558,283,759
1
2
3
1
2

12 133 60

61
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2020 2 20 2020 8 20

2019 2 21 2020 2 21

2,529,973,919 2,254,911,765

144,124,782 104,172,693

419,186,936 155,320,511

2,254,911,765 2,203,763,947

2,254,911,765 2,203,763,947

2,254,911,765 2,203,763,947

2020 2 20 2020 8 20

€)) €))
@ @
® ®

2020 2 20
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113,831,630 116,035,944 2,204,314
113,831,630 116,035,944 2,204,314
2020 8 20
99,929,642 105,991,020 6,061,378
99,929,642 105,991,020 6,061,378
1.
2.
3.
4.
2020 2 20
56,559,095 56,541,000 18,095
56,559,095 56,541,000 18,095
56,559,095 56,541,000 18,095
2020 8 20
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1
31,440,600 31,430,000 10,600
31,440,600 31,430,000 10,600
25,136,000 25,134,000 2,000
25,136,000 25,134,000 2,000
56,576,600 56,564,000 8,600
1.
o
@
2.
3.
2020 2 20 2020 8 20
1 1.1837 1 1.1580
Qa ) (11,837 )| ) (11,580 )
2020 8 31
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2,552,483,373

6,205,339

2,546,278,034

2,318,475,777

1.0983

2,553,585,847

7,599,541

2,545,986,306

2,193,161,024

1.1609
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17,363,045,900
230,000,000
197,012,500

31

13 5
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2020 8

844 216,474

789 185,753

273 11,122

516 174,630

55 30,721

42 1,471

13 29,249

38 59
19 52
193 61 2019 2020
31
( )
60 61
(2019 31 ) (2020 31 )

20,680 24,591
1 19
495 603
38 14
16,867 16,912
618 1,412
2,408 2,371
791 1,437
869 1,316
42,769 48,679
136 182
137 135
274 318
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107 120
107 120
16,755 17,826
25,769 25,769
447 484
1,913 2,022
44,886 46,102
45,268 46,540
88,038 95,220
( )
60 61

(2019 31 ) (2020 31 )
354 554
6,112 5,881
7 8
71 71
5,299 5,202
734 599
3,897 3 4,289
2,382 1,439
621 4 746
2,680 2,718
210 55
172 42
16,431 15,726
1,405 1,395
629 695
2,035 2,001
18,466 17,818
17,363 17,363
5,220 5,220
5,220 5,220
47,142 55,395
47,142 55,395
833 905
68,891 77,073
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493 60
185 389
679 329
69,571 77,402
88,038 95,220
( )
60 61
2018 2019
2019 31 ) 2020 31 )
77,264 74,265
3,063 2,994
80,328 77,259
32,834 31,322
960 953
2 2
18,251 17,275
890 920
17,333 16,333
27 21
541 534
794 1,058
128 116
334 337
69 52
19 10
243 541
53,385 51,148
9,783 9,857
241 360
210 55
6,589 6,675
61 64
2,680 2,702
92 92
13 29
476 420
428 440
888 901
378 387
52 82
108 118
1,071 1,014
3,106 3,229
16,401 16,573
10,540 9,538
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( D)
60 61
( 2018 ( 2019
2019 31 ) 2020 31 )

37 99
1,865 4,881

1
142 223
21 1
58 5
48 145
2,176 5,357
286 185
0
78 1
24 12
388 199
12,328 14,695
218 164
218 164
176 19
21
0 0

180
357 41
12,189 14,818
3,741 3,307
375 45
3,366 3,353
8,823 11,465

60 2018 2019 31

( )
17,363 5,220 5,220 39,959 39,959 786 61,756
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1,640 1,640 1,640

8,823 8,823 8,823

47 47

7,182 7,182 47 7,135

17,363 5,220 5,220 47,142 47,142 833 68,891
408 346 754 62,511
1,640
8,823
47
85 160 75 75
85 160 75 7,060
493 185 679 69,571

61 2019 2020 31
( )

17,363 5,220 5,220 47,142 47,142 833 68,891

3,212 3,212 3,212

11,465 11,465 11,465

71 71

8,252 8,252 71 8,181

17,363 5,220 5,220 55,395 55,395 905 77,073
493 185 679 69,571
3,212
11,465
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71

553 204 349 349

553 204 349 7,831
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