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(2016 &£ 4 A ~2021 £ 3 R)

2'5"330 HFreroamRIRiE) HRAMERERER(Z) f?; t?:} B BExE O BE
15,000 & &0 wclks o
18000 40 40 e
148 193
13,000 0 0 Eu . — lu
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-40
=123
z00 =2 B s -zze 118 e -150
4,000 -40 =40
16924 1) 1744 1) 184240 19484 Al 28N BOrF Bxpn 2ANR KRER OXES SADR HADR
Ml EMBERELE. FARICETLSEEIEMOBERELOET, B8, 377 - FOEMBERL, HEddE (B

2

3

x4

SN EMBALELOELTHHELTSY., REOERFEFRIE SO THRLA-FNMER LEIRLHBE
HHEYVET,

AREBHARLEHNORBI. EAROMERBLTEYET. 4k, SREE (RIN) zBHEELELO
ELTHRLTEY., REOREENEATLBENHYET.
L. BEEROSREAAOI 7 »FIZOTELTHARFEHNLRA-LU2TEYET.

20164 A ~2021 3R MOERMOEMBE RO FESME - BAM - B/liz, S77 - FRUERORENGEEY
FAEEDVWTERLI-AODTT.

EHES SADERIINTOEEY TT.

B A &% TOPI X (BI&iAHM)

SMEEE: MSCIa%HA - A 2Fud R (BREAA. AA=ZR)

STHAEH® MSCIIV—ULd - 9—fruY A Tud A (BEird, AA—2R)

BAEEHE: NOMURA—BP | B

SMEN: FTSEHRERSA »Fvo2 (R{BE, A~—2)

SFHEE: vPENLAL HAAL R KR F A vFudA—I7—00F  7—fyy .. So—sil

HALR=L274 F (AA=2X)
GE) TTORESSANLE I 7 o FOEEAR LB Y ERA.
(E2) dt@ik, HADE., SEEHEUCHFRAEEOERT. BB~ SR LIZLERENELT, Al
HLThUET,

&

-MESClavHoS A TFyBARUMSC I IT =20y - 2=FuY - f uFusAlE. MSC I~

- NMOMURA-BP 1iZ, FHES#EASHALBLTVLSENT. TONMMERETOB—DOHERIT

*FTSEHRBEM »Fvo2A (BE<Ba) (&, FT3E Fixed Income LLGICE WEE AT NEEHRTYT,

cJPENLHY - H A b B E - v TF b AT 7=y HO—i - H A 15—

HESSAOERIZZ2NT

TOP | X (WMIEHEEY) X, XS WHIESmEIR (BT MR E0vET.) OHBBEETHY.
COIERONY. HEoe®. ARFHREERCMTITATOERNL. EEMAF LTV ET. BIFL.
TOPIXOHELLLELROFEOTT., TOPI XOHEL L ILBOBLEELIZTOPI XM
EHOETL LS ZERAOBLEFT3EREHLTVET.,

2 (BT IMSC ) ELET,) AT IERTYT. EHENCMTSEEE. NOMEREEOh—
POEHEIMSCIIZRELEY., £, MSC I IREROAZEEET MR UVLEREFLT &0
FEHLTLET,

HHES#BASRIMELET. 45, FHERBEASHENOMURA-BP I ERALTiThhd F 1
Fr-FTEyb-TRICALBASHOBPREIY - Y—ERAML-VOREEALELA,

EiESICMT S3EEE. OB ETOB—OMHESRIX, FTSE Fixed Income LLCIZWM@ELET.

L 774 Fik, JPlorgan Chase & Co TS THS J P Morgan Securities LLC (BUF FJ P Worgan) &
LWhET,) FHET SRS T2 THY ., FTOFFERUVHNAAEEIRALICHELET.,
JPMorganld, JPELHY - AR Ak - ol A wFudA-—I7—00 - F=4yy - S50—
I B R—2 TP FRUFOH T o Fu P ANEBEINIAEEOSHS. EH-EIEREHOEN
TIPENLHY - HRAAYE Fo R A v FudA—Iv—Uud vy - Fa—mi- 45—
LIFA FRUFOH IS T ANEREZALTRIEOSH IV EIERIZOVTE, Wi, R,
FHREERTLIHOTIEHY ELA,. JP Norgan [, EHEEEREL L EFEBFRTOLO~0ORTOH
EFERRBJPEILAHLY - HRA LR R K A TP A—Iv—Vod 9=y - Fa—smil
AR —=2 P74 FRUFOHTAF o AR MERE— RO 7+ —T A IZERMT SEEHIZML
T, FASBREELEREEC. BERFAEEETIL0TREYEHA,
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(2021 3 31 )
1,116,667,704 100.18
— 2,056,128 0.18
1,114,611,576 100.00
(2021 3 31 )
734,641,391 6.88
1,218,204,866 11.40
542,615,985 5.08
781,620,878 7.32
28,047,184 0.26
283,859,231 2.66
295,263,848 2.76
1,202,076,697 11.25
119,405,286 1.12
39,642,048 0.37
110,311,920 1.03
116,002,260 1.09
68,546,654 0.64
361,576,072 3.38
97,761,297 0.91
254,691,937 2.38
223,277,028 2.09
67,976,260 0.64
127,017,737 1.19
53,665,031 0.50
6,726,203,610 62.95
61,991,831 0.58
77,799,783 0.73
139,791,614 1.31
115,096,155 1.08
92,159,298 0.86
51,730,622 0.48
223,571,479 2.09
285,839,978 2.68
768,397,532 7.19
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51,576,225 0.48
260,791,564 2.44
189,580,688 1.77
206,146,932 1.93
665,560,475 6.23
43,694,574 0.41
125,721,165 1.18
124,624,095 1.17
63,608,490 0.60
206,094,291 1.93
77,607,433 0.73
93,732,474 0.88
341,647,184 3.20
90,528,361 0.85
250,973,492 2.35
47,860,505 0.45
2,839,747,948 26.58
( ) — 210,399,214 1.97
( ) 10,684,539,918 100.00
@
< ( )>
(o213 31 )
| 2 o O o)
1 443,438,847|2.5082(1,112,233,584]|2.5182(1,116,667,704|100.18
< >
(o213 31 )
100.18
100.18
< ( 30 )>
(21 3 31 )
Ol o | o] o O -
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1 DBR 2.5% 2,000,000(21,105.22|422,104,408(20,057.34]|401,146,900| 2.5 2044/7/4|3.75
07/04/44

2 BTPS 5% 1,600,000(20,102.12(321,634,016|20,875.73|334,011,744 5 2039/8/1|3.13
08/01/39

3 SPGB 4.2% 1,550,000/20,086.55(311,341,525|19,714.28|305,571,396| 4.2| 2037/1/31|2.86
01/31/37

4 FRTR 4% 1,190,000(21,862.21(260,160,346(20,958.80(249,409,791 4]2038/10/25|2.33
10/25/38

5 UKT 4.25% 1,200,000(19,843.18|238,118,165|18,938.93|227,267,211| 4.25| 2027/12/7]2.13
12/07/27

6 DBR 3.25% 900,000(22,748.09|204,732,891|21,673.35(195,060,195| 3.25| 2042/7/4(1.83
07/04/42

7 REPHUN 1.75% [1,300,000|14,257.23|185,344,016(14,189.73|184,466,568| 1.75(2027/10/10]1.73
10/10/27

8 REPHUN 1.125% [1,300,000)13,504.39|175,557,096(13,623.80|177,109,504|1.125( 2026/4/28|1.66
04/28/26

9 UKT 2.5% 760,000(25,485.58|193,690,449(21,622.74|164,332,894| 2.5 2065/7/22|1.54
07/22/65

10 UKT 1.75% 1,000,000(17,891.59(178,915,919|16,378.42|163,784,257| 1.75| 2037/9/7|1.53
09/07/37

11 BTPS 5% 1,200,000({14,014.50(168,174,072|13,627.96{163,535,539 5| 2022/3/1]1.53
03701722

12 FRTR 4.25% 1,100,000(15,004.88(165,053,681|14,635.92|160,995,159( 4.25|2023/10/25|1.51
10/25/23

13 BGARIA 2.95% [1,100,000)14,525.91|159,785,098|14,342.90(157,771,900| 2.95| 2024/9/3|1.48
09/03/24

14 SPGB 3.45% 725,000(22,294.31]161,633,807|20,656.37(149,758,697| 3.45| 2066/7/30(1.40
07/30/66

15 UKT 2.25% 925,000(16,292.41]150,704,846|15,985.67(147,867,469| 2.25| 2023/9/7(1.38
09/07/23

16 BGOSK 1.625%  [1,030,000)13,876.91|142,932,255(14,181.94]|146,074,064|1.625( 2028/4/30]1.37
04/30/28

17 ROMANI 3.625% [1,000,000)14,284.49|142,844,900|14,376.64(143,766,480|3.625| 2024/4/24(1.35
04724724

18 BTPS 2.1% 1,000,000(14,107.96(141,079,620(14,368.86(143,688,600| 2.1| 2026/7/15|1.34
07/15/26

19 SLOREP 1.75% 900,000(16,252.25|146,270,322|15,581.84(140,236,569| 1.75| 2040/11/3(1.31
11/03/40

20 DBR 4% 650,000(22,217.86|144,416,129(21,297.58)138,434,296 4| 2037/1/4]|1.30
01/04/37

21 GAZPRU 2.95% (1,000,000/13,589.41(135,894,110|13,643.27(136,432,780| 2.95| 2025/4/15|1.28
04/15/25

22 FRTR 0% 1,000,000(13,240.24]132,402,490|13,221.10{132,211,035 0| 2024/3/25|1.24
03/25/24

23 PKOBHB 0.125% (1,000,000|13,044.90|130,449,000{13,069.56|130,695,620(0.125( 2022/6/24|1.22
06/24/22
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24 SPGB 1.25% 920,000{14,100.27|129,722,556|14,163.77/130,306,739| 1.25[2030/10/31|1.22
10/31/30
25 BTPS 2% 900,000{14,134.57|127,211,139|14,449.33|130,044,024| 2| 2028/2/1[1.22
02/01/28
26 SLOREP 1.25% 900,000{14,281.89|128,537,046|14,253.98|128, 285,883 1.25| 2027/3/22[1.20
03/22/27
27 LITHUN 2.1% 700,000(18,114.23|126,799,673|18,145.30(127,017,737| 2.1| 2047/5/26|1.19
05/26/47
28 ABIBB 2.875% 800,000{15,507.85|124,062,840|15,715.14|125,721,165|2.875| 2032/4/2|1.18
04/02/32
29 BTPS 0.85% 900,000{13,133.16(118,198,476|13,492.71|121,434,390| 0.85| 2027/1/15|1.14
01/15/27
30 PKOBHB 0.75% 900,000{13,325.39|119, 928,580|13, 364.20|120,277,872| 0.75| 2024/1/24|1.13
01/24/24
< >
(021 3 31 )
62.95
1.31
7.19
26.58
98.03
(€))
1
18 (011 8 15 ) 5,230 5,295 0.8779 0.8889
19 (2012 2 15 ) 3,867 3,918 0.8420 0.8530
20 (2012 8 15 ) 3,392 3,437 0.8159 0.8269
21 (013 2 15 ) 3,708 3,748 1.0275 1.0385

28/92



EDINETOOOO

o o o {0727
oopgoodooodooooooodd

22 (2013 8 15 ) 3,250 3,284 1.0569 1.0679
23 (2014 2 17 ) 3,022 3,051 1.1425 1.1535
24 (2014 8 15 ) 2,851 2,878 1.1592 1.1702
25 (2015 2 16 ) 2,664 2,688 1.2111 1.2221
26 (2015 8 17 ) 2,488 2,511 1.2004 1.2114
27 (2016 2 15 ) 2,141 2,163 1.0780 1.0890
28 (2016 8 15 ) 1,892 1,914 0.9657 0.9767
29 (2017 2 15 ) 1,620 1,639 0.9681 0.9791
30 (2017 8 15 ) 1,633 1,650 1.0235 1.0345
31 (2018 2 15 ) 1,553 1,570 1.0190 1.0300
32 (2018 8 15 ) 1,316 1,332 0.9454 0.9564
33 (2019 2 15 ) 1,224 1,239 0.9189 0.9299
34 (2019 8 15 ) 1,169 1,183 0.9062 0.9172
35 (2020 2 17 ) 1,129 1,143 0.9007 0.9117
36 (2020 8 17 ) 1,162 1,176 0.9276 0.9386
37 (2021 2 15 ) 1,119 1,133 0.9278 0.9388
2020 3 1,095 — 0.8747 —

4 1,070 — 0.8560 —

5 1,094 — 0.8721 —

6 1,114 — 0.8926 —

7 1,154 — 0.9281 —

8 1,147 — 0.9213 —

9 1,125 — 0.9168 —

10 1,110 — 0.9081 —

11 1,125 — 0.9201 —

12 1,143 — 0.9404 —

2021 1 1,133 — 0.9365 —

2 1,104 — 0.9227 —

3 1,114 —_ 0.9300 —

18 2011 2 16 2011 8 15 0.0220
19 2011 8 16 2012 2 15 0.0220
20 2012 2 16 2012 8 15 0.0220
21 2012 8 16 2013 2 15 0.0220
22 2013 2 16 2013 8 15 0.0220
23 2013 8 16 2014 2 17 0.0220
24 2014 2 18 2014 8 15 0.0220
25 2014 8 16 2015 2 16 0.0220
26 2015 2 17 2015 8 17 0.0220
27 2015 8 18 2016 2 15 0.0220
28 2016 2 16 2016 8 15 0.0220
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29 2016 8 16 2017 2 15 0.0220
30 2017 2 16 2017 8 15 0.0220
31 2017 8 16 2018 2 15 0.0220
32 2018 2 16 2018 8 15 0.0220
33 2018 8 16 2019 2 15 0.0220
34 2019 2 16 2019 8 15 0.0220
35 2019 8 16 2020 2 17 0.0220
36 2020 2 18 2020 8 17 0.0220
37 2020 8 18 2021 2 15 0.0220
18 2011 2 16 2011 8 15 0.0
19 2011 8 16 2012 2 15 1.6
20 2012 2 16 2012 8 15 0.5
21 2012 8 16 2013 2 15 28.6
22 2013 2 16 2013 8 15 5.0
23 2013 8 16 2014 2 17 10.2
24 2014 2 18 2014 8 15 3.4
25 2014 8 16 2015 2 16 6.4
26 2015 2 17 2015 8 17 0.9
27 2015 8 18 2016 2 15 8.4
28 2016 2 16 2016 8 15 8.4
29 2016 8 16 2017 2 15 2.5
30 2017 2 16 2017 8 15 8.0
31 2017 8 16 2018 2 15 1.7
32 2018 2 16 2018 8 15 5.1
33 2018 8 16 2019 2 15 0.5
34 2019 2 16 2019 8 15 1.0
35 2019 8 16 2020 2 17 1.8
36 2020 2 18 2020 8 17 5.4
37 2020 8 18 2021 2 15 2.4
Q)
18 2011 2 16 2011 8 15 108,895,590 803,546,669
19 2011 8 16 2012 2 15 60,402,668 1,424,380,380
20 2012 2 16 2012 8 15 46,460,976 482,653,770
21 2012 8 16 2013 2 15 49,325,304 596,888,145
22 2013 2 16 2013 8 15 29,384,122 563,701,205
23 2013 8 16 2014 2 17 52,996,870 483,229,986
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24 2014 2 18 2014 8 15 30,255,372 215,636,824
25 2014 8 16 2015 2 16 40,661,294 300,809,069
26 2015 2 17 2015 8 17 51,715,018 177,868,755
27 2015 8 18 2016 2 15 19,491,747 106,572,145
28 2016 2 16 2016 8 15 71,125,763 97,683,791
29 2016 8 16 2017 2 15 18,399,766 304,162,534
30 2017 2 16 2017 8 15 30,551,215 108,994,638
31 2017 8 16 2018 2 15 26,740,697 97,464,215
32 2018 2 16 2018 8 15 12,957,078 145,028,443
33 2018 8 16 2019 2 15 12,857,878 72,873,092
34 2019 2 16 2019 8 15 10,845,612 53,614,321
35 2019 8 16 2020 2 17 11,077,675 46,758,359
36 2020 2 18 2020 8 17 22,026,860 23,361,049
37 2020 8 18 2021 2 15 15,892,090 61,993,319
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LB 202133 B

BAEMER - MEEDOHERE 2011/4/1~2021/3/31) PEDHER

= BAREHE) AREFBABRENT —— SREWE) oo 1/HASEY. B

L5000 & 20214 2R 110 [
16.000 L 20205118 1104
14.000 0 20204 B8R 110 M
12,000 60 20204 5R 110 M
10.000 40 2020 2R 110 8
8,000 20 BEXRMH 8.110M

6,000
117451

13,41

15/411

17733

197451

L]
21730

31
#2

HEEEHOESB . EREMEFEOBIMERTLTEYET,

HREWIRRRLEERORBE, FRE BRI EWRALLLOLLTHELTEYET.

hE., pREBRTERERN L. FS20BACST 2R EER-SheTHEIELTAYET,

L, ERESBEMGOSRENIAO I 7 L FIZOEE L THEREFRLTL >~ TRREATEYVET,

FELGCEEORKR

_ .y L= IH—T7 Iz L
TH =7 FlzE A8 A LE10854H B B4 A% e
MR E} 1] E BB %) R HE Y-S S (%)
1 FvER E Ay 2044/7/4 2500 AAA 38 a—n 819
2 A9)7E{HE =R AR/)F  2039/8/1 5000 BBB- 31 AFY AR 13.8
3 AAAER Efff RAqL 2037/1/31 4200 A~ 29 Aror—Fi90—% 1.1
4 752E N EN TSR 2038710725 4000 AA 23 FLR—440—3 1.0
5 A¥UIE{H EH AEYR  2027/12/7 4250 | AA- 21 =S EX0F 1.0
6 FYvER =% F 2042/7/4 3250 AAA 18 B&EM. 0t 1.2
1T nAU—ER B HAHU— 2027/10/10 1750 BBB 1.7 1 #AHE. Moody's. S&P.
T — A — ZauFD3bEEOE0E
8 edY—EE Bl cHY 2026/4/28 1125 BBE 1.7 RRLTHOET
9 AXYAEHR Eilf A¥UR  2065/7/22 2500 AA- 15 W2 HEEFTHF—T7wFIzEH
10 13 AEMK Bl AXEYR 2087/9/7 1750 AA- 15 SHALETY,
LERINAEE D S
3036 25.7 25.9
12.3
15% |- e e AT T e e s s

=-15%

=30%

20124F 20135 200145 20155 20065 20174 20134 20195

#1 FEMEEROMBE. oReE (BRI EBERALLLOLELTHRELTEYET.
2 021 FXIAKETORBEEEZRTLTEVET,

20204 20214F

(1) LRTBEORHTHY . FEOEARRFEREL L (XTRTILOTEHY FLA,
(iX2) BOEREML. ERstOTR—LA—CTHRFEZATREYET.
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36

(2020 8 17 )

37

(2021 2 15 )

130 50,500
1,180,149,521 1,139,009,099
1,180,149,651 1,139,059,599
1,180,149,651 1,139,059,599

13,783,296 13,276,182
9,485 1,971,659

158,975 155,360
3,338,454 3,262,488
552,495 564,862
17,842,705 19,230,551
17,842,705 19,230,551
1,253,026,935 1,206,925,706
90,719,989 87,096,658
1,162,306,946 1,119,829,048
1,162,306,946 1,119,829,048
1,180,149,651 1,139,059,599

41/92



EDINETOOOO
0000000000 DO0000O00O0O(E06458)
Ooooooooooooooooooad

O
36 37
( 2020 2 18 ( 2020 8 18
2020 8 17 ) 2021 2 15 )

68,258,306 34,136,166
68,258,306 34,136,166
303,903 310,712

6,381,919 6,524,838

552,495 564,862

7,238,317 7,400,412
61,019,989 26,735,754
61,019,989 26,735,754
61,019,989 26,735,754
593,487 14,144
124,577,834 90,719,989
3,089,886 4,823,522
3,089,886 4,823,522
2,116,653 1,201,631
2,116,653 1,201,631
27,541,890 26,720,170
90,719,989 87,096,658

42/92



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

€))
( )
(
36 37
(2020 8 17 ) (2021 2 15 )
1. 1,253,026,935 1,206,925,706
2.
90,719,989 87,096,658
3.1 0.9276 0.9278
a 9,276 ) 9,278 )
( )
36 37
( 2020 2 18 ( 2020 8 18
2020 8 17 ) 2021 2 15 )
1. 0.2
2. 71 (2020 2 18 2020 5 73 (2020 8 18 2020 11
15 ) 16 )
(2,494,826 ) (1,823,779 )
(159,089,286 ) (136,629,681 )
161,584,112 (1 1,291 ) | 138,453,460 (1 1,132 )
13,758,594 (1 13,443,988 (1
110 ) 110 )
72 (2020 5 16 2020 8 74 (2020 11 17 2021 2
17 ) 15 )
(5,749,261 ) (4,753,294 )
(148,104,644 ) (123,456,005 )
153,853,905 (1 1,227 )| 128,209,299 (1 1,062 )
13,783,296 (1 13,276,182 (1
110 ) 110 )
(
36 37
( 2020 2 18 ( 2020 8 18
2020 8 17 ) 2021 2 15 )
1.
2.
(
)
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36 37
(2020 8 17 ) (2021 2 15 )
@ @
@ @
(
)
)
36 37
(2020 8 17 ) (2021 2 15 )
120,032,466 35,463,469
120,032,466 35,463,469
)
36 37
(2020 8 17 ) (2021 2 15 )
) ()
1,254,361,124 1,253,026,935
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22,026,860 15,892,090
23,361,049 61,993,319
4)
)
)
(@)
454,077,938 1,139,009,099
454,077,938 1,139,009,099
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)
(2020 8 17 ) (2021 2 15 )

(@) (@)
40,828,523 33,030,684
3,495,992 3,693,319
7,449,473,588 6,972,547,953
203,288,891 215,830,631
729,175,075 684,013,553
2,779,990,320 2,689,353,147
36,990,397 29,088,014
35,869,322
90,668,895 88,803,665
1,843,355 501,441
37,734,966 42,947,278
11,373,490,002 10,795,679,007
11,373,490,002 10,795,679,007
37,777,841 8,094,598
52,044,533
9 10
37,777,850 60,139,141
37,777,850 60,139,141
4,658,394,592 4,279,882,381
() 6,677,317,560 6,455,657,485
11,335,712,152 10,735,539,866
11,335,712,152 10,735,539,866
11,373,490,002 10,795,679,007
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( )
1.

@

)
@
( )

(©))
2. @

@
3.

60 61
(
(2020 8 17 ) (2021 2 15 )
1. 4,658,394 ,592 4,279,882, 381
2.1 2.4334 2.5084
¢l (24,334 ) (25,084 )
(
( 2020 2 18 (2020 8 18
2020 8 17 ) 2021 2 15 )

1.
2.
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(2020 8 17 ) (2021 2 15 )
@ @
@ @
(
)
(©) (©))
( )
(
)
(2020 8 17 ) (2021 2 15 )
56,735,644 13,847,989
5,194,771 6,361,391
10,974,205 4,149,376
64,674,547 53,585,417
8,230,073 65,221,391
)
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(2020 8 17 )
)
= () ()
141,016,300 147,226,336 6,210,036
323,435,434 338,615,040 15,179,606
192,817,989 199,274,000 6,456,011
44,087,644 46,699,620 2,611,976
55,431,990 59,900,000 4,468,010
5,545,837 5,687,000 141,163
25,433,398 27,300,000 1,866,602
2,611,177 2,668,170 56,993
667,363,469 692,712,884 25,349,415
25,461,900 26,508,800 1,046,900
58,994,400 62,655,400 3,661,000
29,380,000 31,460,000 2,080,000
27,180,000 28,690,000 1,510,000
1,598,759,538 1,669,397,250 3,343,082
(2021 2 15 )
)
= () ()
91,759,640 92,403,698 644,058
306,737,292 317,115,000 10,377,708
182,758,189 183,939,600 1,181,411
32,682,309 32,916,000 233,691
105,767,004 110,129,800 4,362,796
28,736,017 29,110,000 373,983
661,680,811 666,187,697 4,506,886
24,496,240 25,077,600 581,360
4,888,000 4,972,000 84,000
29,487,150 30,219,750 732,600
32,888,250 33,276,000 387,750
1,501,880,902 1,525,347,145 10,881,051
)
)
2)
(2020 8 17 )
)
= () ()
377,884,446 382,014,972 4,130,526
377,884,446 382,014,972 4,130,526
(2021 2 15 )
) | = () ()
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856,157,213 846,044,848 10,112,365
856,157,213 846,044,848 10,112,365
(QID)
1.
2.
C 2
( )
( )
(2020 8 17 ) (2021 2 15 )
) ()
1.
6,691,605,136 4,658,394,592
378,419,250 112,157,978
2,411,629,794 490,670,189
4,658,394 ,592 4,279,882,381
2.
484,979,667 454,077,938
FOFs 3,935,019,134 3,612,002,170
238,395,791 213,802,273
©))
)
)
BGARIA 2.95% 09/03/24 1,100,000.00 1,222,650.00
BGARIA 3% 03/21/28 625,000.00 754,250.00
BGB 0.8% 06/22/28 200,000.00 218,060.00
BTPS 0.35% 02/01/25 800,000.00 818,080.00
BTPS 0.85% 01/15/27 900,000.00 943,110.00
BTPS 1.45% 03/01/36 430,000.00 465,733.00
BTPS 2.1% 07/15/26 1,000,000.00 1,116,500.00
BTPS 2.7% 03/01/47 650,000.00 852,605.00
BTPS 2% 02/01/28 900,000.00 1,017,900.00
BTPS 3.5% 03/01/30 350,000.00 448,665.00
BTPS 5% 03/01/22 1,200,000.00 1,268,016.00
BTPS 5% 08/01/39 1,600,000.00 2,667,840.00
CROATI 1.5% 06/17/31 500,000.00 535,850.00
DBR 2.5% 07/04/44 2,000,000.00 3,204,300.00
DBR 3.25% 07/04/42 900,000.00 1,568,610.00
DBR 4% 01/04/37 650,000.00 1,096,322.50
FRTR O% 03/25/24 1,000,000.00 1,020,500.00
FRTR 4.25% 10/25/23 1,550,000.00 1,758,397.50
FRTR 4% 10/25/38 1,190,000.00 1,985,407.90
KAZAKS 1.55% 11/09/23 400,000.00 414,612.00
LITHUN 2.1% 05/26/47 700,000.00 1,000,370.00
PGB 0.7% 10/15/27 750,000.00 794,475.00
PGB 1.95% 06/15/29 800,000.00 934,800.00
PGB 1% 04/12/52 510,000.00 502,018.50
REPHUN 1.125% 04/28/26 1,300,000.00 1,384,240.00
REPHUN 1.75% 10/10/27 1,300,000.00 1,434,394.00
ROMANI 2% 01/28/32 610,000.00 645,014.00
ROMANI 3.625% 04/24/24 1,000,000.00 1,115,100.00
SLOREP 1.25% 03/22/27 900,000.00 989,955.00
SLOREP 1.75% 11/03/40 900,000.00 1,124,775.00
SLOREP 2.25% 03/25/22 800,000.00 825,080.00
SPGB 0.6% 10/31/29 800,000.00 839,600.00
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SPGB 0.8% 07/30/27
SPGB 1.2% 10/31/40
SPGB 1.25% 10/31/30
SPGB 3.45% 07/30/66
SPGB 4.2% 01/31/37
TURKEY 5.2% 02/16/26

UKT 1.25% 10/22/41
UKT 1.5% 07/22/47
UKT 1.75% 07/22/57
UKT 1.75% 09/07/22
UKT 1.75% 09/07/37
UKT 2.25% 09/07/23
UKT 2.5% 07/22/65
UKT 3.5% 01/22/45
UKT 4.25% 06/07/32
UKT 4.25% 12/07/27

SGB 0.75% 05/12/28
SGB 1.5% 11/13/23

NGB 1.5% 02/19/26

DGB 1.5% 11/15/23

CZGB 0.45% 10/25/23
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250,000.00
400,000.00
920,000.00
725,000.00
1,550,000.00
900,000.00

575,000.00
630,000.00
400,000.00
550,000.00
1,000,000.00
925,000.00
760,000.00
400,000.00
350,000.00
1,200,000.00

2,000,000.00
7,000,000.00

3,000,000.00

10,000,000.00

14,000,000.00

265,762.50
430,400.00
1,017,428.00
1,233,377.25
2,419,705.00
980,595.00
41,314,498.15
(5,265,119,644)
597,885.00
690,417.00
484,320.00
565,455.00
1,126,600.00
978,141.25
1,160,672.00
604,680.00
488,425.00
1,523,160.00
8,219,755.25
(1,198,851,303)
2,108,000.00
7.,354,900.00
9,462,900.00
(119,800,314)
3,101,520.00
3,101,520.00
(38,582,908)
10,585,500.00
10,585,500.00
(181,329,615)
13,916,000.00
13,916,000.00

(68,884,200)

POLGB 2.5% 07/25/26 200,000.00 219,520.00
POLGB 4% 10/25/23 3,000,000.00 3,309,600.00
3,529,120.00

(99,979,969)

6,972,547,953

(6,972,547 ,953)

MADRID 4.125% 05/21/24 375,000.00 428,906.25
MADRID 4.3% 09/15/26 600,000.00 747,270.00
NRW 0.95% 01/10/21 400,000.00 368,120.00
NRW 1.95% 09/26/78 100,000.00 149,290.00
1,693,586.25

(215,830,631)

215,830,631

(215,830, 631)

BGOSK 1.625% 04/30/28 1,030,000.00 1,133,103.00
BGOSK 1.75% 05/06/26 550,000.00 596,200.00
CAF 0.5% 01/25/22 650,000.00 654,907.50
EFSF 1.8% 07/10/48 300,000.00 417,738.00
EU O% 11/04/25 190,000.00 195,399.80
EU 3.75% 04/04/42 450,000.00 774,990.00
FRPTT 0.375% 09/17/27 700,000.00 714,917.00
4,487,255.30

(571,855,815)

DBHNGR 3.125% 07/24/26 675,000.00 768,993.75
768,993.75

(112,157,738)

684,013,553

(684,013,553)

ABIBB 2.875% 04/02/32 800,000.00 996,544.00
ABNANV 1.25% 05/28/25 700,000.00 735,490.00
ACHMEA 1.5% 05/26/27 800,000.00 862,640.00
ADJGR 1.875% 01/14/26 500,000.00 493,150.00
AIRFP 1.375% 06/09/26 390,000.00 413,524.80
AKFAST 1% 01/17/28 190,000.00 195,576.50
AVLN FRN 12/04/45 380,000.00 426,622.20
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BPIPL 0.25% 03/22/24 300,000.00 306,855.00
BPLN 2.213% 09/25/26 400,000.00 447,840.00
CONGR 2.125% 11/27/23 410,000.00 433,283.90
ENBW FRN 04/05/77 350,000.00 360,321.50
ENIIM 1.25% 05/18/26 600,000.00 638,100.00
ERSTBK 0.875% 05/13/27 400,000.00 421,240.00
GAZPRU 2.95% 04/15/25 1,000,000.00 1,068,700.00
GLENLN 1.125% 03/10/28 590,000.00 612,420.00
ICADFP 1.375% 09/17/30 200,000.00 213,060.00
INTNED FRN 05/26/31 400,000.00 427,440.00
ISPIM 2.125% 05/26/25 770,000.00 832,370.00
LAMON 2.125% 06/23/31 200,000.00 211,530.00
OMVAV 0% 06/16/23 540,000.00 542,592.00
OPBANK 0.25% 05/11/23 555,000.00 565,228.65
OPBANK 0.5% 08/12/25 750,000.00 770,737.50
PKOBHB 0.125% 06/24/22 1,000,000.00 1,007,100.00
PKOBHB 0.75% 01/24/24 900,000.00 927,270.00
PLD 0.5% 02/16/32 410,000.00 408,893.00
RDSALN 0.5% 05/11/24 400,000.00 409,348.00
SAMPFH FRN 09/03/52 240,000.00 259,908.00
SANTAN 0.875% 04/25/24 400,000.00 416,640.00
SANTAN 3.25% 04/04/26 300,000.00 340,515.00
SOCGEN 1.25% 06/12/30 500,000.00 525,325.00
STANLN FRN 09/09/30 300,000.00 321,840.00
TLSAU 1% 04/23/30 350,000.00 373,912.00
TOTAL 1.618% 05/18/40 600,000.00 690,216.00
VAKBN 2.375% 05/04/21 700,000.00 700,070.00
VIV 0% 07/12/23 400,000.00 400,220.00
VIV FRN PERPETUAL 700,000.00 742,637.00
ZFFNGR 3.75% 09/21/28 600,000.00 655,188.00
20,154,348.05
(2,568,470,115)
ALVGR 4.5% 03/13/43 300,000.00 471,120.00
NGGLN 1.125% 01/14/33 370,000.00 357,697.50
828,817.50
(120,883,032)
2,689,353,147
(2,689,353,147)
10,561,745, 284
(10,561,745,284)
(G 0]
2. (0]
3.
38 49..0%
4 2.0%
; ) 81.6%
37 23.9%
10 11.2%
1 1.0% 13.6%
2 1.1%
2 1.1% 1.1%
1 0. 4% 0.4%
1 1.7% 1.7%
1 0.6% 0.7%
2 0.9% 0.9%
@ )
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(2021 3

31 )

1,116,667,709

2,056,133

1,114,611,576

1,198,551,606

0.9300

9,300

(021 3

31 )

10,737,137,037

52,597,119

10,684,539,918

4,242,899,711

2.5182

25,182
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3,078 2021

200,000 2021

61,560 2021

@
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2021 89 757,808
69 250,560
4 12,189
16 495,060
89 757,808
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€y

2019 31 2020 31
3,513,866 4,179,859
6,754 6,084
200,218 31,104
509,869 419,358
16,242 4,146
2,056,487 1,012,488
- 7,341
31,612 43,273
9,992 176
14 -
6,345,059 5,703,834
10,552 9,479
20,328 20,316
782,897 -
10,000 10,000
- 1,000
823,777 40,795
823,777 40,795
7,168,837 5,744,629
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2019 31 2020 31
213,880 198,737
3 3
1,508 1,508
253,185 208,121
49,241 54,956
1 1,240,618 1 575,298
- 28,723
83,653 118,431
3,576 6,269
1,845,668 1,192,050
478,150 497,764
65,038 61,981
43,303 87,975
586,492 647,721
2,432,160 1,839,771
3,078,000 3,078,000
1,830,000 1,830,000
1,830,000 1,830,000
171,366 1,002,124
171,366 1,002,124
4,736,633 3,905,875
43 1,017
43 1,017
4,736,676 3,904,857
7,168,837 5,744,629
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@
2018 2019
2019 31 2020 31
4,888,292 4,029,921
17,940 18,096
1,934,676 1,868,787
6,840,909 5,916,805
2,471,276 2,038,720
13,292 40,076
104,349 77,908
372,319 324,357
164,131 181,196
221,865 202,416
6,293 6,298
40,474 39,319
17,187 13,341
213 185
31,846 24,932
3,443,250 2,948,754
56,456 59,100
1,166,459 1,162,628
323,609 491,833
4,657 9,820
3,000 2,000
37,764 35,705
27,769 34,398
175,503 194,695
121,505 112,065
268,550 263,743
945,148 539,084
- 6,485
108,089 81,627
3,238,515 2,993,188
159,143 25,137
6,110 6,563
6,110 6,563
33,198 10,548
4,569 3,382
37,768 13,931
127,486 32,504
123,728 13,046
123,728 13,046
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3,758 45,551
33,708 2,290
345,946 782,916
312,238 785,206
308,480 830,757
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€)
2018 2019 31

3,078,000 1,830,000 137,113 5,045,113
308,480 308,480
- - 308,480 308,480
3,078,000 1,830,000 171,366 4,736,633

128 128 5,044,984

308,480

171 171 171

171 171 308,308

43 43 4,736,676
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2019 2020 31

3,078,000 1,830,000 171,366 4,736,633
830,757 830,757
- - 830,757 830,757
3,078,000 1,830,000 1,002,124 3,905,875

43 43 4,736,676

830,757

1,061 1,061 1,061

1,061 1,061 831,818

1,017 1,017 3,904,857
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@
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2020 31

941,757
29,781

2019
2020 31

101,157

- 61,560

@

@

- 61,560

@

@
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o
@
2019 31

C - )
) 3,513,866 3,513,866 -
@) 509,869 509,869 -
®3) 16,242 16,242 -
[O)) 2,056,487 2,056,487 -

®)
10,552 10,552 -
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2. XBRL
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