EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

2021 12

35 2020 16 2020 11 16

03 5524 8161

1/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

12

2/143



EDINETOOOO
0 o o = 222
ooooodooodooodnoodd

12

12

3/143



EDINETOOOO
00000000000 DO00D00O00O0O(EL2422)
Ooooooooooooooooooad

https://www.toushin.or.jp

4/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

BMERXBOBEREF (CIRETS 3 DOR— 2+UAT, 70—-NIL
BEEERZHFLEULLET . SBEOR—-FI7A)FH5, IESE
D=—RCEDLETHRUVWELITET,

# S EHAFPHTRN, EREELRITY M BIELTY TUREVWNET,) ZRENRE LET,

FEEERE » 20205 11 BEBNEOREHRETHY. REORENEEREUET.

BRMY TU R —FT2UF

HERMOEMFICEIC
BRELED.

BI1-DRESICED #100%
EHTY .

WEMNEAKBEOEMSEFIC
#W50%F DRELED .
BI1-0O&KFIVERSFIC |
L2EHTY,

kY TUMRR—R T30 H |

KEYITUV/RK—-bT3UF

RAEOBEMFICEIS
ERUET. KEOBNS

EERILREECES #100%
FATT.

1—0NE
F—ZAFUF ALF— FOR IZR=F

wosns | IEE—] | |Ell—

b e b e | e § e Fiip

AFUF FANUSYE FHEF URFPZF

-

Tiba L3 A58 MiLEHIL

m—

znn#?] RONZP  RAAY

FAUR

ZTNZTNOER TRITSNSEREERSFORENRTT

5/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

SN 1 —0ERRILEVWSBRUARVEEEEREFICLSER
T

ERNOEWMESCIRELET,

ERZEEC, SERMFCHARE. EREENRTISERNDSIMESFTITOCL
[CL2T, BRURIVEMATZDREOSBIMAZF D EIRE ZBRULET,

BHNBREFIKECH B BNMESICLBERTT,
BAMEEDOENIEARESE EBL TIERNICHEHDKECHYET,

W iRETOER

HAXOHBICEEESASHREROMEERIUH . IZHE
AR DEFNRELE. fEFmR e EABEZANICHRLET,

ZHKEOLEEZFELET.
EHETHFHRINZBESCE.EZANSMBONBETOTEN
EERLL, MBE0E R ELUE<BRTICLEBELET.
=7 &8 ERSFRENABSICE. FOEEEEL. @50@T
HREERSTILERELET,

REBRT DS OTEEFELET,
BEFhETHh SHMEHACEUASETT SMRERETEL. AFHBICRT
BEERENEETE AL REEEORS CHEESDIC
EALEY.

EROSHRFBETFRLET. (RN CIRATIES)
ERIOSHBIE T ENNICERIOE T (ISEHHIE_LR) 15
CEBEIC. AR ESHICRILET.

WEHE O ERFA T, BEICHIANSRIRERELET.
{BASEIRDRTE —BREALL&D, §CHROBEETRLT. BBITHLT
HBIRDEBABEETVET.

#EEOERE, -7 7Y REBEUTITON, -7 7Y ROBRAMER, RE—T7 2 FOEBERCHET,
FRTRE—T 7 BEICRBENETT.

HMRBAH SV EEEHAFICL TR EROLSBHERNTERVESHBUYET,

6/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

B 728 S ESHESORRICONT
SHEDERSERO1A—T
—RNICEFINETTSL —RRRICEFN LERTHL
fzFOMBR>ELFILET. AzFO@EERETFILET .

Lo bk

L)

% LEE—ENGESONETSE Y, v ERFICEVRLESBSHIBUET.

W NERBEEDOXEICONT

HO7 VR, BEDIEERRENEGREEICRELET,

B AEABHBOESOFBERTEITOT, HEKOBEICHL THRICLRD & ABERIAE
TEFEIH, —AT, HEXOAEICHLTASIIRS L ABRAERSUEMNBUET, FE,
LOP UFTIHRRELTAEABRBOREEZLET SIE| (WDDEABAYY) IFHTVEEA.

BEEBENERARTEDAA—Y

ARICE3 A RRREOEER PRSI 3 &5 FR A E O 2
AR—RTLRULET, ANX—ZTFELET.
¥

B & 8
2 B

¥ FElE—MBBBoORETSH Y. BeERFICEIURLESIBOHFBUET.

MEinEE

EAREER0ME (1—0.7[. XKFIL.-H) (2008 11 AX~ 20205 11 AXIRTE))

1{;35 SN A WEITEETTIN

170
160
150
140
130
120

E
W, s
S

70 ' . . . . ) ) . . ' '
2008711 2009/11 2000410 2000710 200210 20013711 2004411 20015411 20016411 20017411 2018411 2019411 2020/11
(/7. 8&)

= G |

e

7/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooodad

B N5 EIC2ONT

FLLRDREHE (2,5,8,11 AD 158 (KEBDHSIEEEXB) ) ICIRESHECHE
WO THBEITVETD,

TEDEIEAA-ITHEY, FHROD/BEEZHNRIT DIEDTEBYEE A,

HEN RN DEDZ S, DEETOBVWCEEHVET,

TR BT DB ZTLNDA A=

XEBTWE<HEI-AOES. EREBEBNICHEETNET. (BREDRKIC. BARK
FHHIA DY FEA) SEEESZITRYICESESICE., Bl EsHENFRE &
T2 TWEECRENBUET,

KF L IRFBSHICBHVSDE < EEL,

B oRNRRE, BRERREBEOBESZSOHEHNF ESIRALTER
REz538C (i ESHET,) EORHEELET,

Bt W HEERIL, EHESHNEEMHRKESEHRUTRELET, L. Sl
NEWmHDERDIBEE, HBEETDRVIELHVET,

8/143



EDINETOOOO
0 o o = 222

ENIENER R NG SRR ICRIT BB EEIE

@sERLlL. EERONSLERAY, wamr | QLSRR

DRAEHNSIILONETOT, FEEH P
HIONBE, TORMELS, BRGH o
TS, BAEORAE

@SB &, SHHMEPICRELZNE (BHEZFRORSFMES LUFBRESOTHER)
ZBATHIONSBEENBYET ., T0HES. BHREOOREBRSAMREE LHEAT
TETDEICRYET,.

Flz. HEEOKER, HTULEHEMRICHSIT 77V FOPRFRETTEDTEBY EE Ao

sTHEPCRELEIREBATZILDNSES
AN BrSERAFEES ERUEES AR BNSEEREN TELCES
10,5508
10,500/ ,_--_"_f_’ ( ]

10,500

BIEARE ARG RN aEAREE E s =] ELibd =]
77 Bl nicE S38cH] Stk

*FENRE *S0MEEEL < SEHRE * AN R «*B0EEHL  +SRCHeE
500/ 450/ 500M/™ 4200

() HEMNRHT, VERIFRSROERLSENE CEMIRHOF ERESCREESSJUVGHEIRRISEESU
ICEREAREETY. SR&E. JEAHICEIE, SEARBOSZLONET,
# PRRAX—ITEHY, EROHRSMCELHMETETZ2E0OTRSVETADTIERIITL,

ORFEED I7 /ROEAERICL->TIE, SBREO—EEVLIATH, EENZIZTED—ER
HEUICEYTREEeHNBEVET,
JPURBAEOERERICEY. SREHLVERFROBENUANEDSZEBESERIETT,

FEEO—EHNTEO—BILREVICIEZTZ5S JSESORHHFTEO—SILREVICIBLT 38S

ElEE | . ﬁ;&ﬁﬁiﬁﬂlﬁﬁfﬂ
R 4 RO A —8 -
3 1R EHEEILED ,,

B | lmmpES) seesmmpeses Byge | |enme

SEes L&T,
Lt i [ () oS

Tk A S 85I b= 3 -
BRAE | puoennEs. @RI

BSOS | Bhns G@E07 7 FOMA M) £ O3B0 SOSEETT.
THELEE (FRlOEEE) - @R E T8 SOIRETY. IhEOEEEOER I, THLEE
(HRSES) DEZITHILET.

9/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

W ARVFI—T1CONT

LAZFABNY T AGEL O30T, BHBIRORAERE CHIz>TERELD
IBIZ (COLOBIBEE IRUFI—T] EVWWET,) Z/ELTLET,
BER—b2AVATEDRIFI—=D(ILTFDOEBY T,

W E) T AER—R DA A - FTSE EMU BB 7w IR (AvIRL - BR—2)

W KEY AR —22)F - FISEXBE@ T Y 2R (AyIRL-AX—2)

W Bk T ABRN—FD# A - FTSE EMUBSET Ty 22 (AvIRL:- AR—2R) #
50%. FTSEXBEEM v (AvIhlL-F[AR—2)
#50% OicHtEET YR NINBICEE L I-ShiEE

® [FTSE EMUB&~ 7 vo2A) & IFTSEXEE®r w22 IZ FTSEtHRE® o Tvo) DT
4 A TYDPRATH,

® (FTSE ttREM- 7 w22 ) IE, FTSE Fixed Income LLCICEWEBEX N, HRFEEOERMROES
iR BHIBORMERE TR Ty 2 AT,

# FTSE iR EW < > F v 2 AT SEEESONNHE T O—IOHER]IZ, FTSE Fixed Income LLCICMRLET.
Fio, BV TUAR— b 73 UA DRV FI— 2L LTHERTSHERIR LASAT Y bR A MRS ()
HEEICERLES0TT.

10/143



EDINETOOOO

0 o o = 222
Ooooooooooooooooooad

B D7 RO{tiEH

RE—-27VE

LAZ SN TN

tLIv3ay

B TU R
—kZzx0Ud

BRI TUR
K—bh2xU%

¥EVITUR
et e b B B

AN

\ i

IF—D7r R
LAl HE N
B U
IY—Jr UK N
LhZh 1R\
HEVIUERE
zH—aruk | | fE

BRENR

-0
sNED
BNE

*E0
ENE

BEBDEREIBR—F24UF (RE=D72UR) [CEEHEN, EEZOEIH —
D27URICRESNET., COLDIC, EENEREY—DJ 7 FTITO> A%
(DPEU—=DPUFAR] EWVWNET,
#ETH—-T 7 EOBELRZ. F—b713UFCE>TREVET.

#AE=7 VRS-0 7 Y RICERTY ZICELTERERNA (ZHEM) SO0 M2EnUIEA.
#EM—FT2UT (NE=D7 0 F) BEE. BNPREOBRSCRRYSIILNBUET,

B B ) ABR— DA UL, TLAFARNY U BT —Dr R IZ8ELED.
B KEY T AR UA L, TLATAKEY T —D7 08 ICBELET,

B Ry T ARR—RDAa AL TLASABRMY TU BRI =27 & TLAEAXRE

YTV =7 F] ICK50% 9 DRELERT,

MRSV EREHEFICL > TR DL SVWEBH TERVESHBY T,

W E AR

OHANDEERFIITVEE A,

OAERAENDKREEISICIEFIRZERITEREA.

11/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

1,000 3,000

2003

12/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

LAE AN Y 7 U i LAZAKEY T Y AR
vP—Tr K *Y—TrF

LAy 7Y i 279 -
(BRI 2 7V Al i —F 7 4 0 )
CEkEY 7Y AR —F 74V A)
(B 70 oAl —F 7204

Eitotk ZRtth
Ui & AT A A AR SHUF J IRt
SRCHFIOZER THY , MO¥E
BERKOBILChY . KORE e 1
ﬁﬂhélﬁn - OBV M IEORE - 8
d:-ﬁ-‘ ”. t) - . " \..-h - . - @#ﬁﬁf.ufﬁuﬁﬁ'—ﬂ’}ﬁn J"?,I“-
@ THa e EOM R % (FEIS ot HAR~wRA ¥ —h

T A MMEEEITHRA S

PR TR S HR oo B4 -
[ 53 e R 4 5 - B S RS

T RF A -
i e ralO e IR

VS S 0 A - IR
P D Fiea e L oz
EASEROEREEITET,

STAE  BHIAFE

BEULTLT -

EEER S A T

D% he i O SRR Mk

@—he s Rz B 5 s
@SSy, R4, —HMOE
OEHCMT LI F

13/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

200
1990 12
1991
1992
1998 11
1998 12
2007
2017

4,000 100.0

14/143



EDINETOOOO

0 o o = 222
ooooodooodooodnoodd

10
10

I+

50
50

50
50

27

20
28

236

15/143

26



10)

11)

12)
13)

14)

11

20

16/143

14

EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

10

14

14

) 10)



PLAN (B8)

BEREEEA=

EXUERATH. EARESLUBAMR
CHTIREERAREML. RELEY.

. B

DO(%1T)

i A

ERENSASTREL-ERGBICE T,
ARHEREEEL, A —L 2T OMBEETLE

T. (148X
FL—T 158
RIRFEATL. AEESSORRRATETVET.

(ABHE)

236

17/143

EDINETOOOO
0 o o = 222

Ooooooooooooooooooad

~—

CHECK/ACTION ({&&F)

AVTAToA-ERTEERS

EREMECERAIERETIERICOLT
WL, RELET,

BETHES
cALTIATLARERR-MYIAREEE
FLVET.
- ENEESRETREL-A—LOBFHRED
Frvd., YAIEBERVET. (SERE)

d

11 15



341

18/143

EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

236

341



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

100 10 100 20

19/143



50

20/143

EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

130

10



(

(

)

)

I+

21/143

EDINETOOOO
0 o o = 222
Ooooooooooooooooooad



(

)

N o/ N\

17

20
18

10

22/143

EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

16



(

(

)

)

10)

11)
12)

13)

11

20

23/143

14

14

236

EDINETOOOO

0 o o = 222

14

341

Ooooooooooooooooooad



(

)

24/143

37

EDINETOOOO
0 o o = 222
Ooooooooooooooooooad



(

)

25/143

EDINETOOOO
0 o o = 222
Ooooooooooooooooooad



EDINETOOOO
O0O0000000000000000000(E12422)
Oooooooooooobooooooad

BRMY TU R —~ T2 UF

HO7VEOEMBERS LU LOrURERENEHAEISALOSHBEEREOTLE
(F3) BRE (HAcEBIEE) O (%} (%) (MBER:2015F128~2020F118)
20,000 100 100
- WRGEE (SESNNRE) (FEE) -
16,000 &0
14,000 g W—\/'V 40
12,000 e W B

10,000

201512 2001612 201712 201812 201912 1;{35143%1 YUK DA R4S FAEA CHOM RAGA FAGH
!
KEVITUAENR—RIxUF
Y77 ROEMBERS&LU Y7 RERBNBERET SAEOEMBEROHE
(F) HAES (HREMIEEER) OB % (%) ORRE:201 58E128~2020&118)
20,000 00 100 =
4000 — RGN (HRESNERE) (KEE) 8o - - T
16,000 60 B
14,000 a0

12,000
10.000

20
0=

s Bt |
B S TP EOERNEES (G E) =220, 175" B,
'E:.U:Iﬂ' i i i i J_du ,...‘“}
01512 201612 20M7A2 201812 201912 2020/ EW7UF BER AR FRES OXEW TEEN FRER
(F/F)
HI7YFOEMBERHEU Y7 /RERERNBRET S ALDERBEROLE
() BHUEER (R MIRE) O (% (%) (HR8:201 541 28~20206115)
20,000 100 100
<8000 — EREHIRESHERE) (CEE) 80

o B ST ADENREE (BEE) - ;
; L 1 L A i ]_4
201542 2016112 201712 201812 2019412 2120%1 47pUR DA FASE FADA CEOW FADA SRR
(E/

# EEEOET S 2. SARICHEIT YT 7 FOER 1 FMOMERS SUBRNEN (HiCE BT D#BERRUL
BOTY.

2 BEAMRER (ECEPHAEE) (3, SicE: (H5 0 EERICEERLLoOLEELTHRLTLET. LAEATEY
NFRIAY HEE (%) aRELTLSERERALERESBESHBUET,

# PEOET ST, HT77 /ESLURERNEHEE S S ACDVWT, 2015512805 20205 11 BEO S EMOFM
WEROTYE - 81 - BIVERTULSOTY. YBIS57R1. Y070 FEARNGRES SAEERNICHKRTES
FOIERLIEDDTSHY, IATODHRED SANET 72/ FOEANSR SR FES A,

LEDIST-F—IRBEOERETLULEOTESY, HRORRETEH-FETIEOTREBIEE A

26/143



EDINETOOOO

O0O0000000000000000000(E12422)
Oooooooooooobooooooad

KENEEEISALOMEZ0OHEICBVLIEHICOWVT

WEIZZ fEHE 33 A5 1) 0D W8 T 5
BRI AHE A S FHBLTLAEN
Bt gﬁ”ﬁﬁ st SRR LBRENRELTRELENT.  BRESHE A
RMEERLELOTY,
MSCIFKOKUSAI MSCI Inc. H88SEL Tz, ElAERR< RO
EREE A VTUIR EORXENRELTHHELCENT. BE  MSCl Inc.
BMAH, H~—2) EEBLILOTT,
MECI T7—272 MSCI Inc. FBRRELLE. HROFTEEOHED
FREE T —TuhAITYIR ERBREUTHHUICIENT. Bu%E8LE  MSCl inc.
BESAH. F~—2) SOTT.,
B ESR SN HRELTLSEEDEN
BAEE  NOMURA-BPI DM HEOBAENRICRT LOCHMRESNE  BHESHAH
BRINSIENTT.
FTSE Fixed Income LLC [C&RUEE T, .
F 5% FTSE F
samm O UFENTTYIR pramcpnrmmommoRamsRE | 0o
: SHBOBMRECNETEUENTT.
JPEILHHI A
R/ T w2 - J.P. Morgan Securities LLCH'E. &R B
FREW & T—TvTT—uy- LT3, FRENRGToMEEMRER :; s

TO=1NTAIN=2T7A1
(g—=2)

ERRICULLIBAETY .

(iF) BADEHE. R~y VETOBVLREERELT, AN—ALLTVLET.,

FRAORMETIE. SBERICMT SFEE. INHERZTOM—VOENERLET.

HMERI, T—IV-ANRHTIBEHEDLCHREASHTRESHAMNSRLTEY ETH, BHEEDONSIC
DULT, (EE. EiEl. T2t B SRt BRNE0-ORIETLERA. T, SEMERCEILT
AEEAEARYNE L EREUICHES, SERERONRICERT HESLU—UOREIIOWNT. A5
OEFLALER A,

27/143



EDINETOOOO
O0O0000000000000000000(E12422)
Oooooooooooobooooooad

)

1.65 1.5

0120-781812
03-5524-8181 :00 17:00
https://www.skam.co.jp

)
0.1

SEEREICHUT, £3£1.045% (B8 0.95%)

1 KOS OIEEHRM | REFEPOTISEEER X SHHENE X (REBEH365)

# FECOETRZERMEETH A0, RESNICEIRRECE)FET.
HEREERAIL. SARPEHEEL TEE RN, BHRAERE. FCRERETOLEKC
RREEMEN STILNET,

Tl B4 (B SEUREONS
sray | MREREINUT. | J7YFOER. REAHOEREE. ZRER0
£ 0.40% (ERZ DR
ey | FEERSICHLT. | SNERASESSABADRN. REOENES
= E2050% BRUHEABOBBRESOHIE
gy | FREREICHLT. | SRMEORESIVER. ZRALNSOTRED
FF£0.05% DFRATEDTHE

)

28/143



(

)

0.0055

0.005

29/143

EDINETOOOO
0 o o = 222
Ooooooooooooooooooad



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

15

0.315

20.315

20.315

15

0.315

15

0.315

15.315

30/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

12,000 2,000
10,000
12,000
!
= d
10,000
10,500 12,000
9,000
) 9,000
a (2,000 )
9,000
) 10,500
(500 )
(2,000 ) (500 )
(1,500 )
(10,500 ) (500 )
10,000
) 12,000
(2,000 )

(12,000 )

31/143

(2,000 ) 10,000



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

2020 11 30

298,268,746 98.30
( ) — 5,165,822 1.70
( ) 303,434,568 100.00
() ) ) () ()

177,119,208 1.6736 296,426,706 1.6840 298,268,746] 98.30

98.30

98.30

32/143



EDINETOOOO

0 o o = 222
Ooooooooooooooooooad

16 (2011 5 16 ) 1,204,751,194 1,213,849,996 8,606 8,671
17 (2011 11 15 ) 1,171,282,970 1,178,747,323 7,846 7,896
18 (2012 5 15 ) 885,845,907 889,753,064 7,935 7,970
19 (2012 11 15 ) 826,944,892 831,602,697 7,989 8,034
20 (2013 5 15 ) 888,773,483 892,670,011 10,264 10,309
21 (2013 11 15 ) 804,631,640 808,172,712 10,225 10,270
22 (2014 5 15 ) 773,860,462 777,098,785 10,754 10,799
23 (2014 11 17 ) 762,760,423 765,720,636 11,595 11,640
24 (2015 5 15 ) 622,785,215 625,361,386 10,879 10,924
25 (2015 11 16 ) 554,164,995 556,546,328 10,472 10,517
26 (2016 5 16 ) 501,778,265 504,023,068 10,059 10,104
27 (2016 11 15 ) 444,071,943 446,223,887 9,286 9,331
28 (2017 5 15 ) 429,930,012 431,920,149 9,721 9,766
29 (2017 11 15 ) 437,458,445 439,354,681 10,381 10,426
30 (2018 5 15 ) 404,652,572 406,481,612 9,956 10,001
31 (2018 11 15 ) 363,087,643 364,774,437 9,686 9,731
32 (2019 5 15 ) 338,008,251 339,607,564 9,511 9,556
33 (2019 11 15 ) 318,860,602 320,378,955 9,450 9,495
34 (2020 5 15 ) 294,966,030 296,440,222 9,004 9,049
35 (2020 11 16 ) 301,505,057 302,900,878 9,720 9,765
2019 11 321,378,590 — 9,534 —

12 321,604,986 — 9,614 —

2020 1 319,553,853 — 9,568 —

2 315,490,745 — 9,592 —

3 305,619,847 — 9,349 —

4 296,023,898 — 9,044 —

5 302,400,314 — 9,241 —

6 306,263,539 — 9,474 —

7 316,067,356 — 9,787 —

8 312,701,325 — 9,745 —

9 307,784,578 — 9,765 —

10 299,799,074 — 9,668 —

11 303,434,568 — 9,776 —
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(
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1
16 2010 11 16 2011 5 16 120
17 2011 5 17 2011 11 15 115
18 2011 11 16 2012 5 15 60
19 2012 5 16 2012 11 15 75
20 2012 11 16 2013 5 15 90
21 2013 5 16 2013 11 15 90
22 2013 11 16 2014 5 15 90
23 2014 5 16 2014 11 17 90
24 2014 11 18 2015 5 15 90
25 2015 5 16 2015 11 16 90
26 2015 11 17 2016 S5 16 90
27 2016 5 17 2016 11 15 90
28 2016 11 16 2017 5 15 90
29 2017 5 16 2017 11 15 90
30 2017 11 16 2018 S5 15 90
31 2018 5 16 2018 11 15 90
32 2018 11 16 2019 5 15 90
33 2019 5 16 2019 11 15 90
34 2019 11 16 2020 5 15 90
35 2020 5 16 2020 11 16 90
16 2010 11 16 2011 5 16 1.71
17 2011 5 17 2011 11 15 7.49
18 2011 11 16 2012 5 15 1.90
19 2012 5 16 2012 11 15 1.63
20 2012 11 16 2013 5 15 29.60
21 2013 5 16 2013 11 15 0.50
22 2013 11 16 2014 5 15 6.05
23 2014 5 16 2014 11 17 8.66
24 2014 11 18 2015 5 15 5.40
25 2015 5 16 2015 11 16 2.91
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26 2015 11 17 2016 5 16 3.08
27 2016 S5 17 2016 11 15 6.79
28 2016 11 16 2017 5 15 5.65
29 2017 5 16 2017 11 15 7.72
30 2017 11 16 2018 5 15 3.23
31 2018 5 16 2018 11 15 1.81
32 2018 11 16 2019 5 15 0.88
33 2019 5 16 2019 11 15 0.30
34 2019 11 16 2020 5 15 3.77
35 2020 S5 16 2020 11 16 8.95

(

)

100
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16 2010 11 16 2011 5 16 17,216,510 143,327,248
17 2011 5 17 2011 11 15 268,023,616 174,968,649
18 2011 11 16 2012 5 15 13,714,251 390,254,326
19 2012 5 16 2012 11 15 10,380,750 91,643,540
20 2012 11 16 2013 5 15 13,699,764 182,872,370
21 2013 5 16 2013 11 15 8,266,666 87,256,946
22 2013 11 16 2014 5 15 5,472,863 72,750,399
23 2014 5 16 2014 11 17 24,119,723 85,921,952
24 2014 11 18 2015 5 15 7,250,786 92,593,464
25 2015 5 16 2015 11 16 6,779,854 50,077,171
26 2015 11 17 2016 5 16 3,941,621 34,281,679
27 2016 5 17 2016 11 15 3,880,920 24,516,196
28 2016 11 16 2017 5 15 3,856,978 39,814,086
29 2017 5 16 2017 11 15 4,654,486 25,521,334
30 2017 11 16 2018 5 15 9,384,840 24,317,307
31 2018 5 16 2018 11 15 6,531,215 38,141,550
32 2018 11 16 2019 5 15 4,470,410 23,910,576
33 2019 5 16 2019 11 15 2,840,048 20,831,145
34 2019 11 16 2020 5 15 4,198,870 14,012,482
35 2020 5 16 2020 11 16 2,350,529 19,766,237
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337,469,634 98.50

— 5,143,975 1.50
342,613,609 100.00

) ) ) ) )

196,637,708 1.7226 338,728,115 1.7162 337,469,634(98.50
98.50

98.50
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16 (2011 5 16 ) 1,443,200,280 1,448,203,972 7,211 7,236
17 (2011 11 15 ) 1,218,451,578 1,223,469,787 7,284 7,314
18 (2012 5 15 ) 1,208,463,030 1,214,036,756 7,588 7,623
19 (2012 11 15 ) 1,124,537,996 1,131,168,131 7,632 7,677
20 (2013 5 15 ) 1,609,844,057 1,617,498,864 9,464 9,509
21 (2013 11 15 ) 1,371,261,746 1,378,121,156 8,996 9,041
22 (2014 5 15 ) 1,408,418,148 1,415,339,572 9,157 9,202
23 (2014 11 17 ) 1,530,927,520 1,537,498,942 10,484 10,529
24 (2015 5 15 ) 1,079,831,891 1,084,369,971 10,708 10,753
25 (2015 11 16 ) 1,043,010,764 1,047,315,716 10,903 10,948
26 (2016 5 16 ) 924,154,384 928,333,372 9,951 9,996
27 (2016 11 15 ) 864,583,816 868,669,901 9,522 9,567
28 (2017 5 15 ) 502,561,745 504,846,088 9,900 9,945
29 (2017 11 15 ) 465,340,396 467,464,913 9,857 9,902
30 (2018 5 15 ) 422,340,110 424,404,762 9,205 9,250
31 (2018 11 15 ) 403,719,463 405,646,915 9,426 9,471
32 (2019 5 15 ) 393,043,942 394,919,764 9,429 9,474
33 (2019 11 15 ) 385,498,125 387,301,876 9,617 9,662
34 (2020 5 15 ) 385,756,704 387,457,824 10,204 10,249
35 (2020 11 16 ) 343,548,016 345,140,114 9,710 9,755
2019 11 389,559,026 — 9,731 —

12 379,875,769 — 9,686 —

2020 1 385,711,779 — 9,830 —

2 388,352,511 — 9,985 —

3 392,324,858 — 10,350 —

4 386,250,013 — 10,187 —

5 380,829,255 — 10,136 —

6 373,655,027 — 10,203 —

7 365,152,899 — 9,999 —

8 358,999,670 — 9,895 —

9 360,240,225 — 9,992 —

10 345,480,187 — 9,767 —

11 342,613,609 — 9,671 —

)
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1
16 2010 11 16 2011 5 16 50
17 2011 5 17 2011 11 15 55
18 2011 11 16 2012 5 15 55
19 2012 5 16 2012 11 15 75
20 2012 11 16 2013 5 15 90
21 2013 5 16 2013 11 15 90
22 2013 11 16 2014 5 15 90
23 2014 5 16 2014 11 17 90
24 2014 11 18 2015 5 15 90
25 2015 5 16 2015 11 16 90
26 2015 11 17 2016 5 16 90
27 2016 S5 17 2016 11 15 90
28 2016 11 16 2017 5 15 90
29 2017 5 16 2017 11 15 90
30 2017 11 16 2018 5 15 90
31 2018 5 16 2018 11 15 90
32 2018 11 16 2019 5 15 90
33 2019 5 16 2019 11 15 90
34 2019 11 16 2020 5 15 90
35 2020 5 16 2020 11 16 90
16 2010 11 16 2011 5 16 2.51
17 2011 5 17 2011 11 15 1.78
18 2011 11 16 2012 5 15 4.93
19 2012 5 16 2012 11 15 1.57
20 2012 11 16 2013 5 15 25.18
21 2013 5 16 2013 11 15 3.99
22 2013 11 16 2014 5 15 2.79
23 2014 5 16 2014 11 17 15.47
24 2014 11 18 2015 5 15 3.00
25 2015 5 16 2015 11 16 2.66
26 2015 11 17 2016 S5 16 7.91
27 2016 5 17 2016 11 15 3.41
28 2016 11 16 2017 5 15 4.91
29 2017 5 16 2017 11 15 0.47
30 2017 11 16 2018 S5 15 5.70
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31 2018 5 16 2018 11 15 3.38
32 2018 11 16 2019 5 15 0.99
33 2019 5 16 2019 11 15 2.95
34 2019 11 16 2020 5 15 7.04
35 2020 5 16 2020 11 16 3.96

(

)

100
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16 2010 11 16 2011 5 16 350,353,337 101,248,622
17 2011 5 17 2011 11 15 15,201,894 343,942,549
18 2011 11 16 2012 5 15 20,181,064 100,424,144
19 2012 5 16 2012 11 15 9,239,343 128,369,085
20 2012 11 16 2013 5 15 370,176,748 142,471,988
21 2013 5 16 2013 11 15 6,597,961 183,352,907
22 2013 11 16 2014 5 15 116,711,442 102,930,403
23 2014 5 16 2014 11 17 6,739,166 84,517,407
24 2014 11 18 2015 5 15 17,649,165 469,503,061
25 2015 5 16 2015 11 16 6,131,368 57,937,429
26 2015 11 17 2016 5 16 8,023,008 36,015,040
27 2016 5 17 2016 11 15 3,058,303 23,703,505
28 2016 11 16 2017 5 15 5,409,892 405,796,907
29 2017 5 16 2017 11 15 4,711,980 40,229,028
30 2017 11 16 2018 5 15 16,530,742 29,833,948
31 2018 5 16 2018 11 15 3,454,425 33,943,333
32 2018 11 16 2019 5 15 3,777,635 15,251,073
33 2019 5 16 2019 11 15 4,868,023 20,883,615
34 2019 11 16 2020 5 15 1,681,258 24,488,342
35 2020 5 16 2020 11 16 2,664,986 26,891,879
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574,542,063 98.67
— 7,744,396 1.33
582,286,459 100.00

) ) ) ) )

174,251,167 1.6736 291,626,754 1.6840 293,438,965(50.39
163,793,904 1.7226 282,151,379 1.7162 281,103,098|48.28
98.67

98.67
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16 (2011 5 16 ) 2,015,521,414 2,027,221,192 7,752 7,797
17 (2011 11 15 ) 1,757,222,358 1,766,667,132 7,442 7,482
18 (2012 5 15 ) 1,642,513,474 1,650,038,887 7,639 7,674
19 (2012 11 15 ) 1,541,934,888 1,550,958,921 7,689 7,734
20 (2013 5 15 ) 1,591,385,455 1,598,762,746 9,707 9,752
21 (2013 11 15 ) 1,401,441,369 1,408,117,581 9,446 9,491
22 (2014 5 15 ) 1,262,432,814 1,268,244,713 9,775 9,820
23 (2014 11 17 ) 1,267,595,874 1,272,848,822 10,859 10,904
24 (2015 5 15 ) 1,150,954,435 1,155,824,095 10,636 10,681
25 (2015 11 16 ) 1,085,449,407 1,090,089,122 10,528 10,573
26 (2016 5 16 ) 996,926,551 1,001,477,861 9,857 9,902
27 (2016 11 15 ) 789,649,306 793,486,814 9,260 9,305
28 (2017 5 15 ) 752,906,112 756,413,285 9,660 9,705
29 (2017 11 15 ) 748,393,699 751,772,524 9,967 10,012
30 (2018 5 15 ) 684,481,409 687,749,005 9,426 9,471
31 (2018 11 15 ) 662,563,363 665,732,345 9,408 9,453
32 (2019 5 15 ) 628,623,254 631,658,364 9,320 9,365
33 (2019 11 15 ) 616,412,175 619,368,439 9,383 9,428
34 (2020 5 15 ) 603,902,873 606,778,232 9,451 9,496
35 (2020 11 16 ) 583,939,779 586,682,273 9,582 9,627
2019 11 619,211,453 — 9,481 —

12 617,072,300 — 9,499 —

2020 1 620,640,968 — 9,547 —

2 626,255,449 — 9,635 —

3 626,020,785 — 9,695 —

4 605,949,303 — 9,463 —

5 610,227,128 — 9,539 —

6 596,960,393 — 9,690 —

7 597,700,927 — 9,756 —

8 592,658,545 — 9,684 —

9 593,435,620 — 9,740 —

10 583,925,248 — 9,583 —

11 582,286,459 — 9,591 —

)
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1
16 2010 11 16 2011 5 16 85
17 2011 5 17 2011 11 15 85
18 2011 11 16 2012 5 15 60
19 2012 5 16 2012 11 15 75
20 2012 11 16 2013 5 15 90
21 2013 5 16 2013 11 15 90
22 2013 11 16 2014 5 15 90
23 2014 5 16 2014 11 17 90
24 2014 11 18 2015 5 15 90
25 2015 5 16 2015 11 16 90
26 2015 11 17 2016 5 16 90
27 2016 S5 17 2016 11 15 90
28 2016 11 16 2017 5 15 90
29 2017 5 16 2017 11 15 90
30 2017 11 16 2018 5 15 90
31 2018 5 16 2018 11 15 90
32 2018 11 16 2019 5 15 90
33 2019 5 16 2019 11 15 90
34 2019 11 16 2020 5 15 90
35 2020 5 16 2020 11 16 90
16 2010 11 16 2011 5 16 2.07
17 2011 5 17 2011 11 15 2.90
18 2011 11 16 2012 5 15 3.45
19 2012 5 16 2012 11 15 1.64
20 2012 11 16 2013 5 15 27.42
21 2013 5 16 2013 11 15 1.76
22 2013 11 16 2014 5 15 4.44
23 2014 5 16 2014 11 17 12.01
24 2014 11 18 2015 5 15 1.22
25 2015 5 16 2015 11 16 0.17
26 2015 11 17 2016 S5 16 5.52
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27 2016 5 17 2016 11 15 5.14
28 2016 11 16 2017 5 15 5.29
29 2017 5 16 2017 11 15 4.11
30 2017 11 16 2018 5 15 4.52
31 2018 5 16 2018 11 15 0.76
32 2018 11 16 2019 5 15 0.02
33 2019 5 16 2019 11 15 1.64
34 2019 11 16 2020 5 15 1.68
35 2020 5 16 2020 11 16 2.34

(

)

100
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16 2010 11 16 2011 5 16 32,129,664 233,280,879
17 2011 5 17 2011 11 15 25,599,444 264,356,608
18 2011 11 16 2012 5 15 17,904,081 228,979,539
19 2012 5 16 2012 11 15 16,879,484 161,656,930
20 2012 11 16 2013 5 15 14,620,663 380,563,200
21 2013 5 16 2013 11 15 12,806,630 168,602,085
22 2013 11 16 2014 5 15 7,333,904 199,403,401
23 2014 5 16 2014 11 17 49,396,588 173,607,933
24 2014 11 18 2015 5 15 48,081,962 133,257,057
25 2015 5 16 2015 11 16 24,272,938 75,371,872
26 2015 11 17 2016 5 16 18,972,647 38,618,178
27 2016 5 17 2016 11 15 4,705,065 163,327,654
28 2016 11 16 2017 5 15 4,123,492 77,531,400
29 2017 5 16 2017 11 15 3,613,530 32,135,242
30 2017 11 16 2018 5 15 3,564,052 28,281,615
31 2018 5 16 2018 11 15 3,357,742 25,271,866
32 2018 11 16 2019 5 15 4,340,737 34,090,069
33 2019 5 16 2019 11 15 3,199,246 20,720,640
34 2019 11 16 2020 5 15 4,498,811 22,477,762
35 2020 5 16 2020 11 16 3,062,775 32,588,227
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2,619,966,564 23.31

3,424,864,123 30.47

883,680,098 7.86

1,909,866,716 16.99

1,339,060,154 11.91

851,361,199 7.57

11,028,798,854 98.12

( ) — 211,326,283 1.88

( ) 11,240,125,137 100.00

)

@) @) @) () @)

DBR 4.000 3,400,000 21,276.55 723,402,787 21,613.51 734,859,428 4 2037/1/4] 6.54
01/04/37

FRTR 4.000 2,700,000 20,824.94 562,273,472 21,482.91 580,038,667 4| 2038/10/25| 5.16
10/25/38

DBR 4.750 2,500,000 21,496.49 537,412,397 21,648.83 541,220,913 4.75 2034/7/4| 4.82
07/04/34

FRTR 2.750 3,300,000 15,386.20 507,744,658 15,342.89 506,315,532 2.75| 2027/10/25| 4.50
10/25/27

DBR 4.750 2,700,000 17,840.79 481,701,352 17,775.27 479,932,295 4.75 2028/7/4| 4.27
07/04/28

FRTR 1.250 3,200,000 14,393.99 460,607,996 14,849.72 475,191,303 1.25| 2034/5/25| 4.23
05/25/34

SPGB 4.700 1,900,000 21,552.56 409,498,761 22,290.13 423,512,656 4.7| 2041/7/30| 3.77
07/30/41

SPGB 1.950 3,000,000 13,907.61 417,228,358 14,029.44 420,883,264 1.95| 2026/4/30| 3.74
04/30/26

FRTR 3.250 1,900,000 20,448.07 388,513,368 21,583.66 410,089,567 3.25| 2045/5/25| 3.65
05/25/45
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10 BGB 5.000 1,800,000 21,328.68 383,916,284 21,576.19 388,371,575 5| 2035/3/28| 3.46
03/28/35

11 FRTR 4.250 2,700,000 14,600.76 394,220,545 14,257.05 384,940,553 4.25] 2023/10/25] 3.42
10/25/23

12 FRTR 2.250 2,600,000 13,874.30 360,731,977 13,736.52 357,149,708 2.25| 2024/5/25| 3.18
05/25/24

13 NETHER 2.500 1,800,000 16,737.81 301,280,699 16,980.35 305,646,437 2.5] 2033/1/15] 2.72
01/15/33

14 FRTR 0.500 2,300,000 13,061.03 300,403,819 13,100.32 301,307,440 0.5| 2025/5/25| 2.68
05/25/25

15 DBR 0.500 2,000,000 13,216.56 264,331,382 13,279.80 265,596,077 0.5] 2026/2/15] 2.36
02/15/26

16 DBR 1.500 1,900,000 13,236.11 251,486,161 13,070.59 248,341,337 1.5| 2023/2/15| 2.21
02/15/23

17 BGB 0.900 1,800,000 13,707.69 246,738,576 13,762.64 247,727,646 0.9| 2029/6/22] 2.20
06/22/29

18 SPGB 1.500 1,700,000 13,727.57 233,368,721 13,890.13 236,132,320 1.5] 2027/4/30| 2.10
04/30/27

19 FRTR 2.500 1,400,000 15,619.01 218,666,258 15,941.78 223,184,984 2.5] 2030/5/25] 1.99
05/25/30

20 SPGB 1.950 1,500,000 14,390.76 215,861,490 14,761.41 221,421,276 1.95] 2030/7/30f 1.97
07/30/30

21 RAGB 1.500 1,200,000 15,998.99 191,987,993 17,276.38 207,316,584 1.5] 2047/2/20| 1.84
02/20/47

22 SPGB 4.200 1,000,000 19,343.57 193,435,776 19,813.73 198,137,340 4.2| 2037/1/31| 1.76
01/31/37

23 BGB 1.600 1,200,000 15,480.33 185,764,017 16,495.27 197,943,307 1.6| 2047/6/22| 1.76
06/22/47

24 SPGB 2.150 1,400,000 14,025.08 196,351,243 14,032.55 196,455,722 2.15| 2025/10/31| 1.75
10/31/25

25 RAGB 2.400 1,100,000 16,592.29 182,515,212 16,984.08 186,824,979 2.4] 2034/5/23] 1.66
05/23/34

26 NETHER 0.250 1,400,000 13,150.51 184,107,275 13,331.04 186,634,677 0.25| 2029/7/15| 1.66
07/15/29

27 BGB 0.800 1,300,000 13,414.38 174,386,979 13,464.13 175,033,755 0.8| 2027/6/22| 1.56
06/22/27

28 BGB 4.000 1,100,000 13,485.27 148,338,075 13,033.78 143,371,582 4| 2022/3/28| 1.28
03/28/22

29 SPGB 3.800 1,000,000 14,552.46 145,524,600 14,299.96 142,999,686 3.8] 2024/4/30] 1.27
04/30/24

30 RAGB 1.200 1,000,000 13,607.79 136,077,939 13,609.03 136,090,377 1.2 2025/10/20| 1.21
10/20/25
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10,369,415,943 94.12

511,539,815 4.64

( ) — 136,827,848 1.24

( ) 11,017,783,606 100.00

()

) () () () ()

T-NOTE 2.875 5,500,000 11,552.14 635,367,866 11,568.31 636,257,262 2.875| 2025/5/31| 5.77
05/31/25

T-BOND 3.125 4,500,000 13,533.78 609,020,290 13,815.74 621,708,602 3.125| 2042/2/15| 5.64
02/15/42

T-NOTE 2.750 5,300,000 10,997.83 582,884,991 11,230.67 595,225,583 2.75| 2024/2/15| 5.40
02/15/24

T-NOTE 2.500 5,300,000 10,895.92 577,483,929 11,038.31 585,030,563 2.5| 2023/8/15] 5.31
08/15/23

T-NOTE 2.000 5,400,000 10,693.51 577,449,839 10,806.18 583,533,897 2| 2023/2/15| 5.30
02/15/23

T-NOTE 1.375 5,300,000 10,530.04 558,092,616 10,707.97 567,522,664 1.375| 2023/6/30| 5.15
06/30/23

T-NOTE 2.000 5,000,000 10,809.64 540,482,044 11,193.33 559,666,794 2| 2025/8/15| 5.08
08/15/25

T-NOTE 1.750 5,000,000 10,634.08 531,704,151 10,785.89 539,294,616 1.75| 2023/5/15| 4.89
05/15/23

T-NOTE 2.750 4,400,000 10,906.01 479,864,666 11,167.36 491,363,990 2.75| 2023/11/15| 4.46
11/15/23

T-NOTE 2.375 4,500,000 10,808.16 486,367,528 10,685.24 480,836,199| 2.375| 2022/3/15| 4.36
03/15/22

T-NOTE 1.625 4,200,000 10,734.30 450,840,801 11,056.16 464,359,081 1.625| 2026/5/15| 4.21
05/15/26

T-BOND 4.750 2,800,000 15,405.99 431,367,919 16,053.43 449,496,319 4.75| 2037/2/15| 4.08
02/15/37
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13 T-NOTE 2.625 3,700,000 11,700.43 432,916,124 11,976.56 443,133,055 2.625| 2029/2/15| 4.02
02/15/29

14 T-BOND 4.375 2,700,000 14,715.10 397,307,955 16,012.85 432,347,164| 4.375| 2040/5/15| 3.92
05/15/40

15 T-NOTE 1.625 3,800,000 10,906.22 414,436,690 11,160.87 424,113,070 1.625| 2029/8/15| 3.85
08/15/29

16 T-BOND 2.500 3,200,000 11,764.30 376,457,850 12,586.92 402,781,530 2.5| 2046/5/15] 3.66
05/15/46

17 T-NOTE 3.125 3,200,000 12,356.98 395,423,457 12,344.24 395,015,754 3.125| 2028/11/15| 3.59
11/15/28

18 T-NOTE 2.625 3,400,000 11,238.82 382,119,887 11,575.61 393,571,032| 2.625| 2026/1/31| 3.57
01/31/26

19 T-BOND 3.625 2,200,000 13,545.17 297,993,920 14,912.27 328,070,011| 3.625| 2044/2/15| 2.98
02/15/44

20 T-BOND 3.125 2,300,000 12,795.27 294,291,347 14,149.33 325,434,614 3.125| 2048/5/15| 2.95
05/15/48

21 IBRD 1.875 2,600,000 10,843.58 281,933,253 11,138.04 289,589,219] 1.875|2026/10/27| 2.63
10/27/26

22 1ADB 2.125 2,000,000 10,669.50 213,390,060 11,097.52 221,950,596| 2.125| 2025/1/15| 2.01
01/15/25

23 T-NOTE 1.500 2,000,000 11,224.58 224,491,681 11,048.86 220,977,278 1.5| 2030/2/15| 2.01
02/15/30

24 T-BOND 5.250 1,100,000 13,619.97 149,819,769 14,181.79 155,999,763 5.25| 2029/2/15| 1.42
02/15/29

25 T-BOND 6.500 1,000,000 13,767.04 137,670,482 14,064.92 140,649,204 6.5)2026/11/15] 1.28
11/15/26

26 T-BOND 6.250 1,100,000 12,116.17 133,277,883 12,093.44 133,027,898 6.25| 2023/8/15| 1.21
08/15/23

94.12

4.64

98.76
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T—9132020&£ 11 A30BIRETY .
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B vEE 4.000% | 2037/01/04 | 6.54% FAUDMEE | 2.875% | 2025/05/31 | 5.77%
ZTUAEEN | 4000% | 203B/10/25 | 5.16% FPAULEM | 3.125% | 2042/02/15 | 5.64%
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. 3 327,598,298 1, 3 310,182,590
32,632,268 2 8,677,533
33,925,303 31,044,217
294,966,030 301,505,057
294,966,030 301,505,057
297,207,043 303,705,743

63/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

2019 11 16 2020 16
2020 15 2020 11 16
10,026,962 27,876,616
10,026,962 27,876,616
1,873 2,471
85,285 85,783
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1,631,619 1,641,449
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7,194,638
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2,683,634 2,524,207
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2,173 2,151
105,704 101,873
1,902,602 1,833,726
11,638 10,623
2,022,117 1,948,373
26,463,772 14,701,693
26,463,772 14,701,693
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613,597 242,301
15,335,628 7,730,035
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294,926
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A 2,246,615 A 1,086,692
B 0 B 0
C 51,835,107 C 49,100,694
D 93,023,849 D 87,789,360
E 147,105,571 E 137,976,746
F 389,068,822 F 365,226,122
G 10,000 3,780 G 10,000 3,777
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1,750,809 1 1,643,517
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2020 16
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1.6736
( 16,736
)
BGB 0.800 06/22/25 1,000,000.00 1,064,700.00
BGB 0.800 06/22/27 1,300,000.00 1,404,000.00
BGB 0.900 06/22/29 1,800,000.00 1,985,940.00
BGB 1.600 06/22/47 1,200,000.00 1,588,920.00
BGB 2.600 06/22/24 400,000.00 446,360.00
BGB 4.000 03/28/22 1,100,000.00 1,154,340.00
BGB 5.000 03/28/35 1,800,000.00 3,130,920.00
DBR 0.250 02/15/29 800,000.00 860,432.00
DBR 0.500 02/15/26 2,000,000.00 2,133,600.00
DBR 1.000 08/15/25 1,000,000.00 1,084,940.00
DBR 1.500 02/15/23 1,900,000.00 1,998,002.00
DBR 1.750 02/15/24 800,000.00 866,632.00
DBR 4.000 01/04/37 3,400,000.00 5,889,038.00
DBR 4.750 07/04/28 2,700,000.00 3,852,198.00
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DBR 4.750 07/04/34 2,500,000.00 4,339,650.00
FRTR 0.500 05/25/25 2,300,000.00 2,420,405.00
FRTR 1.250 05/25/34 3,200,000.00 3,808,640.00
FRTR 2.250 05/25/24 2,600,000.00 2,872,480.00
FRTR 2.250 10/25/22 600,000.00 634,554.00
FRTR 2.500 05/25/30 1,400,000.00 1,788,360.00
FRTR 2.750 10/25/27 3,300,000.00 4,069,065.00
FRTR 3.250 05/25/45 1,900,000.00 3,285,670.00
FRTR 4.000 10/25/38 2,700,000.00 4,646,700.00
FRTR 4.250 10/25/23 2,700,000.00 3,097,575.00
FRTR 5.750 10/25/32 500,000.00 864,900.00
NETHER 0.250 07/15/25 800,000.00 835,920.00
NETHER 0.250 07/15/29 1,400,000.00 1,496,460.00
NETHER 0.500 01/15/40 600,000.00 680,700.00
NETHER 0.750 07/15/27 800,000.00 874,840.00
NETHER 1.750 07/15/23 700,000.00 746,655.00
NETHER 2.500 01/15/33 1,800,000.00 2,443,140.00
RAGB 0.500 04/20/27 1,000,000.00 1,071,700.00
RAGB 0.750 02/20/28 400,000.00 438,280.00
RAGB 1.200 10/20/25 1,000,000.00 1,093,750.00
RAGB 1.500 02/20/47 1,200,000.00 1,650,240.00
RAGB 1.750 10/20/23 800,000.00 858,480.00
RAGB 2.400 05/23/34 1,100,000.00 1,496,550.00
RAGB 3.650 04/20/22 200,000.00 212,420.00
SPGB 1.500 04/30/27 1,700,000.00 1,892,865.00
SPGB 1.950 04/30/26 3,000,000.00 3,378,600.00
SPGB 1.950 07/30/30 1,500,000.00 1,770,300.00
SPGB 2.150 10/31/25 1,400,000.00 1,575,280.00
SPGB 3.800 04/30/24 1,000,000.00 1,150,200.00
SPGB 4.200 01/31/37 1,000,000.00 1,586,600.00
SPGB 4.700 07/30/41 1,900,000.00 3,386,940.00
SPGB 5.400 01/31/23 500,000.00 566,325.00
68,700,000.00 88,494,266.00

(10,967,979,328)

10,967,979,328

(10,967,979,328)

10,967,979,328
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240,347,336
16,446,799
256,794,135
2020 11 16
2020 16
2020 11 16
2020 11 16
1.7226
( 17,226
T-BOND 2.500 05/15/46 3,200,000.00 3,833,250.01
T-BOND 3.125 02/15/42 4,500,000.00 5,918,203.12
T-BOND 3.125 05/15/48 2,300,000.00 3,092,781.25
T-BOND 3.625 02/15/44 2,200,000.00 3,126,234.38
T-BOND 4.375 05/15/40 2,700,000.00 4,119,609.37
T-BOND 4.750 02/15/37 2,800,000.00 4,292,968.76
T-BOND 5.250 02/15/29 1,100,000.00 1,498,664.06
T-BOND 6.250 08/15/23 1,100,000.00 1,282,359.37
T-BOND 6.500 11/15/26 1,000,000.00 1,353,125.00
T-NOTE 1.375 06/30/23 5,300,000.00 5,459,828.12
T-NOTE 1.500 02/15/30 2,000,000.00 2,119,375.00
T-NOTE 1.625 05/15/26 4,200,000.00 4,459,875.00
T-NOTE 1.625 08/15/29 3,800,000.00 4,069,859.39
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T-NOTE 1.750 05/15/23 5,000,000.00 5,191,406.25
T-NOTE 2.000 02/15/23 5,400,000.00 5,616,843.75
T-NOTE 2.000 08/15/25 5,000,000.00 5,378,906.25
T-NOTE 2.375 03/15/22 4,500,000.00 4,632,187.50
T-NOTE 2.500 08/15/23 5,300,000.00 5,630,835.96
T-NOTE 2.625 01/31/26 3,400,000.00 3,783,828.14
T-NOTE 2.625 02/15/29 3,700,000.00 4,252,976.58
T-NOTE 2.750 02/15/24 5,300,000.00 5,728,140.62
T-NOTE 2.750 11/15/23 4,400,000.00 4,729,656.27
T-NOTE 2.875 05/31/25 5,500,000.00 6,121,757.83
T-NOTE 3.125 11/15/28 3,200,000.00 3,793,750.01
86,900,000.00 99,486,421.99
(10,415,233,518)
10,415,233,518
(10,415,233,518)
IADB 2.125 01/15/25 2,000,000.00 2,135,500.00
IBRD 1.875 10/27/26 1,500,000.00 1,606,350.00
3,500,000.00 3,741,850.00
(391,734,276)
391,734,276
(391,734, 276)
10,806,967,794
(10,806,967,794)
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342,613,609
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2,777,177
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0.9591

11,243,125,326
3,000,189
11,240,125,137
6,674,822,093
1.6840

11,017,783,800
194
11,017,783,606
6,419,805,881
1.7162

92/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

93/143



(

(

(

)

)

)

(

(

)

)

(

)

94/143

EDINETOOOO
0 o o = 222
Ooooooooooooooooooad



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

200 ( )
16,000
4,000

95/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

2020 11 30
( )
81 814,650
14 56,718
46 93,507
141 964,876

96/143



59 2
19 8 6 52
38 38 57
19 8 6 52
193 2 1
2020 3 31

EY

97/143

EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

38

52

2019 4 1

2020 4 1 2020 9 30



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

2019 3 31 2020 3 31
*2 5,096,449 6,105,781
22,449 18,738
534,748 472,704
*2 13,102 7,811
49 50
1,313 2,890
5,668,112 6,607,976
*1 90,589 82,167
71,717 64,512
18,871 17,654
26,964 27,614
25,565 26,308
959 959
439 346
46,552 44,757
2,018 2,479
4,870 4,648
39,662 37,628
164,106 154,539
5,832,218 6,762,516

98/143




EDINETOOOO
0 o o = 222
ooooodooodoooooodd

2019 3 31 2020 3 31
382,042 348,153
*2 319,565 298,154
62,477 49,999
206,238 236,742
38,518 60,459
2,007 2,020
71,011 71,102
3,620 4,016
703,438 722,494
102,601 109,538
18,487 17,951
121,089 127,489
824,528 849,984
5,007,677 5,912,551
200,000 200,000
4,807,677 5,712,551
2,000 2,000
4,805,677 5,710,551
3,830,000 4,650,000
975,677 1,060,551
13 20
13 20
5,007,690 5,912,531
5,832,218 6,762,516

99/143




EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

2018 4 1 2019 4 1
2019 3 31 2020 3 31

5,202,260 5,673,201

*1 192,056 132,189

5,394,317 5,805,390

*1 2,566,470 2,798,780

32,074 37,672

555,537 590,453
375,631 389,905
179,906 200,547

68,770 67,426
61,381 59,367
99 169
2,404 2,424
4,885 5,464

3,222,852 3,494,332

578,701 587,623
41,693 53,299
385,731 386,160
67,757 62,682
75,923 77,704
4,080 4,833
3,513 2,943

71,011 71,102

64,269 62,160

6,718 10,803

3,260 3,715

9,400 10,463

25,155 26,856

62,753 62,753

33,479 30,023

135,925 131,389

990,674 996,891

1,180,790 1,314,166

*1 136 145

- 17

280 263

416 426

100/143




EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

904 938
904 938
1,180,302 1,313,653

101/143




EDINETOOOO
0 o o = 222
ooooodooodooodnoodd

2018 4 1 2019 4 1
2019 3 31 2020 3 31
1,180,302 1,313,653
365,355 406,739
4,600 2,040
819,547 904,874

102/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

2018 4 1 2019 3 31
)
200,000 2,000 3,080,000 906,129 3,988,129 4,188,129
— — 750,000 750,000 — —
— — — 819,547 819,547 819,547
— — 750,000 69,547 819,547 819,547
200,000 2,000 3,830,000 975,677 4,807,677 5,007,677
— — 4,188,129
— — 819,547
13 13 13
13 13 819,560
13 13 5,007,690

103/143




EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

2019 4 1 2020 3 31
)
200,000 2,000 3,830,000 975,677 4,807,677 5,007,677
— — 820,000 820,000 — —
— — — 904,874 904,874 904,874
— — 820,000 84,874 904,874 904,874
200,000 2,000 4,650,000 1,060,551 5,712,551 5,912,551
13 13 5,007,690
— — 904,874
33 33 33
33 33 904,840
20 20 5,912,531

104/143




EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

2019 4 1
2020 3 31
(
)
€))
3 50
3 20
@
€))
@
300
®

105/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

(2019 3 31 ) (2020 3 31 )
63,831 70,422
40,573 48,310

(2019 3 31 ) (2020 3 31 )
3,907,610 4,911,204
1,000,000 1,000,000
5,548 2,655
166,032 135,102
2018 4 1 2019 4 1
2019 3 31 2020 3 31
171,273 123,017
134 143

2,086,194 2,333,403

106/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

2018 4 1 2019 3 31

) 4 — — 4
4 — — 4

2019 4 1 2020 3 31

) 4 — — 4
4 — — 4

2018 4 1 2019 3 31

2019 4 1 2020 3 31

107/143



EDINETOOOO

0 o o = 222
Ooooooooooooooooooad

2018 4 1 2019 3 31
@
@
(€))
2019 3 31
)
[€)) 5,096,449 5,096,449 —
@ 534,748 534,748 _
®3) 13,102 13,102 —
® 2,018 2,018 —
5,646,318 5,646,318 —
®) 319,565 319,565 —
®) 62,477 62,477 _
) 206,238 206,238 —
®) 38,518 38,518 —
(9 2,007 2,007 —
628,807 628,807 —
( D
@ @ ©)) ©) (6)
® ©))
)
( 2

108/143



EDINETOOOO
0 o o = 222
ooooodooodooodnoodd

H) 5,096,091 5,096,091 —
@ 534,748 534,748 —
®3) 13,102 13,102 —

5,643,942 5,643,942 —

109/143



EDINETOOOO

0 o o = 222
Ooooooooooooooooooad

110/143

2019 4 1 2020 3 31
()
@
(€))
2020 3 31
)

[€)) 6,105,781 6,105,781 —
[®) 472,704 472,704 —
(©) 7,811 7,811 —
® 2,479 2,479 —

6,588,776 6,588,776 —
) 298,154 298,154 —
(6) 49,999 49,999 —
) 236,742 236,742 _
8) 60,459 60,459 —
©) 2,020 2,020 —

647,375 647,375 _
( D
@ 2 ®3) ®) ()

® ©
()
( 2
)

[€)) 6,105,476 6,105,476 —




EDINETOOOO
0 o o = 222
Ooooooooooooooooooaod

@ 472,704 472,704 _
(©)) 7,811 7,811 —

6,585,991 6,585,991 —

111/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

2018 4 1 2019 3 31
( )
1,032 1,000 32
1,032 1,000 32
986 1,000 13
986 1,000 13
2,018 2,000 18
2019 4 1 2020 3 31
( )
1,071 1,000 71
1,071 1,000 71
1,408 1,500 91
1,408 1,500 91
2,479 2,500 20
2018 4 1 2019 3 31
2019 4 1 2020 3 31
2018 4 1 2019 3 31

2019 4 1 2020 3 31

112/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

(2019 3 31 ) (2020 3 31 )
103,292 102,601
14,918 15,713
15,609 8,777
102,601 109,538
(2019 3 31 ) (2020 3 31 )
102,601 109,538
102,601 109,538
102,601 109,538
102,601 109,538
2018 4 1 2019 4 1
2019 3 31 2020 3 31
14,918 15,713
39,525 40,250
2018 4 1 2019 4 1
2019 3 31 2020 3 31
) (2018 3 31 ) (2019 3 31 )

113/143




EDINETOOOO
0 o o = 222
Oooooooooooooooooad

(

(

)

)

(

)

1,669,710,596 1,650,650,110
1,806,457,984 1,782,453,404
136,747,387 131,803,293
(018 3 ) (019 3 )
0.0676 0.0746
197,854,570 180,752,834
61,107,182 48,949,540
19 0 19 0

114/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

(2019 3 31 ) (2020 3 31 )
21,743 21,771
5,660 5,496
31,416 33,540
10,663 12,019
614 618
— 6
3,174 3,219
73,273 76,671
33,605 39,043
39,668 37,628
5 R
5 J—
39,662 37,628

100 5

115/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

2018 4 1 2019 3 31

90%

90

171,273

2019 4 1 2020 3 31

90%

90

116/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

123,017

117/143



EDINETOOOO

0 o o = 222
Ooooooooooooooooooad

2018 4 1 2019 3 31
)
(
690,998 1 2,086,194 166,032
(
100
171,273
111,204
49,958
)
(
20,000 445,847 90,195

118/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

2019 4 1 2020 3 31
Q)
( )
690,998 1 2,333,403 135,102
( )
100
123,017
73,481
49,958
Q)
( )
20,000 — 424,462 85,994

119/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

1
2018 4 1 2019 4 1
2019 3 31 2020 3 31
1,251,922 67 1,478,132 90
204,886 98 226,218 53
)
2018 4 1 2019 4 1
2019 3 31 2020 3 31
819,547 904,874
819,547 904,874
4,000 4,000

120/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

2020 9 30
6,369,593
31,093
478,906
4,954
43
2,837
6,887,429
74,611
61,062
13,549
24,740
23,405
959
374
33,620
1,375
3,652
28,592
132,972
7,020,402

121/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

2020 9 30

348,464
293,940
54,524
152,591
26,698
1,049
47,000
57,183
3,852
636,840

112,112
27,955
140,067

776,907

6,243,618
200,000
6,043,618
2,000
6,041,618
5,560,000
481,618
124
124

6,243,494

7,020,402

122/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

2020 4 1
2020 9 30

2,500,993

49,702

2,550,695

1,226,854

6,025

298,181
206,062
92,118

32,947
28,720
74
1,379
2,772

1,564,009

277,335
31,074
198,391
1,353
42,233
4,281

57,183

31,573

10,003

345

544

11,569

31,514

14,115

69,113

503,298

483,387

69

133

289

492

123/143



EDINETOOOO
0 o o = 222
Oooooooooooooooooad

679
679

483,200

2020 4 1
2020 9 30

483,200

143,096
9,036

331,067

124/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

2020 4 1 2020 9 30

200,000 2,000 4,650,000 1,060,551 5,712,551 5,912,551
— — 910,000 910,000 — —

— — — 331,067 331,067 331,067

— — 910,000 578,932 331,067 331,067
200,000 2,000 5,560,000 481,618 6,043,618 6,243,618
20 20 5,912,531

— — 331,067

104 104 104

104 104 330,962

124 124 6,243,494

125/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

2020 4 1
2020 9 30
D
3 50
3 20
@)
G
D
@)

©)

300

126/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

2020 9 30

73,677
44,203

2020 4 1

2020 9 30
7,555
6,559

2020 4 1 2020 9 30
4 — — 4

127/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

2020 9 30
2020 9 30
) 6,369,593 6,369,593 —
@) 478,906 478,906 —
3) 4,954 4,954 —
4) 1,375 1,375 —
6,854,829 6,854,829 —
5) 293,940 293,940 —
(6) 54,524 54,524 —
) 152,591 152,591 —
(8) 26,698 26,698 —
9 1,049 1,049 —
528,804 528,804 —
1)
€Y @ (©) ®) (©) @)
®) ©)]
@)
2020 9 30
552 500 52
552 500 52
823 1,000 176
823 1,000 176
1,375 1,500 124

2020 4 1 2020 9 30

128/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

90

90%

45,198

129/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

(

)

2020 4 1
2020 9 30
1,560,873 56
82,766 79
331,067
331,067
4,000

130/143



(

)

(

)

131/143

EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

¢ )HC)H



20,000

324,279

10,000

690,998 2020
2020

( )
2020
2020

4,000

132/143

EDINETOOOO
0 o o = 222
Ooooooooooooooooooad



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

25
2020 14
2020 14
2020 22

2020 21

133/143



EY

134/143

EDINETOOOO
0 o o = 222
Ooooooooooooooooooad



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

135/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

2020 12 23

193
2020 16
2020 11 16

2020 11 16

136/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

XBRL

137/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

2020 12 23

193
2020 16
2020 11 16

2020 11 16

138/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

XBRL

139/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

2020 12 23

193
2020 16
2020 11 16

2020 11 16

140/143



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

XBRL

141/143



EY

142/143

EDINETOOOO
0 o o = 222
Ooooooooooooooooooad



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

143/143



	表紙
	本文
	第一部ファンド情報
	第１ファンドの状況
	１ファンドの性格
	（１）ファンドの目的及び基本的性格
	（２）ファンドの沿革
	（３）ファンドの仕組み

	２投資方針
	（１）投資方針
	（２）投資対象
	（３）運用体制
	（４）分配方針
	（５）投資制限

	３投資リスク
	４手数料等及び税金
	(１)申込手数料
	(２)換金（解約）手数料
	(３)信託報酬等
	(４)その他の手数料等
	(５)課税上の取扱い

	５運用状況
	欧州ソブリン債ポートフォリオ
	（１）投資状況
	（２）投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	（３）運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	（４）設定及び解約の実績

	米国ソブリン債ポートフォリオ
	（１）投資状況
	（２）投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	（３）運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	（４）設定及び解約の実績

	欧米ソブリン債ポートフォリオ
	（１）投資状況
	（２）投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	（３）運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	（４）設定及び解約の実績



	第２管理及び運営
	１申込（販売）手続等
	２換金（解約）手続等
	３資産管理等の概要
	（１）資産の評価
	（２）保管
	（３）信託期間
	（４）計算期間
	（５）その他

	４受益者の権利等

	第３ファンドの経理状況
	１財務諸表
	しんきん海外ソブリン債セレクション欧州ソブリン債ポートフォリオ
	（１）貸借対照表
	（２）損益及び剰余金計算書
	(３)注記表
	(４)附属明細表

	しんきん海外ソブリン債セレクション米国ソブリン債ポートフォリオ
	（１）貸借対照表
	（２）損益及び剰余金計算書
	(３)注記表
	(４)附属明細表

	しんきん海外ソブリン債セレクション欧米ソブリン債ポートフォリオ
	（１）貸借対照表
	（２）損益及び剰余金計算書
	(３)注記表
	(４)附属明細表


	２ファンドの現況
	純資産額計算書


	第４内国投資信託受益証券事務の概要

	第二部委託会社等の情報
	第１委託会社等の概況
	１委託会社等の概況
	２事業の内容及び営業の概況
	３委託会社等の経理状況
	（１）貸借対照表
	（２）損益計算書
	（３）株主資本等変動計算書

	４利害関係人との取引制限
	５その他

	第２その他の関係法人の概況
	１名称、資本金の額及び事業の内容
	２関係業務の概要
	３資本関係

	第３参考情報

	監査報告書

