EDINETOOOO
O000O0000O00O0oo(EL439)
Ooooooooooooooooooad

2020 12 15

03-3212-3411

iTrust

1/100



)

iTrust

(

)

) (

) (

)

)

)
2020 12 16

an

2021

15

03-3212-1805(
https://www.pictet.co.jp)

2/100

EDINETOOOO
O000O0000O00O0oo(EL439)
Ooooooooooooooooooad



EDINETOOOO
O000O0000O00O0oo(EL439)
Ooooooooooooooooooad

)

(
03-3212-1805( )
https://www_pictet.co.jp)
)
( x )

(10)

( )
)
an
12)

an

1

3/100



)

3,000

EDINETOOOO
O000O0000O00O0oo(EL439)
Ooooooooooooooooooad

4/100



EDINETOOOO
O000O0000O00O0oo(EL439)
ooooodooodooodnoodd

()
(https://www.toushin.or._jp)
o
15 64
./"'-—
2020 12 15

B#E
HFAEDOKL HAEMER B rosu4
1008L#is
BEEZP)—— A7 ERZSU——F BRASEHH F o4
“Hi A OME LT EE S SR D) T —la - EEGEEE

[LEDHARTU—= T TR FFO#S hLDYRSTER

5/100



EDINETOOOO
O00O00000000000O(E10439)
Ooooooooooooooooonoao

)
2017 28

)

iTrust#E EEE

RS
- >

BRIt 0 F Ao llT
(77 FOMEORERLUPEARZ{T>H)
< TR it >
BRSO &S 2 R F g T

(=g e =~ ([T RS2
(5 o BB orsld &1 53

1 s woesicmrz e

|(§#mm:ﬂun Miss, —MnshoE oMK

ZRG LTIzt osdd, HELB LY
CEERE RO EETIE

!

BHTELRE)

6/100



EDINETOOOO
O000O0000O00O0oo(EL439)
Ooooooooooooooooooad

)

)

1981
1986
1987
1997
1997
2011

(2020 10

1227

60

800
763

100

7/100

14




EDINETOOOO
O000O0000O00O0oo(EL439)
Ooooooooooooooooooad

(
)
14 )
(
)
( )
2020 12 15
( )
( )
( )
0.6
( )
12 31
( )
( )
( )
0.3 ¢ )
( )

8/100



EDINETOOOO
O000O0000O00O0oo(EL439)
ooooodooodooodnoodd

30
() 2020 12 15
)
E TR EBRE IR
L
CEHHEEO LY CHO- BRI GERURFEREA LY
SO EEAE, . &2 SEFE1E B
BSOS g s | mroERRES:
FORBETOEE SR EEHE TR 250
M
a SIS SOERIEE T
a
KT
%)
SR S OEEMIT
R o e L SITATIABEVTR AR
SE. FL— 551 S BT SRR, SR e, AR LT
ESEDETPRREF 7 ‘ 7E
( )
2020 10

)

9/100



)

10

15

20

10/100

EDINETOOOO
O000O0000O00O0oo(EL439)
Ooooooooooooooooooad

10



)

10

11/100

EDINETOOOO
O000O0000O00O0oo(EL439)
Ooooooooooooooooooad



10

)

!

ERY A 2ERERS

16

EDINETOOOO
O000O0000O00O0oo(EL439)
Ooooooooooooooooooad

37 ( )

<) AL OEREHE =

EFUZSpESHY T

ERY A LD - th

(N7 - AOEHFE )

- BEORA RS

f

BHAEL IR LEE
2020 10

EH

b
A

PE

=il ]

F

AT ATL-RAE&E SR AN AL ERS

e ]

Al -

- IREEETRIRL. BRI AP A
BLUESEER @ ET AR

EH - b LT g iR

.T

HEEAL T AT - AR

12/100



EDINETOOOO
O000O0000O00O0oo(EL439)
Ooooooooooooooooooad

( 2018 2020
2015 10 2020 )
12000 T 100% T
f 80%
10,000
: 60% -
Bmﬂ'i T 40% - 32 2% H1% 312%
T op8 19.3%
5 P oea% 4%  66%  ng 3% 114% z
6,000 + 0% 4 < SN BoN | ey BRDIy SORS |
]r . 40%
: we o 7w 123% 7w
4,000 | 0% - 274%
; 0% | 2%  BARAX
2000 "' o— EHREREE
; BT (G L .80% | R T
; — R (5
0 4 . . . . L -100% | |
1S89H 1689H 17TH9H 189F9R 19898 XEIR ZrvE BEE RilES KRES BXER cAEE FREHR
(TOPIX) ( )
MSCI ( )
MSCI ( )
NOMURA-BPI
FTSE ( )
JP GBI-EM (

13/100



EDINETOOOO
O000O0000O00O0oo(EL439)
noooouooodooogooodd

J.P.Morgan Securities LLC

L 2 )
1 1
1 1
'm (TOPIX) ( ) (TOPIX) !
: ( :
: ) :
1 1
1 1
' = NSCI ( ) Mscl MSCI Inc. :
: MSCI Inc. ® NSCH s
1 1
1 ( ) MscCl MSCI Inc. 1
1 1
: MSCI Inc. = NOMURA-BPI :
! NOMURA-BPI !
1 1
1 1
1 1
1 1
: m FTSE ( ) FTSE ( ) FTSE Fixed Income LLc:
: FTSE Fixed:
1

1Income LLC FTSE Fixed Income LLC n JP GBI-EM

1

: JP GBI-EM J.P_Morgan Securities LLC

:

1

1

)

)

)

0.5775(  0.525 )

0.17 0.33 0.025

0.25
0.1
0.25

0.3 ¢ )

14/100



EDINETOOOO
O000O0000O00O0oo(EL439)
ooooodooodooodnoodd

1.1775 (  1.125 )
)
(
)
0.055 (  0.05 )
)
(
)
)
)
(
)
) «( )

=&

Hdl

T

2 ik

H

Tt FE >

15/100

JEEnEe GEHD



EDINETOOOO
O000O0000O00O0oo(EL439)
Ooooooooooooooooooad

1%@%&&&: (EBHH)

RAEHES (HELEE) (HERD
a Eg i85
*
22| L %5
o
(
)
( ) (
( ( )
)
( )
( ) (
(
) )
( )
( ) )
zg;‘ - 20.315 ( 15 0.315 )
2038 20 ( 15 )
( )

16/100



EDINETOOOO
O000O0000O00O0oo(EL439)
ooooodooodooodnoodd

2014
2037 12 31 15.315 ( 15 0.315 )
2038 15 ( 15 )
( )
2020 10
2020 30
(@) )
455,805,591 98.43
3,102,377 0.67
( ) — 4,173,266 0.90
( ) 463,081,234 100.00
) ) ) ) )
66,260.4436| 6,575.33| 435,684,737 6,879 455,805,591| 98.43

30.8129( 100,778.45| 3,105,276| 100,684.37| 3,102,377| 0.67

()

98.43

99.10

17/100



EDINETOOOO
O000O0000O00O0oo(EL439)
Ooooooooooooooooooad

2020
( ) )
(2018 15 ) 558 558 11,044 11,044
(2019 15 ) 569 569 9,936 9,936
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)
2019 15 2020 16

5,358,359 9,180,588
562,192,823 338,319,219
5,874,129 3,615,336

1,250,000
574,675,311 351,115,143
574,675,311 351,115,143
540,000
3,039,902 4,084,545
73,908 75,508
1,478,089 1,510,165
15 25
147,756 150,958
4,739,670 6,361,201
4,739,670 6,361,201
573,591,301 538,937,175
3,655,660 194,183,233
23,830,047 15,252,963
569,935,641 344,753,942
569,935,641 344,753,942
574,675,311 351,115,143

27/100



EDINETOOOO
O000O0000O00O0oo(EL439)
Ooooooooooooooooooad

16 16

15 16
53,430,274 185,782,395
53,430,274 185,782,395
5,553 7,081
148,059 152,315
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2019 30

2019 30

«C ) 2,428,929,970.00

C ) 21,874,403.00

C ) 2,450,804,373.00

«C ) 50,392,816.00

2,501,197,189.00

C ) 1,276,432.00

« ) 253,747.00

C ) 4,321,469.00

5,851,648.00

2019 30 2,495,345,541.00

2018 12 31 2,427,490,351.00

2017 12 31 3,052,933,614.00

2019 30

2,427,490,351.00

«C ) 61,851,166.00

210,588.00

36,120.00

62,097,874.00

C ) 8,009,247.00

4,982,389.00

11,448,492.00
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«C ) 514,092.00
«C ) 4,059,016.00
29,013,236.00

33,084,638.00

C )
- « ) (35,972,877.00)
- C ) 2,684,042.00
« ) (204,197.00)
C )
- «C ) 121,259,864.00
121,055,667.00
27,680,000.00
(80,880,477.00)
2,495,345,541.00
2019 30
( )
« D
)
BANCO MACRO "B* ADR -SPONS.- USD 2,877.00 22,080,153.00 0.88
22,080,153.00 0.88
BANCO BRADESCO PFD BRL 53,280.00 57,359,043.00 2.30
BANCO BTG PACTUAL -UNITS- BRL 5,900.00 8,246,061.00 0.33
BANCO DO BRASIL BRL 38,000.00 57,727,108.00 2.31
BANCO ESTADO RIO GRANDE SUL PFD *B* BRL 11,886.00 8,004,605.00 0.32
CEMIG MINAS GERAIS PFD BRL 48,500.00 20,289,141.00 0.81
CIA BRASILEIRA DE DISTRIBUICAO PFD BRL 8,400.00 22,069,029.00 0.88
CIA DE SANEAMENTO DO PARANA-SANEPAR PFD BRL 18,600.00 7,597,476.00 0.30
CIA HERING BRL 3,400.00 2,860,957.00 0.11
COPEL - PARANAENSE ENERGIA PFD "B* BRL 8,200.00 11,234,096.00 0.45
COSAN BRL 3,800.00 4,910,393.00 0.20
CYRELA BRAZIL REALTY SA EMPREENDIMENTOSE BRL 6,700.00 3,892,609.00 0.16
ENERGIAS DO BRASIL BRL 9,100.00 4,886,798.00 0.20
ESTACIO PARTICIPACOES BRL 9,200.00 7,469,101.00 0.30
FLEURY BRL 7,900.00 4,796,902.00 0.19
GERDAU PFD BRL 49,700.00 21,099,365.00 0.85
HYPERA BRL 10,618.00 8,895,688.00 0.36
ITAUSA INVESTIMENTOS ITAU PFD BRL 160,300.00 58,608,623.00 2.35
MRV ENGENHARIA E PARTICIPACOES BRL 7,900.00 4,360,415.00 0.17
PETROBRAS DISTRIBUIDORA BRL 10,200.00 7,263,092.00 0.29
TELEFONICA BRASIL PFD BRL 29,900.00 42,421,512.00 1.70
TRANSMISSAO ENERGIA PAULISTA PFD BRL 16,000.00 11,086,383.00 0.44
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USIMINAS PFD "A" BRL 39,200.00 9,746,365.00 0.39
VALE BRL 40,808.00 59,784,148.00 2.40
444,608,910.00 17.81

CENCOSUD CLP 56,928.00 12,171,357.00 0.49
CERVECERIAS UNIDAS CLP 6,467.00 9,684,675.00 0.39
EMBOTELLADORA ANDINA *B* CLP 32,299.00 12,619,366.00 0.51
34,475,398.00 1.39

ALMACENES EXITO CoP 10,916.00 6,087,123.00 0.24
BANCOLOMBIA PFD CoP 55,324.00 75,971,209.00 3.04
ECOPETROL CoP 209,130.00 20,527,835.00 0.82
GRUPO AVAL PFD COoP 733,231.00 30,986,519.00 1.24
133,572,686.00 5.34

ACC LIMITED -DEMAT.- INR 3,707.00 9,033,516.00 0.36
BAJAJ AUTO INR 5,364.00 23,655,589.00 0.95
BHARAT HEAVY ELECTRICALS INR 56,833.00 6,485,246.00 0.26
COAL INDIA INR 80,339.00 31,807,501.00 1.27
DR REDDY*S LABORATORIES -DEMAT.- INR 5,370.00 21,364,987.00 0.86
EXIDE INDUSTRIES -DEMAT.- INR 18,543.00 5,822,846.00 0.23
HCL TECHNOLOGIES LIMITED -DEMAT.- INR 23,944.00 39,766,291.00 1.59
INTERGLOBE AVIATION INR 4,125.00 10,025,107.00 0.40
LUPIN INR 10,237.00 12,052,783.00 0.48
MPHASIS -DEMAT.- INR 3,775.00 5,912,968.00 0.24
NDMC INR 41,705.00 7,348,283.00 0.29
OIL & NATURAL GAS CORP INR 153,399.00 40,141,774.00 1.61
OIL INDIA INR 18,436.00 5,119,154.00 0.21
POWER FINANCE CORPORATION INR 47,540.00 9,952,294.00 0.40
POWER GRID INDIA INR 103,139.00 33,288,553.00 1.33
SUN PHARMACEUTICAL INDUSTRIES INR 46,805.00 29,274,803.00 1.17
291,051,695.00 11.65

ADARO ENERGY IDR 617,700.00 6,402,312.00 0.26
ASTRA INTERNATIONAL IDR 807,400.00 45,842,188.00 1.84
GUDANG GARAM PERUSAHAAN ROKOK IDR 20,300.00 11,893,276.00 0.48
PERUSAHAAN GAS NEGARA "B* IDR 466,000.00 7,493,569.00 0.30
PT INDOFOOD SUKSES MAKMUR IDR 193,900.00 10,381,126.00 0.42
TELEKOMUNIKASI INDONESIA "B* IDR 2,100,200.00 66,264,559.00 2.66
UNITED TRACTORS IDR 66,905.00 14,378,977.00 0.58
162,656,007.00 6.54

TERNIUM ADR -SPONS.- usD 8,629.00 20,644,247.00 0.83
20,644,247.00 0.83

AMMB HOLDINGS MYR 73,300.00 8,078,412.00 0.32
BRITISH AMERICAN TOBACCO MALAYSIA MYR 5,600.00 4,202,059.00 0.17
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GAMUDA MYR 82,300.00 8,062,493.00 0.32
GENTING MALAYSIA MYR 296,000.00 24,987,245.00 1.00
MALAYAN BANKING BHD MYR 303,924.00 70,316,885.00 2.82
MISC BHD MYR 49,300.00 9,184,058.00 0.37
RHB BANK BERHAD MYR 83,100.00 12,103,041.00 0.49
TENAGA NASIONAL MYR 137,200.00 49,473,412.00 1.98

186,407,605.00 7.47
AMERICA MOVIL "L*® MXN 912,000.00 71,436,842.00 2.86
BANCO SANTANDER MEXICO "B*" MXN 317,080.00 52,214,204.00 2.09
BECLE MXN 24,200.00 4,067,774.00 0.16
COCA-COLA FEMSA -UNITS- MXN 106,400.00 71,694,041.00 2.87
EL PUERTO DE LIVERPOOL C1 MXN 59,200.00 35,620,973.00 1.43
FIBRA UNO ADMINISTRACION MXN 174,200.00 25,181,877.00 1.01
GENOMMA LAB INTERNACIONAL "B* MXN 63,400.00 6,088,640.00 0.24
GFNORTE FINANCIERO BANORTE "0" MXN 127,000.00 79,718,348.00 3.20
GRUPO AEROPORT.DEL CENTRO NORTE *B” MXN 16,300.00 11,077,272.00 0.44
PROMOTORA OPERADORA INFRAESTRUCTURA MXN 11,915.00 12,884,619.00 0.52
REGIONAL SAB DE CV "A® MXN 11,000.00 6,033,865.00 0.24
TERRAFINA SA DE CV "13" (CIBANCO) MXN 34,900.00 5,870,247.00 0.24

381,888,702.00 15.30
ABOITIZ POWER PHP 59,800.00 4,373,289.00 0.18
MEGAWORLD PHP 480,400.00 6,158,296.00 0.25
PLDT PHP 4,360.00 11,819,632.00 0.47
ROBINSONS LAND PHP 88,700.00 4,911,702.00 0.20

27,262,919.00 1.10
INDUSTRIES QATAR QAR 75,090.00 25,536,050.00 1.02
THE COMMERCIAL BANK (Q.S.C.) QAR 170,387.00 23,127,183.00 0.93

48,663,233.00 1.95
AFRICAN RAINBOW MINERALS ZAR 4,240.00 5,903,663.00 0.24
AVI ZAR 14,722.00 10,350,417.00 0.41
BARLOWORLD ZAR 9,076.00 8,829,971.00 0.35
BID CORPORATION ZAR 13,816.00 32,470,815.00 1.30
EXXARO RESOURCES ZAR 5,824.00 7,628,972.00 0.31
HARMONY GOLD MINING ZAR 27,941.00 6,676,037.00 0.27
KAP INDUSTRIAL ZAR 77,079.00 3,288,913.00 0.13
KUMBA IRON ORE ZAR 2,336.00 8,811,720.00 0.35
NEDBANK GROUP ZAR 20,012.00 38,668,590.00 1.55
OLD MUTUAL ZAR 493,731.00 79,640,323.00 3.19
RAND MERCHANT INSURANCE HOLDINGS ZAR 28,162.00 7,284,767.00 0.29
SIBANYE GOLD ZAR 97,314.00 12,360,935.00 0.50
SPAR GROUP ZAR 7,982.00 11,440,573.00 0.46
STANDARD BANK GROUP ZAR 51,374.00 77,129,047.00 3.09
TELKOM SOUTH AFRICA ZAR 11,755.00 8,293,004.00 0.33
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TRUWORTHS INTERNAT IONAL ZAR 17,147.00 9,144,347.00 0.37
327,922,094.00 13.14

BANCO SANTANDER -ADR SPONS.- (BRL) usD 44,641.00 57,341,477.00 2.30
57,341,477.00 2.30

HACI OMER SABANCI HOLDING TRY 39,892.00 6,366,238.00 0.26
KOC HOLDING TRY 29,362.00 9,574,117.00 0.38
TAV HAVALIMALARI HOLDING TRY 10,535.00 5,259,790.00 0.21
TEKFEN HOLDINGS TRY 8,351.00 4,032,381.00 0.16
TURKCELL ILETISIM HIZMET TRY 46,496.00 11,000,198.00 0.44
TURKIYE GARANTI BANKASI TRY 92,776.00 15,653,357.00 0.63
TURKIYE 1S BANKASI *C* TRY 84,702.00 9,522,133.00 0.38
61,408,214.00 2.46

ABU DHABI COMMERCIAL BANK AED 163,218.00 39,710,193.00 1.59
DUBAI ISLAMIC BANK AED 199,322.00 29,972,879.00 1.20
EMAAR DEVELOPMENT AED 35,710.00 4,197,494.00 0.17
EMAAR MALLS AED 121,763.00 7,245,481.00 0.29
81,126,047.00 3.25

ANGLO AMERICAN GBP 26,793.00 81,738,564.00 3.29
INVESTEC PLC GBP 39,852.00 27,742,681.00 1.11
KAZ MINERALS GBP 10,138.00 8,358,288.00 0.33
MONDI GBP GBP 21,253.00 51,855,453.00 2.08
169,694,986.00 6.81

2,450,804,373.00 98.22

50,392,816.00 2.02

(5,851,648.00) (0.24)

2,495,345,541.00 100.00

(2019 30 W)
ucl
)
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2019 30 « )
« ) C )
JPY 111,799,519.00 (147,772,396.00) (35,972,877.00)

2019 30 C )
«C ) C )
JPY 211,211,358.00 (89,951,494.00) 121,259,864.00

2019 30

2019 30

«C ) 31,005,664,463.00

-356,037,900.00

C ) 30,649,626,563.00

C ) 1,474,000,000.00

70,173,691.00

( s ) 264,363,920.00

32,458,164,174.00

C ) 649,148,961.00

C ) 1,571,414.00

C ) 836,453.00

«C ) 3,847,089.00

655,403,917.00

2019 30 31,802,760,257.00

2018 30 18,441,798,422.00

2017 30 16,282,368,862.00

2019 30
( )

18,441,798,422.00
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C ) 202,331,338.00

109,029.00

202,440,367.00

«C ) 17,239,779.00

11,890,558.00

10,016,671.00

«C ) 8,447,998.00

C ) 2,981,499.00

«C ) 1,150,495.00

51,727,000.00

150,713,367.00

- C ) -623,648,463.00
- « ) 34,601,604.00
- 459,969,065.00
- C ) -1,645,000.00

19,990,573.00

- «C ) -525,126,429.00

- 459,101,731.00

-46,034,125.00

45,968,163,289.00

-32,561,164,208.00

«C ) -3,121.00

31,802,760,257.00

2019 30
( )
«c )
)
0.284% NATIONAL AUSTRALIA BANK 15/20 S.11 - SR- JPY 400,000,000.00 400,410,000.00 1.26
2.44% TOYOTA FINANCE 16/20 S189 -SR- AUD 3,687,000.00 271,042,956.00 0.85
3.59% COMMONWEALTH BANK AUSTRALIA 15/19 -SR-S NZD 727,000.00 49,659,180.00 0.16
3.75% SUNCORP METWAY 14/19 -SR-S14-1 AUD 7,500,000.00 550,739,240.00 1.73
1,271,851,376.00 4.00
.80% DAIMLER CANADA FINANCE 16/19 -SR- CAD 3,145,000.00 256,932,463.00 0.81
.40% BANK OF NOVA SCOTIA 14/19 -SR- CAD 3,500,000.00 286,165,505.00 0.90
543,097,968.00 1.71
.50% ALIBABA GROUP HOLDING 15/19 -SR- usD 500,000.00 54,087,865.00 0.17
.625% ADCB FINANCE 15/20 -SR-S uSsD 550,000.00 59,547,869.00 0.19
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113,635,734.00 0.36

FRN CREDIT AGRICOLE 14/19 -SR- JPY 100,000,000.00 99,999,500.00 0.31
0.327% CAISSE DEPOT CONSIGNATION 14/20 -SR- JPY 200,000,000.00 200,203,000.00 0.63
0.41% BFCM 14/19 S13 -SR- JPY 800,000,000.00 800,152,000.00 2.52
0.425% CREDIT AGRICOLE 14/19 S4 -SR- JPY 500,000,000.00 500,345,000.00 1.57
0.435% CREDIT AGRICOLE 15/20 S7 -SR- JPY 200,000,000.00 200,596,000.00 0.63
0.473% BPCE 15/20 S10 -SR- JPY 500,000,000.00 501,705,000.00 1.58
2.375% BNP PARIBAS 12/19 -SR-S GBP 1,700,000.00 226,829,435.00 0.71
2,529,829,935.00 7.95

1.50% CHINA CONSTRUCTION BANK ASIA 15/20 -SR-S EUR 1,200,000.00 142,981,206.00 0.45
142,981,206.00 0.45

0.10% JAPAN 17/19 N° 381 -SR- JPY 1,000,000,000.00 1,000,100,000.00 3.14
0.125% MERCEDES-BENZ FIN. 16/19 -SR- EUR 4,000,000.00 473,760,935.00 1.49
1.70% MIZUHO BANK 14/19 SU04 -SR- usD 1,822,000.00 196,847,494.00 0.62
1,670,708,429.00 5.25

0.38% RABOBANK 15/20 -SR- S27 JPY 700,000,000.00 701,610,000.00 2.21
1.00% DAIMLER 16/19 -SR- GBP 920,000.00 122,505,450.00 0.39
1.67% COOPERATIEVE RABOBANK U.A. 10/20 - SR- JPY 100,000,000.00 101,334,000.00 0.32
925,449,450.00 2.92

0.163% EXPORT-IMPPORT BANK KOREA 18/19 - SR- JPY 400,000,000.00 400,128,000.00 1.26
5.125% EXPORT-IMPORT BANK OF KOREA 14/19 - SR-S NZD 3,000,000.00 204,977,047.00 0.64
605,105,047.00 1.90

0.433% SANTADER CONSORT FINANCE 17/20 -SR- S JPY 100,000,000.00 100,331,800.00 0.32
100,331,800.00 0.32

0.292% SVENSKA HANDELSBKORT BANK 15/20 - SR- JPY 900,000,000.00 902,430,000.00 2.84
902,430,000.00 2.84

FRN CREDIT SUISSE 14/19 -SR-S JPY 100,000,000.00 99,943,000.00 0.31
0.00% CITY OF LAUSANNE 18/19 -SR- CHF 3,000,000.00 327,258,453.00 1.03
0.392% CREDIT SUISSE 14/19 S2 -SR- JPY 800,000,000.00 800,620,000.00 2.52
1,227,821,453.00 3.86

3.25% EMIRATES NBD 14/19 "250° -SR-S uSsD 7,500,000.00 812,374,925.00 2.55
812,374,925.00 2.55

0.46% LLOYDS BANK 14/19 S.6 -SR- JPY 900,000,000.00 900,508,500.00 2.83
0.625% GLAXOSMITHKLINE 14/19 -SR-S EUR 6,000,000.00 711,523,739.00 2.24
0.875% SANTANDER UK 14/20 "B-1468" -SR- EUR 1,000,000.00 118,791,061.00 0.37
1,730,823,300.00 5.44

0.65% HONEYWELL INTL 16/20 -SR- EUR 1,730,000.00 205,484,774.00 0.65
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1.125% CARNIVAL 15/19 EUR 6,953,000.00 824,293,743.00 2.59
2.14% CATERPILLAR FINANCIAL SERVICES 16/19 -SR-S HKD 7,000,000.00 96,560,805.00 0.30
1,126,339,322.00 3.54

13,702,779,945.00 43.09

3.91% COMMONWEALTH BANK AUSTRALIA 15/20 -SR- NZD 3,000,000.00 207,378,864.00 0.65
207,378,864.00 0.65

207,378,864.00 0.65

C. PAP. ENGIE 30/09/19 EUR 4,500,000.00 532,812,150.00 1.68
C.PAP. MICHELIN 28/10/19 EUR 3,000,000.00 355,294,202.00 1.12
C.PAP. SUEZ 06/12/19 EUR 500,000.00 59,243,602.00 0.19
C.PAP. VINCI 24/10/19 EUR 2,000,000.00 236,863,228.00 0.74
1,184,213,182.00 3.73

C. PAP. HONDA BANK GMBH 11/12/19 EUR 2,000,000.00 236,918,569.00 0.74
236,918,569.00 0.74

C.PAP. CNPC FINANCE (HK) 14/11/19 usD 1,500,000.00 161,740,056.00 0.51
C.PAP. CNPC FINANCE HONG KONG 18/12/19 uSsD 3,500,000.00 376,532,242.00 1.18
C.PAP. CNPC FINANCE HONG KONG 30/09/19 usD 4,500,000.00 486,697,343.00 1.53
CD AGRICULTURAL BANK OF CHINA (HK) 05/12/19 -SR- usD 3,000,000.00 323,140,300.00 1.02
1,348,109,941.00 4.24

TBI JAPAN 02/12/19 "854 -SR- JPY 395,000,000.00 395,103,095.00 1.24
TBI JAPAN 05/11/19 S848 -SR- JPY 1,000,000,000.00 1,000,212,000.00 3.15
TBI JAPAN 09/12/19 "855" -SR- JPY  2,200,000,000.00 2,200,622,600.00 6.93
TBI JAPAN 16/12/19 "857" -SR- JPY  2,000,000,000.00 2,000,578,000.00 6.29
TBI JAPAN 23/12/19 "859" -SR- JPY 1,000,000,000.00 1,000,341,000.00 3.15
TBI JAPAN 30/09/19 S841 -SR- JPY 1,000,000,000.00 1,000,008,000.00 3.14
7,596,864,695.00 23.90

C. PAP. BANK OF CHINA (LU) 20/12/19 EUR 5,000,000.00 592,615,341.00 1.86
CD AGRICULTURAL BANK OF CHINA (LU) 05/11/19 EUR 2,500,000.00 296,105,675.00 0.93
CD ICBC (LU) 13/12/19 EUR 4,000,000.00 473,993,998.00 1.49
CD ICBC (LU) 25/11/19 EUR 1,000,000.00 118,474,464.00 0.37
1,481,189,478.00 4.65

C. PAP. HITACHI INTERNATIONAL (NL) 30/09/19 EUR 6,000,000.00 710,416,200.00 2.23
710,416,200.00 2.23

C. PAP. WOORI BANK (UK) 30/09/19 EUR 5,000,000.00 592,013,500.00 1.86
C.PAP. WOORI BANK 31/03/20 EUR 4,000,000.00 474,273,429.00 1.49
CD CHINA CONSTRUCTION BANK (KR) 12/08/20 usD 3,500,000.00 370,610,022.00 1.17
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CD WOORI BANK (UK) 19/11/19 usD 2,000,000.00 215,623,427.00 0.68
1,652,520,378.00 5.20

C. PAP. RECKITT BENCKISER TREASURY 15/11/19 EUR 5,000,000.00 592,228,342.00 1.86
C. PAP. RECKITT BENCKISER TREASURY 31/03/20 EUR 1,000,000.00 118,582,696.00 0.37
CD BANK OF EAST ASIA LONDON 04/12/19 EUR 1,000,000.00 118,467,301.00 0.37
CD BANK OF EAST ASIA LONDON 18/12/19 EUR 1,000,000.00 118,482,480.00 0.37
CD KEB HANA BANK (UK) 07/10/19 EUR 7,000,000.00 828,853,710.00 2.61
CD MITSUBISHI UFJ TRUST & BANKING (UK) 16/10/19 JPY 300,000,000.00 300,007,740.00 0.94
2,076,622,269.00 6.52

C. PAP. HONEYWELL INTERNATIONAL 02/12/19 EUR 2,000,000.00 236,926,171.00 0.74
C. PAP. JP MORGAN SECURITIES 18/11/19 uSsD 2,000,000.00 215,686,871.00 0.68
452,613,042.00 1.42

16,739,467,754.00 52.63

30,649,626,563.00 96.37

1,474,000,000.00 4.63

-649,148,961.00 -2.04

328,282,655.00 1.04

31,802,760,257.00 100.00

(2019 30 W)

ucl
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(CHF EUR JPY USD)

125

2019 30 ( )

2019 27

2019 30

0.05 174 (2)
0.01
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2019 30
2019 30
2019 30
( )
)
( )
)
2019 30
70.00 Japan 3M Euro JPY
2019 30
EUR 809,000.00
JPY 869,815,385.00
JPY 547,103,175.00
JPY 329,086,330.00

/
«

0.15%

2019/12/16

JPY
AUD
CAD
CHF
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0.60%  0.00% -

C D
(
(
)
()

-1,750,000,000.00

99,506,757.00 2019/11/06
11,372,606.40 2020/03/06
6,715,305.00 2019/12/16
3,000,000.00 2019/11/05



2019

(

(

)

)

133

16

JPY
JPY
JPY
JPY

JPY
30

)

7,642,895,386.00
380,868,646.00
99,918,845.00
504,213,113.00
2,770,260,304.00

38 57

193

EUR
GBP
HKD
NZD

usb
264,363,920.00

45/100

EDINETOOOO

O000O0000O00O0oo(EL439)
Ooooooooooooooooooad

62,850,716.25
2,669,575.00
7,149,800.00
7,011,099.65
26,022,830.75

(2020

2020/03/31
2019/12/20
2019/12/13
2020/04/22
2020/08/12

52 38 )

17 2020



EDINETOOOO

O000O0000O00O0oo(EL439)

Ooooooooooooooooooad

iTrust
)
2020 16 2020 16
9,180,588 9,213,228
338,319,219 479,376,088
3,615,336 3,102,843
351,115,143 491,692,159
351,115,143 491,692,159
540,000 1,110,000
4,084,545 2,176,997
75,508 56,212
1,510,165 1,124,156
25 25
150,958 112,393
6,361,201 4,579,783
6,361,201 4,579,783
538,937,175 684,769,246
194,183,233 197,656,870
15,252,963 13,280,483
344,753,942 487,112,376
344,753,942 487,112,376
351,115,143 491,692,159
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16 17

15 16
39,576,271 48,754,376
39,576,271 48,754,376
2,857 4,284
75,145 56,212
1,502,972 1,124,156
150,483 112,677
1,731,457 1,297,329
41,307,728 47,457,047
41,307,728 47,457,047
41,307,728 47,457,047
912,991 3,128,611
3,655,660 194,183,233
429,318 31,376,437
429,318 31,376,437
5,745,883 79,178,510
5,745,883 79,178,510
49,366,962 197,656,870
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31 2020 15
2020 17
(
2020 16 2020 16
573,591,301 538,937,175
228,101,584 232,882,668
262,755,710 87,050,597
538,937,175 684,769,246
194,183,233
197,656,870
( )
(
2019 16 2020 17
2020 16 2020 16
() )
(
)
() )
) )
(
(
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(2020

16

(2020 16 )

0.6397
(6,397 )

0.7114

(7,114 )

2020 30

2020

30

1,884,302,746.00

(314,154,233.00)

1,570,148,513.00

26,173,679.00

1,596,322,192.00

3

827,665.00

2

156,271.00

4

2,531,694.00

3,515,630.00

2020 30

1,592,806,562.00

2019 12 31

2,454,915,234.00

2018 12 31

2,427,490,351.00

2020

30

( )

JPY

2,454,915,234.00
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(D 32,287,307.00
40,462.00
32,327,769.00

( 3 5,532,144.00
3,712,662.00
11,606,740.00
( 2 283,051.00
( D 2,621,392.00
23,755,989.00
) 8,571,780.00
)
- ( 1,6) (280,432,320.00)
- (QD) (6,125,294 .00)
« ) (277,985,834.00)
C )
- ( 1,7) (438,017,129.00)
(716,002,963.00)
95,889,690.00
(241,995,399.00)
1,592,806,562.00
2020 30
( )
(D
()
BANCO BBVA -ADR SPONS. - USD 5,964.00 2,479,482.00 0.16
BANCO MACRO "B* ADR -SPONS.- USD 2,877.00 5,980,441.00 0.38
GRUPO FINANCIERO GALICIA AKTIE *B" ADR - SPONS.- USD 10,666.00 11,533,771.00 0.72
19,993,694.00 1.26
ATACADAOQ BRL 14,900.00 5,818,246.00 0.37
BANCO BRADESCO PFD BRL 96,400.00 39,632,059.00 2.49
CEMIG MINAS GERAIS PFD BRL 35,600.00 7,611,790.00 0.48
CESP PFD "B" BRL 6,800.00 3,820,595.00 0.24
CIA SANEAMENTO MINAS GERAIS BRL 2,300.00 2,574,124.00 0.16
COPEL - PARANAENSE ENERGIA PFD "B" BRL 3,900.00 4,660,661.00 0.29
COSAN BRL 5,700.00 7,927,422.00 0.50
CYRELA BRAZIL REALTY SA EMPREENDIMENTOSE BRL 9,600.00 4,348,606.00 0.27
ELETROBRAS *B* PFD BRL 9,200.00 5,798,220.00 0.36
IRB BRASIL RESSEGUROS BRL 35,200.00 8,646,903.00 0.54
ITAUSA INVESTIMENTOS ITAU PFD BRL 154,600.00 29,500,994.00 1.85
JBS BRL 35,800.00 14,830,697.00 0.93
PETROBRAS DISTRIBUIDORA BRL 27,500.00 11,732,767.00 0.74
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SANEPAR (1 SH + 4 PFD) -UNITS- BRL 11,200.00 6,895,827.00 0.43
TELEFONICA BRASIL PFD BRL 15,900.00 14,973,449.00 0.94
TRANSMISSORA ALIANCA ENERGIA ELETRICA BRL 13,400.00 7,560,420.00 0.47
ULTRAPAR PARTICIPACOES BRL 26,800.00 9,448,550.00 0.59
VALE BRL 38,308.00 41,488,508.00 2.60

227,269,838.00 14.25
CENCOSUD CLP 56,085.00 8,746,490.00 0.55
CENCOSUD SHOPPING CLP 17,658.00 3,473,781.00 0.22
EMBOTELLADORA ANDINA "B* CLP 17,831.00 4,742,227.00 0.30
ENEL AMERICAS CLP 1,147,722.00 18,617,150.00 1.17
FALABELLA CLP 28,059.00 9,551,481.00 0.60

45,131,129.00 2.84
ECOPETROL CoP 200,616.00 11,873,168.00 0.75

11,873,168.00 0.75
ACC LIMITED -DEMAT.- INR 3,707.00 7,044,917.00 0.44
AJANTA PHARMA INR 1,009.00 2,039,738.00 0.13
ALEMBIC PHARMACEUTICALS INR 1,977.00 2,574,245.00 0.16
ALKEM LABORATORIES INR 934.00 3,155,376.00 0.20
BAJAJ AUTO INR 4,409.00 17,774,093.00 1.12
BHARAT ELECTRONICS INR 46,450.00 5,873,974.00 0.37
CADILA HEALTHCARE INR 9,846.00 4,959,354.00 0.31
CANARA BANK -DEMAT.- INR 10,817.00 1,551,516.00 0.10
CESC -DEMAT.- INR 2,733.00 2,424,921.00 0.15
EXIDE INDUSTRIES -DEMAT.- INR 18,543.00 3,920,088.00 0.25
HCL TECHNOLOGIES LIMITED -DEMAT.- INR 41,925.00 33,302,651.00 2.09
INDIABULLS HOUSING FINANCE INR 12,374.00 3,656,474.00 0.23
INDUSIND BANK INR 20,883.00 14,143,962.00 0.89
INFOSYS TECHNOLOGIES -DEMAT.- INR 44,316.00 46,523,928.00 2.91
LIC HOUSING FINANCE INR 20,201.00 7,637,798.00 0.48
MOTHERSON SUMI SYTEMS -DEMAT.- INR 45,071.00 6,085,346.00 0.38
MPHASIS -DEMAT.- INR 3,195.00 4,005,011.00 0.25
NATCO PHARMA INR 3,391.00 3,053,008.00 0.19
ORACLE FINANCE INR 870.00 3,554,037.00 0.22
REC INR 40,383.00 6,227,185.00 0.39
SANOFI INDIA INR 355.00 3,989,060.00 0.25
STATE BANK OF INDIA INR 144,821.00 36,865,116.00 2.31
TATA CHEMICALS -DEMAT.- INR 6,394.00 2,827,951.00 0.18
TATA CONSULTANCY SERVICES -DEMAT.- INR 15,329.00 45,529,549.00 2.86

268,719,298.00 16.86
ADARO ENERGY IDR 617,700.00 4,634,226.00 0.29
ASTRA INTERNATIONAL IDR 726,000.00 26,275,704.00 1.65
GUDANG GARAM PERUSAHAAN ROKOK 1DR 20,300.00 7,220,786.00 0.45
HANJAYA MANDALA SAMPOERNA IDR 360,600.00 4,472,683.00 0.28
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INDOFOOD CBP SUKSES MAKMUR IDR 86,100.00 6,070,036.00 0.38
KALBE FARMA IDR 805,800.00 8,870,674.00 0.56
PT BANK MANDIRI IDR 650,400.00 24,275,168.00 1.52
PT INDOCEMENT TUNGGAL PRAKARSA IDR 42,900.00 3,816,944.00 0.24
PT INDOFOOD SUKSES MAKMUR IDR 184,000.00 9,052,632.00 0.57
TELEKOMUNIKASI INDONESIA "B* IDR 1,651,000.00 37,968,499.00 2.38
132,657,352.00 8.32

CENTAMIN NPV GBP 47,387.00 11,208,833.00 0.70
11,208,833.00 0.70

TERNIUM ADR -SPONS.- usD 8,318.00 13,330,851.00 0.84
13,330,851.00 0.84

AMMB HOLDINGS MYR 73,300.00 5,729,933.00 0.36
GAMUDA MYR 83,671.00 7,655,288.00 0.48
GENTING MALAYSIA MYR 95,400.00 6,066,722.00 0.38
HONG LEONG BANK MYR 15,900.00 5,627,105.00 0.35
INARI AMERTRON MYR 87,300.00 3,708,396.00 0.23
MALAYAN BANKING BHD MYR 218,000.00 41,151,119.00 2.58
MISC BHD MYR 50,000.00 9,626,845.00 0.60
PPB GROUP MYR 17,800.00 7,954,941.00 0.50
PUBLIC BANK MYR 81,300.00 33,717,837.00 2.12
RHB BANK BERHAD MYR 64,100.00 7,717,538.00 0.48
SIME DARBY PROPERTY MYR 241,200.00 4,122,602.00 0.26
TENAGA NASIONAL MYR 111,300.00 32,507,720.00 2.04
165,586,046.00 10.38

ARCA CONTINENTAL MXN 33,800.00 15,845,175.00 0.99
COCA-COLA FEMSA -UNITS- MXN 22,200.00 10,422,667.00 0.65
CORPORACION INMOBILIARIA VESTA MXN 20,400.00 3,286,101.00 0.21
GFNORTE FINANCIERO BANORTE "O° MXN 98,800.00 36,060,307.00 2.26
GRUMA "B" MXN 8,340.00 9,505,630.00 0.60
GRUPO AEROPORT.DEL CENTRO NORTE "B* MXN 12,000.00 5,925,079.00 0.37
ORBIA ADVANCE CORP MXN 42,900.00 6,689,102.00 0.42
PROMOTORA OPERADORA INFRAESTRUCTURA MXN 9,320.00 7,144,701.00 0.45
REGIONAL SAB DE CV A" MXN 10,900.00 3,116,371.00 0.20
WAL-MART DE MEXICO MXN 162,700.00 41,925,662.00 2.63
139,920,795.00 8.78

INTERCORP FINANCIAL SERVICES usD 1,347.00 3,914,223.00 0.25
3,914,223.00 0.25

ALTUS PROPERTY VENTURES PHP 1,195.00 107,461.00 0.01
GLOBE TELECOM PHP 1,195.00 5,347,208.00 0.34
INTERNATIONAL CONTAINER TERMINAL PHP 58,230.00 12,902,072.00 0.81
METRO PACIFIC INVESTMENTS PHP 722,000.00 5,774,677.00 0.36
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METROPOLITAN BANK & TRUST PHP 96,798.00 7,742,067.00 0.49
PLDT PHP 3,920.00 10,592,168.00 0.67
PUREGOLD PRICE CLUB PHP 40,600.00 4,067,847.00 0.26
ROBINSONS LAND PHP 88,700.00 3,351,613.00 0.21
SECURITY BANK PHP 17,830.00 3,969,880.00 0.25

53,854,993.00 3.40
OOREDOO QAR 41,224.00 7,956,948.00 0.50
THE COMMERCIAL BANK (Q-S.C.) QAR 154,702.00 17,389,819.00 1.09

25,346,767.00 1.59
AFRICAN RAINBOW MINERALS ZAR 4,240.00 4,388,020.00 0.28
ANGLO AMERICAN PLATINUM ZAR 2,185.00 16,749,579.00 1.05
ASPEN PHARMACARE HOLDINGS ZAR 13,043.00 11,532,590.00 0.72
BID CORPORATION ZAR 12,186.00 21,375,220.00 1.34
EXXARO RESOURCES ZAR 7,472.00 6,042,736.00 0.38
FORTRESS REIT "A*" ZAR 47,833.00 3,690,483.00 0.23
GOLD FIELDS ZAR 31,130.00 30,918,443.00 1.94
GROWTHPOINT PROPERTIES ZAR 95,881.00 7,979,852.00 0.50
HARMONY GOLD MINING ZAR 19,089.00 8,111,545.00 0.51
IMPALA PLATINIUM HOLDINGS ZAR 27,317.00 19,554,146.00 1.23
KUMBA IRON ORE ZAR 2,336.00 6,713,118.00 0.42
MOMENTUM METROPOLITAN HOLDINGS ZAR 37,588.00 4,143,921.00 0.26
MR. PRICE GROUP ZAR 10,274.00 9,158,102.00 0.57
OLD MUTUAL ZAR 172,560.00 12,875,167.00 0.81
THE FOSCHINI GROUP ZAR 9,173.00 3,676,212.00 0.23

166,909,134.00 10.47
BANCO SANTANDER -ADR SPONS.- (BRL) usD 65,058.00 36,436,787.00 2.29

36,436,787.00 2.29
AKBANK TRY 116,055.00 11,086,918.00 0.70
ASELSAN TRY 12,496.00 6,353,645.00 0.40
FORD OTOMOTIV TRY 2,700.00 3,026,921.00 0.19
HACI OMER SABANCI HOLDING TRY 39,079.00 5,661,321.00 0.36
TURK TELEKOM TRY 19,138.00 2,429,692.00 0.15
TURKCELL ILETISIM HIZMET TRY 44,854.00 11,593,391.00 0.73
TURKIYE VAKIFLAR BANKASI TRY 38,181.00 3,179,557.00 0.20
ULKER BISKUVI SANAYI TRY 5,450.00 2,063,749.00 0.13

45,395,194.00 2.86
AIR ARABIA AED 171,693.00 6,192,344.00 0.39
ARAMEX AED 52,122.00 5,272,754.00 0.33
DP WORLD usD 6,877.00 12,110,242.00 0.76
EMAAR PROPERTIES AED 214,073.00 17,136,491.00 1.08
EMIRATES NBD AED 98,074.00 25,479,152.00 1.60
EMIRATES TELECOMMUNICATIONS GROUP AED 91,694.00 44,363,135.00 2.79
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110,554,118.00 6.95

ANGLO AMERICAN GBP 17,652.00 43,290,099.00 2.72
MEDICLINIC INTERNATIONAL GBP 17,206.00 6,026,743.00 0.38
49,316,842.00 3.10

SOUTHERN COPPER usD 3,211.00 13,328,708.00 0.84
13,328,708.00 0.84

FPT CORPORATION VND 25,938.00 5,495,594.00 0.35
HOA PHAT GROUP VND 56,260.00 6,997,968.00 0.44
MILITARY COMMERCIAL JOINT S BANK VND 56,030.00 4,316,842.00 0.27
VIETNAM DAIRY PRODUCT VND 24,070.00 12,590,339.00 0.79
29,400,743.00 1.85

1,570,148,513.00 98.58

26,173,679.00 1.64

(3,515,630.00) 0.22)

1,592,806,562.00 100.00

(2020 30 W)

UCl

12
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2020 30
(
) 0.05 Subscription Tax(
) Subscription Tax
Subscription Tax 2016 7 23 174(2)
0.01
- 1
( )
( )
- 0.25
2020 30
( )
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« )
(280,432,320.00)

C )
(438,017,129.00)

2020 31

D

37,036,051,829.00

-263,294,004.00

D

36,772,757,825.00

-

1,850,000,000.00

40,666,989.00

1,9

196,960,478.00

38,860,385,292.00

D

894,715,301.00

1,891,129.00

2

964,555.00

¢ 9

2,933,757.00

900,504,742.00

2020

31

37,959,880,550.00

2019

30

31,802,760,257.00

2018

30

18,441,798,422.00

31

( )

31,802,760,257.00

D

67,462,686.00
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31,219.00
67,493,905.00

( 3 10,353,232.00
5,176,451.00
3,495,409.00

4 4,974,638.00
C 2 1,698,618.00
D 796,314.00

26,494,662.00
40,999,243.00

- ( D -402,517,590.00
- (D 60,623,514.99
- 232,600,447 .00
- (QD) 1,318,750.01

-66,975,635.00

91,729,081.00
- -67,403,442.00
-42,649,996.00

24,483,875,161.00

-18,283,934,114.00

( D -170,758.00
37,959,880,550.00

2020 31
( )
D
)

FRN BHP BILLITON FINANCE 15/20 "15° EUR 500,000.00 59,600,948.00 0.16
0.343% ANZ BANKING GROUP 15/20 -SR- JPY  1,200,000,000.00 1,200,900,000.00 3.16
1.69% TOYOTA FINANCE AUSTRALIA 17/20 -SR- usD 1,542,000.00 166,453,517.00 0.44
1.92% TOYOTA FINANCE AUSTRALIA 16/20 -SR-S AUD 2,351,000.00 156,781,606.00 0.41
7.75% TELSTRA CORP 10/20 -SR- AUD 1,200,000.00 81,275,953.00 0.21
1,665,012,024.00 4.38

2.50% SINOPEC GROUP OVERSEAS 15/20 usD 3,286,000.00 355,341,833.00 0.94
355,341,833.00 0.94

0.289% ROYAL BANK OF CANADA 15/20 -SR- JPY 700,000,000.00 700,441,000.00 1.85
1.65% PROVINCE OF ONTARIO 10/20 S.105 -SR- JPY 100,000,000.00 100,303,160.00 0.26
2.50% TORONTO-DOMINION BANK 15/20 -SR- usD 3,333,000.00 360,911,055.00 0.95
1,161,655,215.00 3.06
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0.15% NORDEA BANK 17/20 -SR-S SEK 29,000,000.00 311,471,988.00 0.82
311,471,988.00 0.82

0.435% CREDIT AGRICOLE 15/20 S7 -SR- JPY 200,000,000.00 200,160,000.00 0.53
0.473% BPCE 15/20 S10 -SR- JPY 500,000,000.00 500,550,000.00 1.32
700,710,000.00 1.85

1.125% SHANGHAI ELECTRIC 15/20 -SR-S EUR 3,400,000.00 405,658,409.00 1.07
405,658,409.00 1.07

0.10% JAPAN 18/20 -SR- JPy  1,500,000,000.00 1,500,135,000.00 3.95
3.23% MIZUHO BANK 15/20 -SR- AUD 2,943,000.00 196,716,202.00 0.52
1,696,851,202.00 4.47

FRN BANK OF CHINA LUX 17/20 -SR-S EUR 2,500,000.00 298,062,318.00 0.79
298,062,318.00 0.79

0.38% RABOBANK 15/20 -SR- S27 JPY 800,000,000.00 800,400,000.00 2.11
1.67% COOPERATIEVE RABOBANK U.A. 10/20 - SR- JPY 100,000,000.00 100,498,000.00 0.26
1.75% BMW FINANCE NV 15/20 -SR-S SEK 6,000,000.00 64,687,472.00 0.17
965,585,472.00 2.54

0.30% SHINHAN BANK 18/20 SA -SR-S JPY 300,000,000.00 300,010,830.00 0.79
4._25% EXPORT-IMPORT BANK OF KOREA 14/20 - SR- AUD 1,550,000.00 103,556,151.00 0.27
403,566,981.00 1.06

0.43% SANTADER CONSORT FINANCE 17/20 -SR- S JPY 200,000,000.00 200,138,860.00 0.53
200,138,860.00 0.53

0.292% SVENSKA HANDELSBKORT BANK 15/20 - SR- JPY 900,000,000.00 900,765,000.00 2.37
900,765,000.00 2.37

0.00% CITY OF LAUSANNE 19/20 CHF 6,000,000.00 675,670,654.00 1.78
675,670,654.00 1.78

3.497% BP CAPITAL MARKETS 13/20 -SR- CAD 8,000,000.00 612,780,577.00 1.61
612,780,577.00 1.61

0.275% PROCTER & GAMBLE 15/20 -SR- JPY 900,000,000.00 900,190,890.00 2.37
2.60% COCA-COLA 16/20 -SR- AUD 3,000,000.00 200,192,703.00 0.53
1,100,383,593.00 2.90

11,453,654,126.00 30.17

2.15% COMMONWEALTH BANK OF AUSTRALIA 14/20 -SR-S usD 629,000.00 67,956,088.00 0.18
2.32% TOYOTA FINANCE AUSTRALIA 17/20 -SR- AUD 3,776,000.00 252,208,597.00 0.66
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3.91% COMMONWEALTH BANK AUSTRALIA 15/20 -SR- NZD 3,000,000.00 194,786,351.00 0.51
514,951,036.00 1.35

0.312% NORDEA BANK 15/20 S8 -SR- JPY 100,000,000.00 100,049,000.00 0.26
100,049,000.00 0.26

0.437% BPCE 15/20 S.11 -SR- JPY 300,000,000.00 300,663,000.00 0.79
0.494% BFCM 15/20 -SR- JPY 800,000,000.00 801,456,000.00 2.11
2.72% BNP PARIBAS 15/20 -SR- AUD 539,000.00 36,058,647.00 0.09
1,138,177,647.00 2.99

0.36% SHINHAN BANK 17/20 S7 -SR- JPY 400,000,000.00 400,072,000.00 1.05
400,072,000.00 1.05

0.46% LLOYDS BANK 15/20 -SR- JPY 500,000,000.00 500,340,000.00 1.32
500,340,000.00 1.32

2,653,589,683.00 6.97

C.PAP. BAYERISCHE LANDESBANK 31/03/20 EUR 5,000,000.00 596,062,050.00 1.57
596,062,050.00 1.57

C.PAP. CNPC FINANCE HK 07/04/20 usD 2,000,000.00 216,111,371.00 0.57
CD CHINA DEVELOPMENT BANK (HK) 06/05/20 usD 3,000,000.00 323,717,607.00 0.85
539,828,978.00 1.42

C.PAP. SODEXO FINANCE 31/03/20 EUR 2,000,000.00 238,424,820.00 0.63
238,424,820.00 0.63

TBI JAPAN 06/04/20 S.879 -SR- JPY  3,500,000,000.00 3,500,098,000.00 9.22
TBI JAPAN 07/05/20 -SR- JPY  1,200,000,000.00 1,200,248,400.00 3.16
TBI JAPAN 10/04/20 S.862 -SR- JPY  4,190,000,000.00 4,190,213,690.00 11.04
TBI JAPAN 13/04/20 -SR- S.881 JPY  4,231,000,000.00 4,231,291,939.00 11.15
TBI JAPAN 18/05/20 S.888 -SR- JPY  1,000,000,000.00 1,000,270,000.00 2.64
TBI JAPAN 20/04/20 -SR- S.883 JPY  1,393,900,000.00 1,394,051,935.00 3.67
TBI JAPAN 27/04/20 -SR- JPY 660,000,000.00 660,098,340.00 1.74
16,176,272,304.00 42.62

C.PAP. HITACHI INTERNATIONAL (NL) 31/03/20 EUR 6,000,000.00 715,274,460.00 1.88
C.PAP. HITACHI INTERNATIONAL (NL) 31/03/20 EUR 1,000,000.00 119,212,410.00 0.31
C.PAP. WURTH FINANCE INTERNATIONAL 31/03/20 EUR 6,500,000.00 774,880,665.00 2.04
CD ABN AMRO BANK 07/07/20 usD 5,000,000.00 538,197,359.00 1.42
2,147,564,894.00 5.65

0.437% BPCE 15/20 S.11 -SR- JPY 300,000,000.00 300,663,000.00 0.79
0.494% BFCM 15/20 -SR- JPY 800,000,000.00 801,456,000.00 2.11
2.72% BNP PARIBAS 15/20 -SR- AUD 539,000.00 36,058,647.00 0.09
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1,138,177,647.00 2.99

0.36% SHINHAN BANK 17/20 S7 -SR- JPY 400,000,000.00 400,072,000.00 1.05
400,072,000.00 1.05

0.46% LLOYDS BANK 15/20 -SR- JPY 500,000,000.00 500,340,000.00 1.32
500,340,000.00 1.32

2,653,589,683.00 6.97

C.PAP. BAYERISCHE LANDESBANK 31/03/20 EUR 5,000,000.00 596,062,050.00 1.57
596,062,050.00 1.57

C.PAP. CNPC FINANCE HK 07/04/20 usD 2,000,000.00 216,111,371.00 0.57
CD CHINA DEVELOPMENT BANK (HK) 06/05/20 usb 3,000,000.00 323,717,607.00 0.85
539,828,978.00 1.42

C.PAP. SODEXO FINANCE 31/03/20 EUR 2,000,000.00 238,424,820.00 0.63
238,424,820.00 0.63

TBI JAPAN 06/04/20 S.879 -SR- JPY  3,500,000,000.00 3,500,098,000.00 9.22
TBI JAPAN 07/05/20 -SR- JPY  1,200,000,000.00 1,200,248,400.00 3.16
TBI JAPAN 10/04/20 S.862 -SR- JPY  4,190,000,000.00 4,190,213,690.00 11.04
TBI JAPAN 13/04/20 -SR- S.881 JPY  4,231,000,000.00 4,231,291,939.00 11.15
TBI JAPAN 18/05/20 S.888 -SR- JPY  1,000,000,000.00 1,000,270,000.00 2.64
TBI JAPAN 20/04/20 -SR- S.883 JPY  1,393,900,000.00 1,394,051,935.00 3.67
TBI JAPAN 27/04/20 -SR- JPY 660,000,000.00 660,098,340.00 1.74
16,176,272,304.00 42.62

C.PAP. HITACHI INTERNATIONAL (NL) 31/03/20 EUR 6,000,000.00 715,274,460.00 1.88
C.PAP. HITACHI INTERNATIONAL (NL) 31/03/20 EUR 1,000,000.00 119,212,410.00 0.31
C.PAP. WURTH FINANCE INTERNATIONAL 31/03/20 EUR 6,500,000.00 774,880,665.00 2.04
CD ABN AMRO BANK 07/07/20 usD 5,000,000.00 538,197,359.00 1.42
2,147,564,894.00 5.65

CD CHINA CONSTRUCTION BANK (SG) 11/06/20 usb 2,500,000.00 269,244,973.00 0.71
269,244,973.00 0.71

C.PAP. WOORI BANK (UK) 31/03/20 EUR 4,000,000.00 476,849,640.00 1.26
CD CHINA CONSTRUCTION BANK (KR) 12/08/20 usD 3,500,000.00 375,739,938.00 0.99
CD WOORI BANK 22/05/20 EUR 2,500,000.00 298,018,985.00 0.79
1,150,608,563.00 3.04

C.PAP. EURFIMA 14/04/20 usD 6,600,000.00 712,970,209.00 1.88
712,970,209.00 1.88

C. PAP. RECKITT BENCKISER TREASURY 31/03/20 EUR 1,000,000.00 119,212,410.00 0.31
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CD QATAR NATIONAL BANK (UK) 14/04/20 EUR 6,000,000.00 715,324,815.00 1.88
834,537,225.00 2.19

22,665,514,016.00 59.71

36,772,757,825.00 96.87

1,850,000,000.00 4.87

-894,715,301.00 -2.36

231,838,026.00 0.62

37,959,880,550.00 100.00

(2020 31 W)

(CHF EUR JPY UsD)
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2020 31 ( )
2020 30

2020 31

0.05 174 (2)
0.01

2020 31
/ c )y ¢ )y ¢ ) C ) C )
« )
- 0.15%  0.10%  0.30%  0.60%  0.00% -
( )
2020 31
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- 0.10% -
2020 31
( )
( ) (
)
( )
( ) ( )
2020 31
)
25.00 Japan 3M Euro JPY 2020/06/15 JPY -625,000,000.00
2020 31
EUR 2,500,000.00 JPY 298,207,869.00 2020/04/03
JPY 1,141,485,967.00 AUD 15,598,668.55 2020/09/10
JPY 677,580,022.00 CAD 8,279,760.02 2020/11/09
JPY 657,387,983.00 CHF 6,000,000.00 2020/05/07
JPY 2,097,494,434.00 EUR 17,440,000.49 2020/05/22
JPY 217,284,474.00 NZD 3,058,650.00 2020/04/22
JPY 408,965,301.00 SEK 35,148,500.00 2020/10/06
JPY 3,380,520,740.00 uSsD 31,534,191.65 2020/12/14
2020 31 196,960,478.00
(CFD CDS)
2020 31
- JPY 212,420,000.00
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2020 30
465,671,323
2,590,089
( ) 463,081,234
692,178,758
( ) 6,690
)
) )
)
(
)
X))

64/100



EDINETOOOO
O000O0000O00O0oo(EL439)
Ooooooooooooooooooad

65/100



)
2020 10
20,000 ( 10,000
1,563 ( 800 763 )
2018 10 10
2018 12 14
)
(
( )
2020 10
)
121 1,933,286,931,069
25 87,406,085,947
146 2,020,693,017,016
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)
)
34 35
(2018 12 31 ) (2019 12 31 )
3,711,860 4,506,488
79,027 78,871
1,685,428 2,295,464
83,663 -
263,070 448,435
11,075 13,874
5,834,126 7,343,134
194,447 187,123
126,555 122,817
321,002 309,941
50,121 36,066
831 831
50,953 36,898
5,190 5,433
284,554 286,676
785,394 891,796
1,075,138 1,183,907
1,447,094 1,530,747
7,281,220 8,873,881
)
34 35
(2018 12 31 ) (2019 12 31 )
32,961 25,546
907,510 1,272,877
264,097 382,635
- 337,277
588,498 1,081,528
103,729 116,692
1,896,797 3,216,556
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)

2,400,000 2,400,000
360,643 140,138
81,540 81,736
2,842,183 2,621,875
4,738,981 5,838,431
200,000 200,000
50,000 50,000
2,292,176 2,784,524
2,292,176 2,784,524
2,342,176 2,834,524
2,542,176 3,034,524
62 925
62 925
2,542,239 3,035,449
7,281,220 8,873,881
( )

34 35

2018 2019

2018 12 31 )

2019 12 31 )

14,781,311 16,420,074
1,302,354 1,487,877
16,083,665 17,907,952
9,004,895 9,941,917
336,376 344,051
163,385 184,540
1,340,587 1,459,077
394,917 405,398
54,988 67,770
263,151 290,584
12,423 12,802
2,948 2,981
4,528 5,831
11,578,202 12,714,954
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120,350 122,116
1,856,527 1,865,795
474,775 376,353
488,893 1,037,268
127,937 151,720
66,628 71,096
347,815 354,515
236,714 56,799
73,103 78,558
18,691 34,152
35,910 29,741
32,905 30,152
177,587 214,632
4,057,841 4,422,905
447,621 770,092
50 22
2 956
3,046 1,680
3,099 2,659
10,250 45,625
14,411 -
2,561 3
27,222 45,628
423,498 727,123
423,498 727,123
79,910 341,559
66,756 106,783
146,666 234,775
276,832 492,347
)
34 (2018 2018 12 31 )
« )
200,000 - - -| 50,000[ 2,171,640 2,221,640
1,200,000 1,200,000 -| 1,200,000 - - -
1,200,000 -l 1,200,000[ 1,200,000 - - -
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-| 1,200,000 1,200,000 - - - -
- -| 2,400,000 2,400,000 - 156,295 156,295
- - - - - 276,832| 276,832
« ) ) ) ) ) ) ) )
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