EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2021 1 27

03-6447-6147

1/113



11

2021 1 28

2021 7 26

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

www . nikkoam.com/
0120-25-1404

2/113



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

3/113



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

FTSE
B RILIE - x ET R
wRsinE | OISR | e ey
oo
5 A
BRI & =
T FEEE
i IR o
w o ( ]
EEEa

4/113




mERGERE [AEHEE (RS S 7 ek B w2
= F£1@ (40—
— (hx < B
* B £ 2m
oo B B*®
i 40
1% # ik #% FrEU=TFF (&K
- £ 50 [ ]
2 1R (R HY By
s
F O fhiE F£ 2@ |FHT
SLuw FEE [tEH)
Y 1 FEFITF
B*
TEERE o i # FFUEFI L
T Mith FruA
T MR E [ 1 |77 UAh
(il (iE
#akiE) ) oK i
(HE)
BEEES
( 1 I~ —zind
¥ & At < EE B
EEATEEE

EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

https://www._toushin.or.jp/

5/113



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

/ [RAMIS VR /BEHEI YD 7 /R EXERENRELET.
-

FELTEFER<TESEORR, HRREAEEORTT dMFFEhLICT IR
ETEWVET .

HRNRERG. FREUTOECDNBAEOSSABIESL FOEHBBALHS
TNcBEL, FTSE REMA Ty oA (BL<EHF AvIgUAX—2) FHEE
PDELET . R—bI72UADORBELIZMEIFTEL. EEOES. BER0E L
e, A EERELT, BRI OB EOZEPF 1L —/a/BEEE
BETEWLET .

#[RANGUR/ BHABRIT -7/ | OBRICHBI-TE. BEPEVRIRIAE
S=—0Ow/{ USRI EROBECRT SEEEZRLET.

2 FTSEtREMES Ty IR (R<EFEAYIBL-AX-R)DBEE
» LEREERREEDILET.
#FTSEtRER /T v (< B#*)I3.FTSE Fixed Income LLCICEDERZNTLVS

BHA T OATY, LIMIAFTSE Fixed Income LLCOHIMETHD, BNICRTEST
~TOWAFIFTSE Fixed Income LLCHELTULEFT.

(T7/EDLEH)
47 FRR. Y- NCERT PR TEREITEVET.

NP <IY—T7F

T RER
- OB EL, EBREMEORED 1 0%LITELET .
-NHERENOERERISCE. SEERITFEEA.

ST
- FRNBIC, SRS, SHAH P ESEEAE, TRBOELENELTRELET.

IZlEL. SEERSEH P EOBS|ICEAEETEDIVC LHHEDET .
#EROAESOILWVWBIUTOSECOWVWTRIETIODTIRHOFE e

5,000

2001 10 25

2012 6 8

6/113



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

A o

FEWIA 22—Fatl-+KF-IF0F

|
| TH-T77A4

SA - NG -7 0 F

B 52 [ =

N
HB 7tz b33 2 FHEGEH {BRE3RED FHMSEERTTHE S
1R FERE I O P . O - S
BB E S LR O ALY - IR DR ALY

#a WFCHEE C TS

e AT e
SRR 2
] L ERCL D T
HAFPF2>FF39ALF A=AQ2 8 UEFaF  BHEOIE R LRSS
o s - - - —| R, IRESAAT R LR S OIRE L
f FH=-2 s OnEREERER DEEERIILE
- RS L LERREBOEN L
S FAEE (D) HisRE E LrhERFESHOIE L X
HEE (D
1
2
3
2020 10
17,363
1959
1999

179,869,100 91.29

6 Shenton Way, #46-00, DBS Building
DBS Bank Ltd. Tower One, Singapore 068809 14,283,400 7.24

FTSE

7/113



10

11

12

13

14

15

16

17

21

22

11
11

20

16

14

8/113

20

18

14

14

EDINETOOOO

00000000000 DO00OmD((EL2430)

19

Ooooooooooooooooooad

20



10

10
11

12

13

16

20
17

236

341

11
11

18

14

14

12

14

9/113

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

15



EDINETOOOO
O00OO00000000000000(E12430)
Ooooooooooooooooonoao

FTSE

FTSE

FTSE

15

100 10 100 20

0.15

10/113



EDINETOOOO
O00OO00000000000000(E12430)
Ooo0oooodooodoooononod

2001

27

25

FTSE

FTSE Fixed Income LLC

FTSE Fixed Income LLC

FTSE Fixed Income LLC

11/113



EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooooooooooooooad

SELECHIT SERFNIIEL FolYU T,
F=F AR AVE AF 08— (CLO)

] F—F AAL—F 1T AT 14— (cOOT) |

|
?‘!JIII 3:-.".:‘.“-'!] [ 55500 Fﬂl.r‘.;!ﬁﬂ J": J*_.a"}' 5%1’: fi—bhglat |
A iEﬂEW‘] wiTEy | o

o B P
SELSHOERENCHIT SPEFERS LOEEREEREE T Sl FodY T,

_.[ WiEES KL ]4

l miEmssoRE :
| 1
! EREAS ErtOIEEEEL, WREEL | =S
e E [ EEESTET ) BATFE Bl DR AIEREL | .?;{ (o ol i R R k.
. Ty ! (5HZILH)
| L ! SERES THPIE T SRR
| SRTET HERRAOATIE TS B | B E Lt TheSE T
: ( EESSOSEE EEELFERESSEIED | B ISR OIHLE A DS
! EREVERAEEELIT. | LIHEHHIBRE DEiEie
I Bl sy _'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_'_: l\‘_ ﬂ'!’—_:_/’
: || vroer avTIe
| T ) B RO AES LRG| 72 AEHAZIEN
! g R e FhEROERRG SN ! (358HEK)
O A= b7 Ut o - e | TR LR wLgT. ! SERTAICRGET B3R A0,
; : B 20 ORIEE LTRSS
: i | ,g%ifaﬁ STl 454
| = = . . mEEe
. R, MITHE IR T | i
! Bl LD ik | TESTRROBRITRSE
: FIHALORE 1R 1y )
| 1 =
! F L— 5 4 > f725pg SRS EEDRTOEE I
. ¢ =T ) BEHTOIOEAEEES |
\._ #MITLIT, /)
v
ERY R 2% JROESEAS
L | EmRIc—L GEE - 7 || SERURITET SRR s
W AMFHE SHFLY DR RS S TS
e Ak

\

g

FEEHICLDT U FOBAELA (REAT R C) SHT SEIRHEE

[ttt IoH L TH. B 7 miEE#ias, AinMmBERSES LIS TE - TEYE . T B L HEELANRTE DS
I EF TR DL TREEITL - TE Y. FRERRNE I EEEL T S DTS F R IR MR TR
MRS 1220 T, SR At ORI RR S TP 2T M AU 0 ) A B il LR T T T

Lo T I i, AEpEs R RS Tl L g st ek ERE IR E THL . AT S o RERMTE DA TSI ED
TR T T

12/113



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

SIEEFI LTOESG,/ 24 Fa—YvrU— - Fa—TF1—

ESG B, = {56 V272 —v V-l BEEESEHICY - Tkl
IHEETH D0, mREICEET S, kS, SEhlt. SRR R=ICTITA
2IEELTNEY,

(ZF 20— Firsy JREMECETEEAZIL. SEFRSOINEEHEFRELEFLH DD
AN —THBRENTHWED)

[ LT ]

i - RaE s i - e

AFat)— F"“_.f‘:fj

Es Go0O—-1

RS EEES SRFFYUY - A39T (-
e ES L iR B ES e R
2FaT— Fuvyd EFER
&EEMETERES (FO—1i

2020 10

- 20-)\i%
EFIEBPY _ _
HO-NiBEs - (B

=B

AT AT IR

AN =33y

EEEEPY

AT A
RmETE
VAV EE

13/113



10

2020 4

50

10

14/113

28
28

28

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



11

12

13

14

15

16

100

10

50

100

20

15/113

10

28
28

28

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



10

11

12

13

100

10

50

100

20

16/113

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

17/113



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

_lﬁ-‘."-““h ﬁ
B8/ B
BB = BENE 4
A PEE T AT AR
e
7
W
; — - T
WHRAETE BESE
=K1
Bt v
P ]
2020 10

2020 4

18/113



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

(BEWH)
S77/REORENEHEISALORESEOTE I =77/ FFREEES SUTEEERHEERR0OES
() 3 () = ()
o (2015411 8~20206 10H) oo (2016F11H EDEDEIDﬁ]1DD
O Qg — HESROREEEI 8
T ] Y M 40,000 H = 27 ADERBRE ($0) |-meeonennneeenaaad B0
v Bdg
L e - T et - *
&40 F--——=-- 20000 e e T aaRan 40
e e L o e =1}
u _H_ o W“Ww 0
e T It
-40 - - -0
L7 HiA FASE FREEE BAES CEER FeEEe ANSEIIA POIBFIA OITS1IE 2Z881F ZeE1IR
(HIP/ESMORBNERAESSAOFHOREE. & SR 2 R (BTN IR D | IS O T
FUB/BERHLUR | BER(%)) !ﬁfﬁw.m 1581 1 BROENEmELm s LT
S| Bk [FAmE EARA[CARNIFARE|  oxor FOAREMERESERSLUSMBER(EEFC

D4%] 38%| 65%| 3% 15%| O 05% ?E?;iﬁam;gl%gnﬁfﬁam1tﬁgzgkﬁm
Bl o0%|320%) 34.1%| 372%] 99%( 11.4%[ 19.9% = W7 WD
B |-129%| 22 0%|-1 75% | 27.4%| 20%|-123%|-17.4% ENERCED THRLESRER - RESESTBOFT.

#_HEE S 07 A EN R S A EEENIC TS50
fERLEBDTY.

SETORETSAFY 7P EDERNER S ZBNED .

# FIRIE20 158 | Bha2020E IDHMHEHLH#E
B M OREROE B -REE, 407 R L DS
HURES S AUDULTERLES0TY. S07 08N
£1PE (33 W) EMERLL HOCLTH RSN LB TH,
EEOERMERCEILTHRELC SHERS- INDSEaN
BOET.

<BREISADEN>

Bt RESERS (TOPIX, E4A) S4EE-NOMURA-BPIEE

B MSCHOKUSAI V7oA (B25A. FAN—2) SElEHl--FTSERRERL VT oo (B<H%E, A—2)

FRE - MSCITT— I T—T oA V0 A (BSA, FRER—JPEILA/GBHEMIO— U7l (— 7 A
A~—2) (AL, BN —2)

S EADERZ. REAIELICSSERENMELT. MRRLTEDEY.

TOPIX

MSC1-KOKUSAI
MSCI Inc.
MSCI Inc.

MSCI
MSCI Inc.
MSCI Inc.

NOMURA-BPI

FTSE
FTSE Fixed Income LLC FTSE Fixed Income

19/113



EDINETOI OO
OO0O0000000000000O(E12430)
Oooo00oo0oo0oooooon
LLC FTSE Fixed Income LLC

JP GBI-EM
J.P. Morgan Securities LLC
J.P. Morgan Securities LLC

0.15

1.32 1.2

1.20 0.50 0.65 0.05

20/113



20

EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

20.315
20.315
20.315
NISA 120
NISA
80

21/113

15.315

15.315

15.315

20



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

NISA
15.315
( )
( )
( )
( )
( )
<HERIET 1A —VE>
1) OIBE e
A } r& EE-'%J(:E?R}
1
= E == Ee- - T
Al AL
2 2 || gk
{635 Z || &2 BEIED
Bl & M || & B8 OIERITA SEEHL
e " 7
i &
0y . ono DS
pES| - reEsEeiaE
- 2. ML S (RIS IR
-Eﬁ A
- o 5
20
}E}% % £z || smeo
T fi i 2aEDERTA
7S 7
ey
A

2021 1 27

22/113



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2020 10 30

546,187,672 97.26
— 15,369,255 2.74
561,556,927 100.00]
()
218,860,263} 2.4142 528,372,447| 2.4956 546,187,67297. 26|
)
97.26
97.26
1 )
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10 (011 4 25 ) 382 383 1.2983 1.2993
11 (012 4 25 ) 397 397 1.2901] 1.2911]
12 (013 4 25 ) 508 509 1.6674 1.6684
13 (014 4 25 ) 543 543 1.7663 1.7673
14 (015 4 27 ) 574 574 1.8824 1.8834
15 (016 4 25 ) 537 537 1.7792 1.7802
16 (017 4 25 ) 525 526 1.6919 1.6929
17 (018 4 25 ) 528 529 1.7611] 1.7621]
18 (019 4 25 ) 523 523 1.7989 1.7999
19 (2020 4 27 ) 533 533 1.8198 1.8208
2019 10 542 — 1.8315 —

11 543 — 1.8289 —

12 544 — 1.8352 —

2020 1 551 — 1.8481] —

2 553 — 1.8654 —

3 553 — 1.8548 —

4 532 — 1.8157 —

5 545 — 1.8487 —

6 561 — 1.8766 —

7 571 — 1.8955 —

8 566 — 1.8924 —

9 574 — 1.8996 —

10 561 — 1.8693 —

10 2010 4 27 2011 4 25 0.0010

11 2011 4 26 2012 4 25 0.0010

12 2012 4 26 2013 4 25 0.0010

13 2013 4 26 2014 4 25 0.0010

14 2014 4 26 2015 4 27 0.0010

15 2015 4 28 2016 4 25 0.0010

16 2016 4 26 2017 4 25 0.0010

17 2017 4 26 2018 4 25 0.0010

18 2018 4 26 2019 4 25 0.0010

19 2019 4 26 2020 4 27 0.0010
2020 4 28 2020 10 27 —
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10 2010 4 27 2011 4 25 7.40
11 2011 4 26 2012 4 25 0.55
12 2012 4 26 2013 4 25 29.32
13 2013 4 26 2014 4 25 5.99
14 2014 4 26 2015 4 27 6.63
15 2015 4 28 2016 4 25 5.43
16 2016 4 26 2017 4 25 4.85
17 2017 4 26 2018 4 25 4.15
18 2018 4 26 2019 4 25 2.20
19 2019 4 26 2020 4 27 1.22
2020 4 28 2020 10 27 3.45
100
10 2010 4 27 2011 4 25 45,111,329 29,364,103
11 2011 4 26 2012 4 25 37,140,900 24,016,651
12 2012 4 26 2013 4 25 32,115,443 34,988,021
13 2013 4 26 2014 4 25 28,640,532 26,200,574
14 2014 4 26 2015 4 27 25,148,123 27,661,414
15 2015 4 28 2016 4 25 23,661,302 26,797,337
16 2016 4 26 2017 4 25 24,501,565 15,620,701
17 2017 4 26 2018 4 25 30,065,215 40,729,172
18 2018 4 26 2019 4 25 21,030,649 30,144,495
19 2019 4 26 2020 4 27 21,813,936 19,798,147,
2020 4 28 2020 10 27 17,763,355 11,642,924
2020 10 30

198,269,870 36.30;
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4,307,728 0.79

60,654,571 11.11

57,012,870 10.44

51,132,391 9.36

31,006,337, 5.68

14,191,771 2.60,

8,980,952 1.64

34,177,079 6.26

3,802,165 0.70

1,997,319 0.37

10,001,713 1.83

4,923,742 0.90,

480,458,508 87.97

9,999,006 1.83

2,731,433 0.50,

12,730,439 2.33

15,674,387, 2.87

1,725,473 0.32

17,399,860, 3.19

26,007,952 4.76

— 9,594,302 1.76

546,191,061 100.00

— 73,134,684 13.39

— 72,703,890 13.31

) )

US TREASURY N/B 300,000 17,412.22 52,236,667 16,580.32 49,740,975  5.000| 2037/5/15 | 9.11]

US TREASURY N/B 416,000, 11,176.52 46,494,349 11,128.04 46,292,687  1.625( 2026/2/15 | 8.48

US TREASURY N/B 383,000 12,231.66 46,847,267 12,040.84 46,116,452  2.750| 2028/2/15 | 8.44)

BUONI POLIENNALI 255,000 12,498.15 31,870,285 13,591.75 34,658,965 2.050| 2027/8/1 | 6.35
DEL TES

BELGIUM KINGDOM 237,000 12,944.03 30,677,365 13,082.84 31,006,337|  0.800| 2025/6/22 | 5.68
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NYKREDIT 1,441,000 1,799.26 25,927,472 1,804.85 26,007,952|  2.000] 2025/1/1 | 4.7§
REALKREDIT AS
BONOS Y OBLIG DEL 183,000 12,799.56 23,423,201 13,580.51 24,852,341  1.450{2027/10/31| 4.55
ESTADO
US TREASURY N/8B 203,000 11,668.13 23,686,304 11,579.95 23,507,309  2.250| 2027/2/15 | 4.30
US TREASURY N/B 186,000 12,431.46 23,122,523 12,205.92 22,703,012  2.875| 2028/8/15 | 4.1§
UK TREASURY 106,000 21,094.04 22,359,684 20,776.42) 22,023,008| 3.250 2044/1/22 | 4.03
BONOS Y OBLIG DEL 160,000 13,158.36 21,053,381 13,596.97 21,755,166|  1.400| 2028/4/30 | 3.98
ESTADO
FRANCE (GOVT OF) 145,000 13,859.66 20,096,515 14,615.82 21,192,941  1.250 2034/5/25 | 3.88
FRANCE (GOVT OF) 139,000 14,978.08 20,819,539 15,061.10 20,934,939  3.500| 2026/4/25 | 3.83
BK NEDERLANDSE 119,000 12,976.65 15,442,217, 13,171.75 15,674,387  1.000| 2026/1/12 | 2.87
GEMEENTEN
REPUBLIC OF 108,000 12,793.27 13,816,734 13,140.52 14,191,771 0.500| 2027/4/20 | 2.60
AUSTRIA
BUONI POLIENNALI 110,000 11,960.92 13,157,019 12,553.42 13,808,770|  0.950] 2030/8/1 | 2.53
DEL TES
BUONI POLIENNALI 60,000 17,067.84 10,240,708 20,311.39 12,186,836|  4.750] 2044/9/1 | 2.23
DEL TES
UK TREASURY 58,000 20,955.63 12,154,268 20,955.29 12,154,073  4.250| 2036/3/7 | 2.23
AUSTRAL IAN 112,000 8,945.59 10,019,065 8,930.10 10,001,713  2.750| 2041/5/21 | 1.83
(GOVERNMENT
ONTARIO (PROVINCE 120,000 8,365.49 10,038,595 8,332.50 9,999,006 2.050 2030/6/2 | 1.83
OF)
FRANCE (GOVT OF) 70,000 13,049.77 9,134,840 13,424.53 9,397,171]  0.750| 2028/5/25 | 1.72
IRISH TREASURY 69,000 11,916.89 8,222,657, 13,015.87 8,980,952  0.400| 2035/5/15 | 1.64
FRANCE (GOVT OF) 40,000 13,577.20 5,430,882 13,719.54 5,487,819  0.750| 2052/5/25 | 1.00)
US TREASURY N/B 45,000 11,541.56 5,193,703 11,361.35 5,112,610 1.7502029/11/15| 0.94
US TREASURY N/B 42,000 12,622.68 5,301,527, 11,421.01 4,796,825 2.000| 2050/2/15 | 0.88
BONOS Y OBLIG DEL 25,000 15,634.21 3,908,553 18,099.53 4,524,884 2.900{2046/10/31 0.83
ESTADO
S 1NGAPORE 49,000 9,010.00) 4,414,900 9,016.95 4,418,310 3.500 2027/3/1 | 0.81
(GOVERNMENT
MEX BONOS DESARR 760,000 522.48 3,970,871 566.80 4,307,728]  8.500{2038/11/18| 0.79
FIX RT
NORWEGIAN 316,000 1,197.48 3,784,052 1,203.21] 3,802,165 1.750 2029/9/6 | 0.70)
(GOVERNMENT
NZ LOCAL GOVT FUND 31,000 8,821.43 2,734,646 8,811.07, 2,731,433 3.500| 2033/4/14 | 0.50
AGENC
87.97

2.33

3.19

476

98.24
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)

547,090.89 57,351,890, 57,168,322 10.47,
570,000.00 2,816,829 2,770,200 0.51
21,857.61 2,715,400 2,670,562 0.49
160,000.00 4,569,538, 4,220,800, 0.77
80,000.00 5,607,866 5,540,000 1.01
10,000.00 771,162 764,800 0.14
129,724 .56 13,765,395 13,563,233 2.48
179,850.82 22,237,490 21,981,367 4.02
20,000.00 2,715,400 2,703,800 0.50
120,000.00 1,434,000 1,406,400 0.26
1,469,000.00 24,532,300 24,106,290, 4.41
100,000.00; 2,799,000 2,638,000 0.48
80,000.00 5,573,600 5,540,000 1.01
10,000.00 775,500 764,800, 0.14

(

)
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o (2010% 108 %~2020% 1 08%)
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L = lﬁEi!'Hllﬂlla‘ 20104 1 OO R EERF
10 TERELTLETY.
ASEEEERENEN. 207 HF0AE | 05N, S

RO F-rBaIC, SEAES (RS W) EmELT B0
10,000 ¢ B LTHRL SR FOEOTBACMIoRR<tTL,

20,000

15,000

5%135! 2208 2014x108 2016x10R 2018%10R m’?ﬂﬂ

2016%F4R 2017&F4R 2018548 2019548 2020548 BERRH
10A 10/ 10M 10/ 10/ 190M

T TE
Lt 95.86%
ABED D.00%
RETDHH 4.44%
#YTPAORENA T,
<#@A L1 0> B
BRE am_| o CELL mEE | =
1] US TREASURY N/B E@ES | 5000% | 203/%6HAI68 | 7XUn | 9.11%
2 | US TREASURY N/B ECE 1.625% 202652/ 1568 FAUA 8.48%
3| US TREASURY /B ERES | 2750% | 2028%2HI5E | FAUn | B44%
4 | BUONI POLIENNALI DEL TES =Rl 2.050% 2027F8A18 AFUP 6.35%
5 | BELGIUM KINGDOM RRES 0.800%: e02556R228 SILF— 5.68%
8 | NYKREDIT REALKREDIT AS @S | 2000% 2025%1AIE | yuv—> | 476%
7 | BONOS ¥ OBLIG DEL ESTADO SREs 1.450% 20275108318 s 4 55%
8 | US TREASURY N/B EAES | 2050% | 202/%2A168 | PAUn | 4.30%
9 | US TREASURY /B E®ES | 08/5% | CO2BEBHIGE | FAUn | A 16%
10§ UK TREASURY SRS 3.250% 204451 228 A FUL 4.03%

BT =P DR R T Y.

%)

e 20115 2012% 20135 2014% 20165 20165 2017% 2018& 20195 2020

&I DEREE R SHES (02 (J]) EMEEL- DS THELTHEOET .
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18
2019 4 25

19
2020 4 27

4,590,623 -
11,516,189 16,940,230
511,290,129 520,418,330
527,396,941 537,358,560
527,396,941 537,358,560
291,102 293,118

30 26

142,512 151,346
3,279,178 3,482,378
20 18

11,341 12,046
3,724,183 3,938,932
3,724,183 3,938,932
291,102,695 293,118,484
232,570,063 240,301,144
119,514,682 117,458,139
523,672,758 533,419,628
523,672,758 533,419,628
527,396,941 537,358,560
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18 19

2018 4 26 26

2019 4 25 27
12 -
18,535,038 13,540,754
18,535,050 13,540,754
6,382 4,901
285,259 293,792
6,563,939 6,760,061
24,098 23,896
6,879,678 7,082,650
11,655,372 6,458,104
11,655,372 6,458,104
11,655,372 6,458,104
295,195 417,003
228,494,402 232,570,063
15,865,509 17,760,656
15,865,509 17,760,656
22,858,923 15,777,558
22,858,923 15,777,558
291,102 293,118
232,570,063 240,301,144
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4 26 4 25
2019 4 26 2020 4 27
18 19
2019 4 25 2020 4 27

300,216,541 291,102,695

21,030,649 21,813,936

30,144,495 19,798,147

291,102,695 293,118,484

18 19
2018 4 26 2019 4 26
2019 4 25 2020 4 27

1,288,159 1,312,072

A 8,655,837 | A 5,935,190
B 0| B 0
c 158,487,626 | C 168,240,307
D 111,149,947 | D 111,816,067
E o4 278,293,410 | E o+ 285,991,564
F a ) 9,559 | F a ) 9,756
G 291,102 | G 293,118
H a ) 10 | H a ) 10

38/113




EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodooodnoodd

18 19
2018 4 26 2019 4 26
2019 4 25 2020 4 27
18 19
2019 4 25 2020 4 27
@ @
) @
€©)) €©))

39/113



18 2019 4 25

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

17,997,655
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19 2020 4 27
13,080,609
13,080,609
18 19
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1 1.7989 |1 1.8198
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215,851,651 520,418,330
215,851,651 520,418,330
4 27

5,014,817 10,965,854
110,474 -
277,138 163,520
374,169,989 451,069,996
22,658,474 7,696,841
73,853,542 25,977,421
26,956,089 24,662,717
1,603,165 3,495,730
2,928,317 7,693,660
3,438,897 4,015,793
688,188 968,161
511,699,090 536,709,693
511,699,090 536,709,693
405,986 1,363,716

14,922,334
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2019 4 25 2020 4 27
405,986 16,286,050
405,986 16,286,050
217,625,832 215,851,651
293,667,272 304,571,992
511,293,104 520,423,643
511,293,104 520,423,643
511,699,090 536,709,693
12 133 60
61
2019 4 25 2020 4 27
2018 4 26 2019 4 26
607,351,726 217,625,832
11,755,832 9,087,529
401,481,726 10,861,710
217,625,832 215,851,651
217,625,832 215,851,651
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2019

4

25

4,629,661

963,943

1,001,498

632,534

7,227,636

2020

4

27

26,529,967

7,789

74,507,

412,714

26,050,535

(

)

2019

4

25
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89,337,708 89,518,074 180,366
68,131,989 68,623,826 491,837
5,567,258 5,499,706 67,552
7,430,290 7,256,315 173,975
6,563,811 6,573,060 9,249
1,644,360 1,565,167 79,193
92,779,734 91,762,921 1,016,813
1,564,836 1,571,780 6,944
12,646,500 12,451,500 195,000
5,981,790 5,878,620 103,170
28,346,169 28,063,073 283,096
3,161,258 3,096,599 64,659
24,811,410 24,635,130 176,280
4,086,600 4,033,780, 52,820,
3,173,000 3,140,800 32,200,
4,957,811 4,933,799 24,012
4,050,360 3,957,840 92,520,
182,117,442 181,280,995 1,197,179
2020 4 27
75,468,201 74,141,874 1,326,327
55,428,637 54,856,555 572,082
10,566,060 10,225,974 340,086
5,227,740 5,067,195 160,545
902,956 895,650 7,306
3,342,808 3,096,500 246,308
75,468,201 72,009,860 3,458,341
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902, 956 899,857 3,099

3,644,800 2,896,800 748,000

29,731,255 29,446,287, 284,968

2,773,510 2,682,176 91,334

1,269,600 1,285,200 15,600

3,739,050 3,190,950 548,100

23,371,790 22,916,400 455,390

5,227,740 4,840,290 387,450

754,000 755,400 1,400

4,053,500 3,096,500 957,000

150,936,402 146,151,734 2,132,014
1.
@
@
2.
3.

2019 4 25 2020 4 27
2.3494 |1 2.4110
) (23,494 |1 ) (24,110 )
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€Y)
&)

US TREASURY N/B-8.75%-20/05/15 320,000.00 321,369.72

US TREASURY N/B-1.625%-26/02/15 6,000.00 6,405.23

US TREASURY N/B-2.25%-27/02/15 167,000.00 186,615.97,

US TREASURY N/B-2.75%-28/02/15 383,000.00 447,870.62

US TREASURY N/B-2.875%-28/08/15 186,000.00 221,056.62

US TREASURY N/B-5.0%-37/05/15 300,000.00 499,394.52

US TREASURY N/B-3.0%-48/08/15 153,000.00 219,937.50

US TREASURY N/B-2.0%-50/02/15 42,000.00 50,683.82

1,557,000.00] 1,953,334.00

(210,178,738)

EXPORT-IMPORT BK KOREA-5.125%- 50,000.00) 50,328.75
20/06/29

50,000.00) 50,328.75

(5,415,373)

1,607,000. 00, 2,003,662.75

(215,594,111)

ONTARIO (PROVINCE OF)-2.65%-50/12/02 92,000.00 100,915.72

92,000.00 100,915.72

(7.,696,841)

MEX BONOS DESARR FIX RT-8.5%-29/05/31 200,000.00 221,250.94

MEX BONOS DESARR FIX RT-8.5%-38/11/18 760,000.00 810,381.95

960,000.00) 1,031,632.89

(4,446,337)

BELGIUM KINGDOM-0.8%-25/06/22 137,000.00) 144,489.59

BELGIUM KINGDOM-0.9%-29/06/22 97,000.00 104,548.92

BONOS Y OBLIG DEL ESTADO-1.45%- 183,000.00) 191,773.38
27/10/31
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BONOS Y OBLIG DEL ESTADO-2.9%- 25,000.00 32,000.60
46/10/31

BUONI POLIENNALI DEL TES-4.5%- 197,000.00) 229,326.02
26/03/01

BUONI POLIENNALI DEL TES-2.05%- 255,000.00 260,932.42
27/08/01

FRANCE (GOVT OF)-3.5%-26/04/25 139,000.00 170,456.35

FRANCE (GOVT OF)-0.75%-28/05/25 70,000.00 74,789.91

FRANCE (GOVT OF)-1.25%-34/05/25 145,000.00) 164,536.72

IRISH TREASURY-0.9%-28/05/15 57,000.00 60,489.82

IRISH TREASURY-0.4%-35/05/15 69,000.00 67,321.57

REPUBLIC OF AUSTRIA-0.5%-27/04/20 108,000.00 113,122.11

1,482,000.00 1,613,787.41

(187,748,027)

BK NEDERLANDSE GEMEENTEN-1.0%- 119,000.00 126,430.47
26/01/12

119,000.00 126,430.47

(14,708,920)

1,601,000.00 1,740,217.88

(202,456,947)

UK TREASURY-4.5%-34/09/07 132,000.00 205,439.62

UK TREASURY-4.25%-36/03/07 16,000.00) 25,028.48

UK TREASURY-3.25%-44/01/22 14,000.00) 22,044.57

162,000.00) 252,512.67,

(33,611,961)

EUROPEAN INVESTMENT BANK-1.25%- 140,000.00) 145,922.70
25/05/12

140,000.00) 145,922.70

(1,562,832)

NORWEGIAN GOVERNMENT-1.75%-29/09/06 316,000.00 344,945 .60

316,000.00 344,945 .60

(3,497,748)

NYKREDIT REALKREDIT AS-2.0%-25/01/01 1,441,000.00 1,580,943.43

1,441,000.00 1,580,943.43
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(24,662,717)
POLAND GOVERNMENT BOND-2.25%-24/10/25 255,000.00) 271,286.85
255,000.00 271,286.85
(6,958,507)
AUSTRALIAN GOVERNMENT-2.75%-41/05/21 43,000.00 52,128.32
43,000.00) 52,128.32
(3,594,768)
KFW-2..4%-20/07/02 62,000.00 62,214.27
62,000.00 62,214.27
(4,290,296)
105,000.00 114,342.59
(7,885,064)
SINGAPORE GOVERNMENT-3.0%-24/09/01 6,000.00 6,620.07
SINGAPORE GOVERNMENT-3.5%-27/03/01 6,000.00 7,056.00
12,000.00 13,676.07
(1,033,910)
509,406,975
(509,406,975)
( D )
2 O
8 97.5% 41.2%
1 2.5 1.1%
1 100. 0% 1.5%
2 100. 0% 0.9%
12 92.7% 36.9%
1 7.3 2.9%
3 100. 0% 6.6%
1 100. 0% 0.3%
1 100. 0% 0.7
1 100. 0% 4.8
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100. 0% 1.4%
45 .6% 0.7%
54 .4% 0.8%

100.0% 0.2%
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2020 4 27 2020 10 27
16,940,230 13,248,761
520,418,330 550,127,157
537,358,560 563,375,918
537,358,560 563,375,918
293,118 -
26 31
151,346 847
3,482,378 19,494
18 3
12,046 67
3,938,932 20,442
3,938,932 20,442
293,118,484 299,238,915
240,301,144 264,116,561
117,458,139 113,018,660
533,419,628 563,355,476
533,419,628 563,355,476
537,358,560 563,375,918
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2019 4 26 2020 4 28
2019 10 25 2020 10 27
13,107,096 22,443,268
13,107,096 22,443,268
3,065 2,546
142,446 154,734
3,277,683 3,560,188
11,823 12,331
3,435,017 3,729,799
9,672,079 18,713,469
9,672,079 18,713,469
9,672,079 18,713,469
3,095 913,518
232,570,063 240,301,144
8,837,521 15,559,747
8,837,521 15,559,747
5,571,629 9,544,281
5,571,629 9,544,281
245,511,129 264,116,561
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2020 4 27 2020 10 27
291,102,695 293,118,484
21,813,936 17,763,355
19,798,147 11,642,924
293,118,484 299,238,915
2019 4 26 2020 4 28
2019 10 25 2020 10 27
641,237 685,333
2020 4 27 2020 10 27
@ @
) @
€©)) €©))
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2020 4 27 2020 10 27

1 1.8198 |1 1.8826
Q@ ) (18,198 )| ) (18,826 )

2020 2020 10 27

10,965, 854 7,654,971

163,520 566,763

451,069,996 484,109,798

7,696,841 12,892,981

25,977,421 17,630,823

24,662,717 26,396,869

3,495,730 403,129

7,693,660 -

4,015,793 3,531,631

968,161 192,998

536,709,693 553,379,963

536,709,693 553,379,963

1,363,716 483,019

14,922,334 2,764,649

16,286,050 3,247,668

16,286,050 3,247,668
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2020 4 27 2020 10 27
215,851,651 218,860,263
304,571,992 331,272,032
520,423,643 550,132,295
520,423,643 550,132,295
536,709,693 553,379,963

12 133 60
61
2020 4 27 2020 10 27

2019 4 26 2020 4 28
217,625,832 215,851,651
9,087,529 8,756,760
10,861,710 5,748,148
215,851,651 218,860,263
215,851,651 218,860,263
215,851,651 218,860,263
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2020 4 27 2020 10 27
@ @
@ @
® ®
)
2020 4 27
75,468,201 74,141,874 1,326,327,
55,428,637 54,856,555 572,082
10,566,060 10,225,974 340,086
5,227,740 5,067,195 160,545
902,956 895,650 7,306
3,342,808 3,096,500 246,308
75,468,201 72,009,860 3,458,341
902,956 899, 857| 3,099
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3,644,800 2,896,800 748,000
29,731,255 29,446,287 284,968
2,773,510 2,682,176 91,334
1,269,600 1,285,200 15,600
3,739,050 3,190,950 548,100
23,371,790 22,916,400 455,390
5,227,740 4,840,290, 387,450
754,000 755,400 1,400
4,053,500, 3,096,500 957,000
150,936,402 146,151,734 2,132,014
2020 10 27

73,832,685 73,519,299 313,386
57,351,890 57,283,567 68,323
2,816,829 2,832,900 16,071
2,715,400 2,709,032 6,368
4,569,538 4,323,200 246,338
5,607,866 5,600,000 7,866
771,162 770,600 562
73,832,685 73,599,189 233,496
13,765,395 13,590,743 174,652
22,237,490 22,296,106 58,616
2,715,400 2,727,400 12,000
1,434,000 1,438,800 4,800
24,532,300 24,473,540 58,760
2,799,000 2,702,000 97,000
5,573,600 5,600,000 26,400
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775,500 770,600 4,900
147,665,370 147,118,488 79,890

1.

@

@

2.

3.

2020 4 27 2020 10 27

1 2.4110 |1 2.5136
¢! ) (24,110 )| ) (25,136 )
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2020 10 30

561,638,558

81,631

561,556,927

300,413,973

1.8693

546,889,062

698,001

546,191,061

218,860,263

2.4956
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17,363,045,900
230,000,000
197,012,500

31

13 5
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844 215,804

789 183,972

277 11,127

512 172,844

55 31,832

42 1,575

13 30,256

38 59
19 52
52
38 38 57
19 52
193 61 2019 2020
31
193 62 2020
2020 30
( )
60 61
(2019 31 ) (2020 3 )

3 20,680 24,591
1 19
495 603
38 14
16,867 16,912
3 618 1,412
2,408 2,371
791 1,437
2 869 1,316
42,769 48,679
1 136 182
1 137 135
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

65/113



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

( 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

60 389 329 77,402

61

2019
2020 31
@
)
@
@
2016
15
20
@
( )

C
@
@
®

10
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29 30 30
30 30 30
)
)
2022
)
60 61
(2019 31 ) (2020 31 )
1,281 1,311
655 707
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( ) ( )
1,347 151
127 ( )
( ) 623
350
767
162
Nikko Asset Management Europe Ltd Nikko Asset Management Europe Ltd
468 365
60 61
2018 2019
2019 31 2020 31
1,831 4,849
54
75
60 2018 2019 31
197,012,500 197,012,500
1,301,700 64,000 1,365,700
)
( )
2009 D 1,494,900 323,400 | 1,171,500
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