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1 BUONI 3,500,000 13,127.13 459,449,823 13,111.62 458,906,947  1.45 2022/9/15| 4.05)
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ITES
2 NORWEGIAN 28,000,000 1,313.36 367,743,137 1,302.46 364,690,347 3| 2024/3/14) 3.22)
(GOVERNMENT
3 MEX BONOS 67,000,000 534.18 357,904,186 543.07 363,857,717|  5.75| 2026/3/5| 3.21]
DESARR FIX RT
4 INTER-AMERICAN 4,000,000 9,128.86 365,154,461 9,070.32 362,812,976 3.1 2028/2/22| 3.20)
DEVEL BK
5 POLAND 12,000,000 3,020.56 362,467,336 3,004.10) 360,492,128 2.5 2024/4/25) 3.18
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20 DEVELOPMENT BK 2,100,000 10,768.65 226,141,808 10,728.18 225,291,969 2.5/2022/10/18) 1.98
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INVESTMENT BANK
22 PROVINCE OF 2,500,000 8,876.18 221,904,620 8,852.58 221,314,561  2.75| 2025/9/1| 1.95)
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26 BUONI 1,200,000 13,739.79 164,877,582 13,819.77 165,837,324]  1.85 2025/7/1| 1.46|
POLIENNALI DEL
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27 POLAND 5,200,000 3,146.28 163,606,878 3,155.99 164,111,737 2.75 2028/4/25| 1.44
(GOVERNMENT BOND
28 BUONI 1,200,000 12,905.58 154,867,066 12,973.02 155,676,245 0.35| 2025/2/1| 1.37,
POLIENNALI DEL
ITES
29 150,000,000 100.48 150,730,500 100.18 150,270,000 0.4] 2040/6/20] 1.32
30 PROVINCE OF 1,600,000 8,487.39 135,798, 280) 8,511.64 136,186,264]  2.05| 2030/6/1| 1.20)
IALBERTA
50.50)
8.17
21.83
80.51
) ()
1 11,000,000 100.01] 11,001,381 100.01 11,001,381 — 2021/72/15/91.11
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(6 10 )(021
03 )
T-NOTE (5 ) 55 6,923,554.8 716,587,921 6,934,726.7, 717,744,212 6.33
(2021 03 )
T-NOTE  (ULTRA 42 6,560,625.16 679,024,706 6,552,000 678,132,000  5.98
10 )(2021 03
10 4 593,680 47,987,154 595,040 48,097,083  0.42
(021 03 )
BUNDS (2021 9 1,597,500 202,802,625 1,599,300 203,031,135  1.79
03 )
SCHATZ (2021 70 7,866,950 998,709,303 7,859,600 997,776,220 8.81
03 )
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10 5 735,079.25 57,953,647 736,448.15 58,061,572  0.51
. )(2021
g;LT )(2021 11 1,472,240 205,848,596 1,488,410 208,109,486  1.83
2020 12 1
1 ()
1 (2019 5 15 ) 1,632 1,632 1.0084 1.0084
2 (2020 5 15 ) 2,251 2,251 1.0063 1.0063
2019 12 2,890 — 1.0158 —
2020 1 2,810 — 1.0225 —
2 2,509 — 1.0241 —
3 2,155 — 1.0030 —
4 2,252 — 1.0031 —
5 2,227, — 1.0102 —
6 2,260 — 1.0133 —
7 2,223 — 1.0208 —
8 2,199 — 1.0210 —
9 2,253 — 1.0220 —
10 2,321 — 1.0226 —
11 2,362 — 1.0270 —
12 2,663 — 1.0283 —
1
1 2018 8 17 2019 5 15 0.0000
2 2019 5 16 2020 5 15 0.0000
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50,382,316 13,023,179

2,196,494 ,597 2,358,539,238

20,000,000 1,300,000

2,266,876,913 2,372,862,417

2,266,876,913 2,372,862,417

420,778 370,910

12,059,162 10,870,394

46 11

2,450,589 2,160,158

14,930,575 13,401,473

14,930,575 13,401,473

2,237,895,396 2,303,285,004

14,050,942 56,175,940

9,335,108 8,333,784

2,251,946,338 2,359,460,944

2,251,946,338 2,359,460,944

2,266,876,913 2,372,862,417

2 3
2019 5 16 2020 5 16
2019 11 15 2020 11 15

26,834,405 53,444,641

26,834,405 53,444,641
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11,070,000 10,870,394
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29,345,037
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4,967,335,375
826,917,331
2,116,225,373
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6,754,471
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9,479,019,918

9,479,019,918

57,388,839
179,300,000
1,193
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8,739,385,445

502,944,441

9,242,329,886

9,242,329,886

9,479,019,918
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2,677,276,714

2,663,845,756

2,590,595,948

1.0283

2020 12 30

19,414,207,057

8,090,291,015

11,323,916,042

10,651,025,830

1.0632

27171



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

2020 12 30

12,074,653

12,074,653

12,102,108

0.9977

28/71



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

o
2020 12 17,180
20,000,000
5,150,693

@
@

29/71



(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 11 30

30/71



EDINETOOOO

00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

( )
1,002 34,133,915
187 812,813
14 6,053,475
483 1,657,715
1,686 42,657,919
( )
( 38 59
)
52
38 ) 38 57
( 19 8 6 52 )
193 2 1 (2019 4 1
31 ) (2020 4 1 2020 9 30 )
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

31/71

19 8

52

2020 3



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOooooooooooooooooOoood

15 14
98,917 97,509
714 645
320 295
393 349
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

32/71




EDINETOOOO

00000000000 DO00O0O((EL2460)
OOooooooooooooooooOoood

11,729 11,729
2,000 2,000
56,014 54,360
685 685
55,329 53,675
24,606 24,606
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

33/71




EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

10,115 10,067
28,433 28,055
31,843 30,751
( 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 )
( )

34/71



EDINETOOOO
00000000000 DO00O0O((EL2460)
Oodoooooooooooooooood

17,180 11,729 | 2,000 13,729 685 24,606 29,876 55,168 86,078

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

35/71



EDINETOOOO
00000000000 DO00O0O((EL2460)
O00oodooodooddoononoOonon

1,653 1,653 1,653
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 )

36/71



@

@

®

Q)

8

EDINETOOOO
00000000000 DO00O0O((EL2460)
OOo0oooooooooooooooood

39 2020 3 31

28 2018 2 16 44

g A W N B

29 2020 3 31
30 2020 3 31

37/71



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

2022 3

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

38/71



EDINETOOOO
00000000000 DO00O0O((EL2460)
O00oodooodoondoooOooOod

(

)

(2019 3 31 ) (2020 3 31 )
1,434 1,296
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 )
5,150,603 5,150,693
2018 5 14
24,826
4,820
2018 3 31
2018 6 25

39/71



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

2019 5 15
25,650
4,980
2019 3 31
2019 6 28
( 2019 4 2020 3 31 )
5,150,693 5,150,693
2019 5 15
25,650
4,980
2019 3 31
2019 6 28
)
2020 5 19
23,950
4,650
2020 3 31
2020 6 30
2018 4 2019 3 31

40/71



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

2019 3 31
( )

@ 1,562 1,562 -
@ 45,493 45,493 -
©) 25,246 25,246 -
® 5,933 5,933 -
5) 19,900 19,900 -
19,900 19,900 -

98,136 98,136 -

(6) 16,709 16,709 -
0 0 -

25 25 -

7,724 7,724 -

7,422 7,422 -

1,535 1,535 -

41/71



EDINETOOOO
00000000000 DO00O0O((EL2460)
O00oodooodoooooooOoood

Q) 11,704 11,704 -
(8) 1,560 1,560 -
29,974 29,974 i}
1
@
@
(€©)) )
®)
(©) ) (€))
2 1,562 12,631
1,100 938 161
3
( )
1 5
1 10
5 10
1,562 - - -
45,493 - - -

42/71



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooood

25,246 - - -

5,933 - - -

19,900 - - -

98,136 - - -

2019 4 2020 3 31

43/71



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

2020 3 31
( )
[¢)) 2,626 2,626 -
&) 41,524 41,524 -
®) 23,936 23,936 -
4) 4,336 4,336 -
(%) 24,399 24,399 -
24,399 24,399 -
96,823 96,823 -
(6) 15,279 15,279 -
0 0 -
3 3 -
6,948 6,948 -
7,262 7,262 -
1,063 1,063 -
) 10,290 10,290 -
®) 1,564 1,564 -
27,134 27,134 -
1
@
@
©) ©)

®

44/71



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

Q) ) ®
2 1,437 10,171
2,416 117 2,298
707 1,591
3

( )

1 5

1 10

5 10
2,626 - - -
41,524 - - -
23,936 - - -
4,336 - - -
24,399 - _ _
96,823 - - -

2018 4 2019 3 31
(2019 3 31 )

(2019 3 31 )

(2019 3 31 )

(2019 3 31 )

45/71



( ) ( ) (
19,900 19,900
19,900 19,900
19,900 19,900
2018 4
2019 4 2020 3 31
(2020 3 31 )

(2020 3 31 )

(2020 3 31 )

(2020 3 31 )

( ) ( ) ( )
4,400 4,400
19,999 19,999
24,399 24,399
24,399 24,399

46/71

EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

2019 3 31



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

2019 4 1 2020 3 31

(

2018 4

2019 3 31 )

@

@

®

Q)

21,398
951
179

1,672
737
71

15

23,551

17,373
434
241
483
579

17,469

20,181
17,469

2,712
3,369

6,082
5,084
220

1,218

3,219
2,001

1,218

951
179
434
598

38

1,255

47/71




®)

(©)

47%
41%
12%

0%

100%

197

0.7%
0.4%
2.5%

EDINETOOOO
00000000000 DO00O0O((EL2460)
OOooooooooooooooooOoood

2019 4 1

2020 3 31 )

@

@

23,551
1,034
154
138
858

17

23,761

17,469
436
393
566
666

17,413

48/71




®

©)

®)

(®)

EDINETOOOO
00000000000 DO00O0O((EL2460)
OOooooooooooooooooOoood

20,462
17,413

3,048
3,299

6,347
4,764
185

1,766

3,311
1,545

1,766

1,034
154
436
572

35

1,289

57%
24%
12%
%
0%

100%

202

0.6%
0.5%
2.5%

(2019 3 31 )

(2020 3 31 )

49/71



EDINETOOOO
00000000000 DO00O0O((EL2460)
OO00oodooodooddoononOonon

1,175 1,235

998 1,026

51 762

708 462

288 285

172 177

171 171

192 167

148 148

82 97

633 219

4,625 4,754

1,295 1,532

3,329 3,222

15 4

620 478

635 483

2,694 2,738
31.0 31.0

(
0.1 0.0
5.6 4.4
2.6 2.6
0.6 0.7
0.3 0.2
1.3 0.4
29.1 29.1
( 2018 4 2019 3 31 )

50/71

90%



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

90%
10%
(2019 4 2020 3 31 )
90%
90%
10%
(2018 4 2019 3 31 )
( ) ( ) ( )
3,000
*q
594,492 ( ) )
3,000
( ) 100
]_ -

51/71



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

C ) C ) C )
10,000
34,646 6,410
C ) "
(D)
)
( 2019 4 2020 3 31 )
C ) C ) C )

52/71



EDINETOOOO

00000000000 DO00O0O((EL2460)
O00oodooodooddooonoonod

10,000
31,378 5,536
«C a
20,000 19,999
2
0 0
)
(G
(G
2018 4 1 ( 2019 4 1
2019 3 31 ) 2020 3 31 )
16,882 89 16,557 31
4,984 30 4,658 88
25,672 23,996
25,672 23,996
5,150,693 5,150,693

53/71



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

2020 9 30

( )

2,307
40,828
10,500
24,249

4,560

894
14
83,326

2,998
5,462
5,461
0
15,942
1,701
10,171
1,429
2,003
636
24,403

107,730

2020 9 30

( )

11,513
0

0
6,651
4,007
853
9,953
1,444
2,005
147
25,063

3,350

579
1,371
5,300

30,364

77,365
17,180
13,729
11,729

2,000
46,455

54/71



EDINETOOOO

00000000000 DO00O0O((EL2460)
OOo0ooooooooooooooOoood

685
45,770
24,606
21,163

0
0

77,366

107,730

2020 4 1
2020 9 30

( )

52,814
7,648
178

60,641

16,811
11,994

3,835
32,641

13,883

14,115

6,145

33

20,227

2,228

445

22,011

5,226

739

16,045

(

2020 4 1

2020 9 30 )

55/71



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOo0oodooodooddoononoOoOod

17,180 11,729 | 2,000 13,729 685 24,606 29,069 54,360 85,270

23,950 23,950 23,950

16,045 16,045 16,045

7,905 7,905 7,905

17,180 11,729 | 2,000 13,729 685 24,606 21,163 46,455 77,365

10 10 85,281

23,950

16,045

10 10 10

10 10 7,915

0 0 77,366
@)
@

(
)

56/71



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOooooooooooooooooOoood

(€))
1998 4 1
( 2016 4 1
@)
G )
(€))
@)
(©)
O)
( 2
8 )
39 2020 3 31
28 2018 2 16 44
2020 9 30

648

57/71




EDINETOOOO
00000000000 DO00O0O((EL2460)
OOo0ooooooooooooooOoood

2020 4

1

2020 9 30

180
1,125

4,540
1,360

10

71
26
2,130

36

406

2020 4
2020 9

1

5,150,693

5,150,693

2020 5 19

B o DN

23,950
4,650

2020 3 31

2020 6 30

2020

2020 4 1

9 30

2020 9 30

58/71



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

( )
@ 2,307 2,307 -
) 40,828 40,828 -
®3) 24,249 24,249 -
® 4,560 4,560 -
®)
10,500 10,500 -
82,445 82,445 -
(6) 11,513 11,513 -
0 0 -
0 0 -
6,651 6,651 -
4,007 4,007
853 853 -
Q) 9,953 9,953 -
(®) 1,444 1,444 -
22,911 22,911 -
1
@
@)
3 (€Y
®)

®

)

©))

59/71



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

1,701 10,171

35 35

2020 9 30

(2020 9 30 )

(2020 9 30 )

(2020 9 30 )

10,500 10,500 -
10,500 10,500 -
10,500 10,500 -
( )
2020 4 1
2020 9 30
1,371
1,371

2020 4 1 2020 9 30 )

60/71



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

€))
@
90%
90%
©)
10%
2020 4 1
2020 9 30
15,020 52
3,115 15
()
16,045
16,045
5,150
€Y}
@ (b) ©
35,000 (
)

2020 11

61/71



O]

EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

@

(b)

©

10,000

512,204

2020 11

62/71



EY

63/71

EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

(

1

2 XBRL

64/71



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

65/71



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

66/71



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

(

)

XBRL

67/71



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

68/71



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

69/71



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

70/71



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

(

)

XBRL

7171



	表紙
	本文
	１有価証券届出書の訂正届出書の提出理由
	２訂正の内容
	第二部ファンド情報
	第１ファンドの状況
	第３ファンドの経理状況

	第三部委託会社等の情報
	第１委託会社等の概況
	第２その他の関係法人の概況


	監査報告書

