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L7 FOFHBERRUSE L7720 FERRMTAEI SR
EERAREMBOKR EDERBERDLE XK

(2016 % 10 A ~2021 &£ 9 A) (2016 ££ 10 A ~2021 &£ 9 A)
L 1 i £- 1. ¥ ' ¥} i & : i
ﬂ.‘% CEfet bl L E S HESFNHT®SHx EK ':?-J FoaE ERLE B0
[T [} &0
16,000 40 40
133
- H B H
10,000 o o wwo: 27
4
7.000 = - -
o D0 =l =44 %
IGEEICA 17EICA 1EEIA s wR 2cioR 2iEssA BOrsF Bxn AATH EMEH ScME RAXKE SROR

1l FNBZERLZ. EAFTEHLIMAEIEMOBERELVET, 46, S22 7 FOEMBRERZ, SRS (B
Il EBFERALELOQLLTHELTSY,. RREOXREFEH-XSOTHIELL-EMEBERL ARG SBE
HHEUET.

#2 HREEBERARTEROEBE, EAXOMEREBELTEYEY, 4&. SRE (RIW) EWARLI-L0
ELTHRLTSEY. EROREEHE AL LBENHYET.
tEL. BEXOSE&MAOZ7 »FIZ2EFELTRBEEH LA -T2 TEYET.

#3 20M16F10A~2021 L0 A MSEMOEMMEARO TN - BXW - BliZE, 477 > FRURORENLTRE
TIRIZONTERLIEZLOTY .

¥4 EWEVSAOHYMILTOESYTYT.

BA#: TOPIX (BaSiAH)

FHESHE - MSClaoHa - Tu9 R (BEBEHRAH, ASA—ZR)

FHER MSCIIT—=Uud - T=FuY . A oFusZ (BRYAH, AA=2)

BEXEW: NOMURA—EBP | EH#

SHEEN: FTSERFER, TR (B{(BE. A~—2)

FHER: JPELHY - HAA DR - R R A TR —Iv—00 - g=fyw - 0= -
A= 74F (AA=2R)

(X)) TATORESSAHYE 27 o FOEEHSLIZEY EE A,

Gﬁ)iﬂmgug¥EK‘ﬁﬁ@ﬁku%ﬁmﬁmmﬁm,a#mvﬁﬁLt¢éﬂiiEELr.Hm
LTHL .

EHETSAOEBYIZONT

-TOP 1 X (HIFREES 3. XS WEIFSMBIE (LT MNEE) LuvnvEd,) OHMMETSY.
COFRONY. Rilosk, ARASHREHERCMTILITATOoERE. BEMELTLEY, WIEL.
TOPI XOHELLLIZEBOFEZOTE, TOPI XOHHL L I BOELE-EZTOPI XD
FROTEEL L IFEROELETSERETLTWWET,

S MSCIaYHA AT ARUMSCIIT—2ud - T—fraY - A wFudRlE. MSC 1A
2 (BT IMsCl) ELvbvEST) ANEYT S8 TT. FEWcMT L8565 E. NP EETO—
HOERIEMSCIIZHELEY. £, MSC I ZAEROABEZTFET IHARUARESFLET L
HERLTLET,

rNOMURA—-BPI L. BHE#ESSHMN OB L TL2E8T. TONMREETOR—DOESHIE
FHlEsaststIcmEBELET, 48, BHES#BESSHENOMURA-BP I 2RALTHHA L KT
Fr - TtEob - TRUALPEASHORREED - Y—CAICHML—UOHEFALET A,

* FTSEHAREM. T 7A (BB{BZ*) (L. FTSE Fixed Income LLCIZE YVEEEZR TWWEEBHTY.
FEESIMT LB, AMMEFTOR—DEFRIL. FT3E Fixed Income LLCIZHREL ET,
CJPEILH ARk R F A TS A—IT—00T =y - 0=l HA 1~
L2274 Fix. JPMorgan Chase & Co. MFE#THS J. P Morgan Securities LLC (UF TJ.P.Morgan) &
LVOAVET,) PRETLHRBS T ATHY., TOEFFERUVHAFAREIAKICERLET.
JP Morganif, JPEILHY - HRAA b KU F - TS RA—Iv—0ud -w—4ow . Ho—
L - A =2 P74 FRUEFOH TA v F o2 AHEMEIhIETRECHD,. SLEEREHOEMN
TIPENHY HRAVE R F o v Fuwd A IR0 g=fruy - 00—y 11—
P74 FRUEDH TS T2 ANEREASAREOS S IEAICONT S, HE. RIE.
FHIEEMTLLOTRHYEEA, J P Norgan [, EHEEERLLEFBFRTOLO~DEREOE
BERFJIPENLAY - HAA bk - F AT A—I9—00F - 3=y - o= -
FA =227 FRUFTOH T T o2 AN ASTER—ROAI7+—7ACEBT SEHIZEL
T, FoBAFELIERRC, BEFLERETLILOTERYELA,
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(€))
(2021 9 30 )
1,062,579,316 100.18
( ) — 1,877,857 0.18
( ) 1,060,701,459 100.00
(2021 9 30 )
612,982,313 6.03
1,166,493,421 11.47
396,850,212 3.90
792,549,460 7.79
27,873,150 0.27
284,169,002 2.79
251,503,757 2.47
1,213,714,369 11.94
118,794,015 1.17
38,573,874 0.38
109,102,302 1.07
104,465,877 1.03
69,794,581 0.69
348,236,472 3.42
95,653,268 0.94
222,849,175 2.19
177,397,850 1.74
67,566,158 0.66
102,771,366 1.01
80,438,141 0.79
6,281,778,763 61.78
18,599,328 0.18
95,454,040 0.94
92,351,887 0.91
50,762,274 0.50
208,637,621 2.05
41,758,820 0.41
261,526,807 2.57
750,491,449 7.38
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51,794,401 0.51
254,628,579 2.50
134,410,814 1.32
180,241,784 1.77
624,319,090 6.14
95,956,541 0.94
174,492,492 1.72
57,391,523 0.56
57,924,053 0.57
205,806,719 2.02
78,109,141 0.77
79,754,817 0.78
447,415,877 4.40
197,824,828 1.95
47,430,391 0.47
2,687,501,050 26.43
) — 430,247,108 4.23
) 10,168,617,698 100.00
@
< )>
(2021 9 30 )
) ) ) )
)
421,943,103 2.5567(1,078,823,152 2.5183|1,062,579,316| 100.18
< >
(2021 9 30 )
100.18
100.18
< 30 )>
(2021 9 30 )
) ) ) ) )
()
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DBR 2.5%
07/04/44

1,675,000

21,103.

54

353,484,439

20,034.

80

335,582,913

2.5

2044/7/4

3.

30

BTPS 5%
08/01/39

1,380,000

21,037.

32

290,315,016

20,434.

76

281,999,820

al

2039/8/1

2.

77

SPGB 4.2%
01/31/37

1,350,000

20,102.

32

271,381,428

19,512.

76

263,422,309

4.2

2037/1/31

2.

59

FRTR 4%
10/25/38

1,000,000

21,349.

63

213,496,333

20,539.

30

205,393,069

N

2038/10/25

2.

02

UKT 4.25%
12/07/27

1,075,000

18,658.

55

200,579,450

18,320.

86

196,949,349

4.25

2027/12/7

1.

94

REPHUN
1.75%
10/10/27

1,300,000

14,371.

60

186,830,880

14,257.

32

185,345,282

1.75

2027/10/10

1.

82

REPHUN
1.125%
04/28/26

1,200,000

13,701.

52

164,418,344

13,574.

26

162,891,190

1.125

2026/4/28

1.

60

DBR 3.25%
07/04/42

700,000

22,615.

11

158,305,833

21,564.

55

150,951,861

3.25

2042/7/4

1.

48

UKT 2.5%
07/22/65

680,000

24,282.

41

165,120,392

21,588.

20

146,799,823

2.5

2065/7/22

1.

44

10

BGOSK
1.625%
04/30/28

1,030,000

14,245.

64

146,730,112

14,141.

75

145,660,066

1.625

2028/4/30

1.

43

11

UKT 1.75%
09/07/37

900,000

16,962.

48

152,662,381

16,129.

10

145,161,941

1.75

2037/9/7

1.

43

12

UKT 2.25%
09/07/23

900,000

15,693.

82

141,244,406

15,619.

14

140,572,322

2.25

2023/9/7

1.

38

13

BTPS 2%
02/01/28

900,000

14,565.

09

131,085,878

14,344.

33

129,099,020

N

2028/2/1

1.

27

14

BTPS 2.1%
07/15/26

900,000

14,385.

89

129,473,017

14,236.

55

128,128,966

2.1

2026/7/15

1.

26

15

BGARIA
2.95%
09/03/24

900,000

14,263.

82

128,374,402

14,172.

92

127,556,284

2.95

2024/9/3

1.

25

16

SLOREP
1.25%
03722727

900,000

14,249.

53

128,245,840

14,078.

12

126,703,103

1.25

2027/3/22

1.

25

17

DBR 4%
01/04/37

600,000

21,899.

59

131,397,542

21,074.

58

126,447,539

2037/1/4

1.

24

18

BTPS 5%
03701722

950,000

13,378.

43

127,095,151

13,287.

14

126,227,881

2022/3/1

1.

24

19

SPGB
3.45%
07/30/66

625,000

21,445,

72

134,035,811

20,105.

57

125,659,841

3.45

2066/7/30

1.

24

20

SLOREP
1.75%
11/03/40

800,000

16,271.

45

130,171,664

15,600.

08

124,800,654

1.75

2040/11/3

1.

23

21

BTPS
0.85%
01/15/27

900,000

13,591.

14

122,320,328

13,441.

80

120,976,277

0.85

2027/1/15

1.

19

22

PGB 1.95%
06/15/29

800,000

15,183.

23

121,465,849

14,963.

76

119,710,142

1.95

2029/6/15

1.

18
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23 PKOBHB 900,000| 13,324.93|119,924,411| 13,288.57|119,597,164| 0.75| 2024/1/24{1.18
0.75%
01/24/24
24 GAZPRU 850,000 13,800.22| 117,301,889 13,766.45|117,014,898| 2.95| 2025/4/15|1.15
2.95%
04/15/25
25 ROMANI 800,000| 14,263.82|114,110,579| 14,211.87|113,695,027| 3.625| 2024/4/24|1.12
3.625%
04/24/24
26 SPGB 800,000 14,379.72|115,037,780| 14,117.08|112,936,645| 1.25|2030/10/31(1.11
1.25%
10/31/30
27 ACHMEA 800,000/ 14,017.08|112,136,708| 13,884.63| 111,077,050, 1.5| 2027/5/26{1.09
1.5%
05/26/27
28 ABIBB 700,000 16,097.05|112,679,392| 15,650.85|109,555,999|2.875| 2032/4/2|1.08
2.875%
04/02/32
29 DGB 1.5% | 6,000,000 1,829.54|109,772,766| 1,818.37|109,102,302| 1.5/2023/11/15|1.07
11/715/23
30 SPGB 0.6% 800,000/ 13,666.79|109,334,328| 13,457.06|107,656,537| 0.6|2029/10/31{1.06
10/31/29
< >
(2021 9 30 )
61.78
0.18
7.38
26.43
95.77
®
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1

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 (2013 2 15 ) 3,708 3,748 1.0275 1.0385
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
38 (2021 8 16 ) 1,085 1,090 0.9320 0.9360
2020 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 —
4 1,126 — 0.9395 —
5 1,129 — 0.9481 —
6 1,100 — 0.9352 —
7 1,098 — 0.9401 —
8 1,085 — 0.9316 —
9 1,060 — 0.9162 —

1
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
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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
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
38 2021 2 16 2021 8 16 0.0080
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
38 2021 2 16 2021 8 16 1.3

Q)

30/85



EDINETOOOO
o o o {0727
Ooooodooodooooooodd

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
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
38 2021 2 16 2021 8 16 11,896,631 54,050,230
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195102
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50

40
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STEDOHRE
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20214 8H 40 M
20214 58 40M
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2020411 8 110 M
20204 8A 110 M
BTEERM 8. 190 M
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21798530
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32 HEEEERENMEROEEE. SR (RN EEEEL-d0LLTHELTREYEY,
AE., fREEEEEMERE. FS70EBAICETARAEHI-ShETENELTEY ES,
f=2L. ERHSEMbOSRENIAD I F Kz ELTHEAREH L TL-TEREhTEYES,
FELGEEOKR
— a F o e ?llf_7?:f}:|:ﬁrf‘§
TH—T7o FIzEITSHEALE1021R 376 T 50 A% He
iR HiE {888  -44%) BT HE%) i EEEE(95)
1 FavEHR 5] - [ 2044/7/4 | 2500 AAA 33 a—0o 80.4
2 AHUFEH E{# A FF 2039/8/1 5000 BBB- 28 A AFE 14.1
3 AsAEE & AAAL  203771/31 4200 A- 26 Axz—TFi450—F 1.2
4 752AEMR E & TSLA 2038/10/25 4000 AA 20 TIT—490—3 1.1
5 |A¥F)ZAEHR Eff @ A¥UR  2027712/7 4250 AA- 19 HR—5FX0F 1.0
6 nH)—ER EE neHU— 2027710010 1,750 BBE 1.8 BEA. thih 22
T onvhY—@ER | B LH)— 2026/4/28 1125 BBB 16 %1 Bdtl. Moody' s. S &P.
8 F14vEHR = B 2042/7/4 3250 AMA 15 é % C%;}a g%ﬂmtm’&
9 AFREE -Eﬂl?.‘lﬁfﬂ AFUYZ  2065/7/22 2500 AA- 14 ) BT+ o RI= sl
10 BGK HR—S2F 2028/4/30 1625 A- 14 SHALETY,
iR
FRINEEDHERS
0% 25.7 259
12.3
15% ]I ____________________ 5? ________________________
[ ] o
m_
o e m ™
8.8 6.5 -7.3
-15%
-30%
2012%F 200138 2014%F  200155F 2006%F  20174F  2018fF  2009F  2020%F 2021
1 EMREBROERE. SEE (BSIN) FEERLELOELTHELTEYET,

Ml N FRXIAXRETOREFZERTLTEVET,

(X)) ERIZAEORMTHY . FEDOEARRFEREL L EITHTSLOTEHY FLEA,
(X2) BROERERL. ERE/OR—LA—STHREATEYET.
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37

(2021 2 15 )

38

(2021 8 16 )

50,500 12,151
1,139,009,099 1,094,102,959
1,139,059,599 1,094,115,110
1,139,059,599 1,094,115,110

13,276,182 4,659,088
1,971,659 938
155,360 152,005
3,262,488 3,192,032
564,862 555,128
19,230,551 8,559,191
19,230,551 8,559,191
1,206,925,706 1,164,772,107
87,096,658 79,216,188
1,119,829,048 1,085,555,919
1,119,829,048 1,085,555,919
1,139,059,599 1,094,115,110
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@
37 38
( 2020 8 18 2021 2 16
2021 2 15 ) 2021 8 16 )
34,136,166 21,833,514
34,136,166 21,833,514
6
310,712 305,349
6,524,838 6,412,326
564,862 555,128
7,400,412 7,272,809
26,735,754 14,560,705
26,735,754 14,560,705
26,735,754 14,560,705
14,144 23,159
90,719,989 87,096,658
4,823,522 3,586,733
4,823,522 3,586,733
1,201,631 794,692
1,201,631 794,692
26,720,170 9,449,117
87,096,658 79,216,188
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€))
( )
1.
2.
2021 8 15
2021 8 16
( )
38
(2021 8 16 )
( )
37 38
(2021 2 15 ) (2021 8 16 )
1. 1,206,925,706 1,164,772,107
2.
87,096,658 79,216,188
3.1 0.9278 0.9320
a ) 9,278 ) (9,320 )
( )
37 38
( 2020 8 18 ( 2021 2 16
2021 2 15 ) 2021 8 16 )
1. 0.2
2. 73 (2020 8 18 2020 11 75 (2021 2 16 2021 5
16 ) 17 )
(1,823,779 ) (4,169,829 )
(136,629,681 ) (114,044,064 )
138,453,460 (1 1,132 )| 118,213,893 (1 987 )
13,443,988 (1 4,790,029 (1
110 ) 40 )
74 (2020 11 17 2021 2 76 (2021 5 18 2021 8
15 ) 16 )
(4,753,294 ) (1,138,138 )
(123,456,005 ) (110,327,235 )
128,209,299 (1 1,062 ) | 111,465,373 (1 956 )
13,276,182 (1 4,659,088 (1
110 ) 40 )
( )
37 38
( 2020 8 18 ( 2021 2 16
2021 2 15 ) 2021 8 16 )
1.
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(
)
37 38
(2021 2 15 ) (2021 8 16 )
@ [©)
@ ©
(
)
)
37 38
(2021 2 15 ) (2021 8 16 )
35,463,469 3,165,547
35,463,469 3,165,547
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(
37 38
(2021 2 15 ) (2021 8 16 )
(@) (@)
1,253,026,935 1,206,925,706
15,892,090 11,896,631
61,993,319 54,050,230
(O)
)
(D)
)
427,785,017 1,094,102,959
427,785,017 1,094,102,959
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D)
(2021 2 15 ) (2021 8 16 )
(@) )

33,030,684 171,619,761
3,693,319 114,386,048
6,972,547,953 6,384,265,828
215,830,631 20,891,949
684,013,553 758,540,480
2,689,353,147 2,635,830,545
29,088,014 5,819,328

35,869,322
88,803,665 68,216,255
501,441 520,712
42,947,278 51,453,255
10,795,679,007 10,211,544,161
10,795,679,007 10,211,544,161
8,094,598 22,004,287

52,044,533
105,000,000
10 313
60,139,141 127,004,600
60,139,141 127,004,600
4,279,882,381 3,943,003,415
) 6,455,657,485 6,141,536,146
10,735,539, 866 10,084,539,561
10,735,539, 866 10,084,539,561
10,795,679,007 10,211,544,161
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@)
( )
1.
@
(
)
@)
( )
®)
2. o
@)
3.
60 61
(
(2021 8 16 )
( )
(2021 2 15 ) (2021 8 16 )
1. 4,279,882,381 3,943,003,415
2.1 2.5084 2.5576
¢! ) (25,084 ) (25,576 )
( )
( 2020 8 18 ( 2021 2 16
2021 2 15 ) 2021 8 16 )
1.
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(
)
(2021 2 15 ) (2021 8 16 )
@ @
@ ©
(
)
(©) ©)
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)
(2021 2 15 ) (2021 8 16 )
13,847,989 18,984,437
6,361,391 423,612
4,149,376 2,869,292
53,585,417 55,401,537
65,221,391 38,862,780
)
(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
(2021 8 16 )
)
) ) )
160,506,100 159,283,533 1,222,567
303,817,578 303,405,000 412,578
164,665,410 163,971,875 693,535
8,917,625 8,869,000 48,625
194,429,971 193,752,000 677,971
26,987,740 27,514,476 526,736
698,818,324 694,317,707 4,500,617
93,183,600 92,538,525 645,075
30,411,600 30,460,800 49,200
36,910,900 36,764,000 146,900
1,718,648,848 1,710,876,916 2,714,852
1
)

2)
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(2021 2 15 )
)
S () ()
856,157,213 846,044,848 10,112,365
856,157,213 846,044,848 10,112,365
(2021 8 16 )
) S () ()
233,283,645 252,183,456 18,899,811
233,283,645 252,183,456 18,899,811
(D
1.
2.
( 2)
(
( )
(2021 2 15 ) (2021 8 16 )
) )
1.
4,658,394,592 4,279,882,381
112,157,978 291,439,550
490,670,189 628,318,516
4,279,882,381 3,943,003,415
2.
454,077,938 427,785,017
FOFs 3,612,002,170 3,317,380,366
213,802,273 197,838,032
@)
()
()
BGARIA 2.95% 09/03/24 900,000.00 988,560.00
BGARIA 3% 03/21/28 625,000.00 744,562 .50
BGB 0.8% 06/22/28 200,000.00 217,700.00
BTPS 0.35% 02/01/25 650,000.00 664,137.50
BTPS 0.85% 01/15/27 900,000.00 941,940.00
BTPS 0.95% 09/15/27 715,000.00 752,895.00
BTPS 1.45% 03/01/36 350,000.00 373,677.50
BTPS 2.1% 07/15/26 900,000.00 997,020.00
BTPS 2.7% 03/01/47 600,000.00 757,050.00
BTPS 2% 02/01/28 900,000.00 1,009,440.00
BTPS 3.5% 03/01/30 350,000.00 442 ,715.00
BTPS 5% 03/01/22 950,000.00 978,709.00
BTPS 5% 08/01/39 1,380,000.00 2,235,600.00
CROATI 1.5% 06/17/31 500,000.00 533,450.00
DBR 2.5% 07/04/44 1,675,000.00 2,722,042.50
DBR 3.25% 07/04/42 700,000.00 1,219,050.00
DBR 4% 01/04/37 600,000.00 1,011,840.00
FRTR 0% 03/25/24 800,000.00 815,000.00
FRTR 4.25% 10/25/23 600,000.00 665,910.00
FRTR 4% 10/25/38 1,000,000.00 1,644,050.00
KAZAKS 1.55% 11/09/23 600,000.00 621,084.00
LITHUN 2.1% 05/26/47 575,000.00 796,863.75
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PGB 0.7% 10/15/27 750,000.00 800,287.50
PGB 1.95% 06/15/29 800,000.00 935,360.00
PGB 1% 04/12/52 510,000.00 508,062.00
REPHUN 1.125% 04/28/26 1,200,000.00 1,266,120.00
REPHUN 1.75% 10/10/27 1,300,000.00 1,438,710.00
ROMANI 2% 01/28/32 500,000.00 507,950.00
ROMANI 3.625% 04/24/24 800,000.00 878,720.00
SLOREP 1.25% 03/22/27 900,000.00 987,570.00
SLOREP 1.75% 11/03/40 800,000.00 1,002,400.00
SPGB 0.5% 10/31/31 360,000.00 370,188.00
SPGB 0.6% 10/31/29 800,000.00 841,940.00
SPGB 0.8% 07/30/27 250,000.00 266,162.50
SPGB 0% 05/31/24 365,000.00 370,383.75
SPGB 1.2% 10/31/40 400,000.00 428,512.00
SPGB 1.25% 10/31/30 800,000.00 885,860.00
SPGB 3.45% 07/30/66 625,000.00 1,032,156.25
SPGB 4.2% 01/31/37 1,350,000.00 2,089,800.00
TURKEY 5.2% 02/16/26 775,000.00 812,316.25
36,555,795.00

(4,721,180,924)

UKT 0.375% 10/22/30 700,000.00 685,965.00
UKT 1.25% 10/22/41 500,000.00 526,425.00
UKT 1.5% 07/22/47 530,000.00 593,865.00
UKT 1.75% 07/22/57 370,000.00 467,384.00
UKT 1.75% 09/07/22 550,000.00 559,570.00
UKT 1.75% 09/07/37 900,000.00 1,014,840.00
UKT 2.25% 09/07/23 825,000.00 860,887.50
UKT 2.5% 07/22/65 680,000.00 1,097,656.00
UKT 3.5% 01/22/45 400,000.00 611,980.00
UKT 4.25% 06/07/32 325,000.00 445,948.75
UKT 4.25% 12/07/27 1,000,000.00 1,241,100.00
8,105,621.25

(1,229,946,968)

SGB 0.75% 05/12/28 2,000,000.00 2,104,400.00
SGB 1.5% 11/13/23 7,000,000.00 7,256,200.00
9,360,600.00

(118,598,802)

NGB 1.5% 02/19/26 3,000,000.00 3,053,700.00
3,053,700.00

(37,926,954)

DGB 1.5% 11/15/23 6,000,000.00 6,287,100.00
6,287,100.00

(109,206,927)

CZGB 0.45% 10/25/23 4,000,000.00 3,904,000.00
CZGB 1% 06/26/26 10,250,000.00 9,850,250.00
13,754,250.00

(69,892,221)

POLGB 2.5% 07/25/26 200,000.00 213,120.00
POLGB 4% 10/25/23 3,000,000.00 3,234,300.00
3,447,420.00

(97,513,032)

6,384,265,828

(6,384,265,828)

NRW 1.95% 09/26/78 100,000.00 161,765.00
161,765.00

(20,891,949)

20,891,949

(20,891,949)

BGOSK 1.625% 04/30/28 1,030,000.00 1,129,910.00
BGOSK 1.75% 05/06/26 450,000.00 488,520.00
CAF 0.5% 01/25/22 550,000.00 552,200.00
EFSF 1.8% 07/10/48 300,000.00 413,010.00
EU O% 11/04/25 190,000.00 194,968.50
EU 3.75% 04/04/42 400,000.00 673,400.00
EURDEV 1% 03/17/26 610,000.00 614,788.50
FRPTT 0.375% 09/17/27 700,000.00 721,140.00
SPPDIS 1% 06/09/31 320,000.00 329,728.00
5,117,665.00

(660,946,434)
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DBHNGR 3.125% 07/24/26 575,000.00 643,166.25
643,166.25
(97,594,046)
758,540,480
(758,540, 480)
ABIBB 2.875% 04/02/32 700,000.00 867,699.00
ABNANV 1.25% 05/28/25 500,000.00 525,050.00
ACHMEA 1.5% 05/26/27 800,000.00 863,520.00
ADJGR 1.875% 01/14/26 500,000.00 481,850.00
AIRFP 1.375% 06/09/26 390,000.00 416,009.10
AKFAST 1% 01/17/28 190,000.00 196,602.50
AVLN FRN 12/04/45 380,000.00 426,413.20
BPIPL 0.25% 03/22/24 300,000.00 305,820.00
BPLN 2.213% 09/25/26 400,000.00 444,652.00
CONGR 2.125% 11/27/23 410,000.00 430,516.40
ENBW FRN 04/05/77 300,000.00 305,460.00
ENIIM 1.25% 05/18/26 300,000.00 319,380.00
FLUVIU 0.25% 06/14/28 500,000.00 507,000.00
GAZPRU 2.95% 04/15/25 850,000.00 903,295.00
GLENLN 1.125% 03/10/28 590,000.00 609,652.90
HANRUE FRN 06/30/42 600,000.00 619,680.00
ICADFP 1.375% 09/17/30 200,000.00 214,890.00
INTNED FRN 05/26/31 300,000.00 321,090.00
INTNED FRN 06/09/32 200,000.00 202,200.00
ISPIM 2.125% 05/26/25 670,000.00 722,528.00
LAMON 2.125% 06/23/31 200,000.00 214,800.00
OMVAV 0% 06/16/23 440,000.00 442,499.20
OPBANK 0.25% 05/11/23 555,000.00 562,775.55
OPBANK 0.5% 08/12/25 750,000.00 772,537.50
PKOBHB 0.125% 06/24/22 600,000.00 602,940.00
PKOBHB 0.75% 01/24/24 900,000.00 923,490.00
PLD 0.5% 02/16/32 410,000.00 410,430.50
RDSALN 0.5% 05/11/24 300,000.00 306,870.00
SAMPFH FRN 09/03/52 240,000.00 261,456.00
SANTAN 0.875% 04/25/24 300,000.00 310,200.00
SANTAN 3.25% 04/04/26 300,000.00 339,870.00
SANTAN FRN 06/24/29 400,000.00 405,660.00
SOCGEN 1.25% 06/12/30 300,000.00 315,930.00
SPMIM 3.125% 03/31/28 400,000.00 405,320.00
STANLN FRN 09/09/30 300,000.00 319,620.00
TLSAU 1% 04/23/30 350,000.00 372,960.00
TOTAL 1.618% 05/18/40 600,000.00 693,180.00
VIV 0% 07/12/23 400,000.00 401,020.00
VIV FRN PERPETUAL 600,000.00 649,836.00
YBS 0.5% 07/01/28 480,000.00 489,648.00
ZFFNGR 3.75% 09/21/28 600,000.00 670,998.00
19,555,348.85
(2,525,573,303)
ALVGR 4.5% 03/13/43 300,000.00 474,210.00
NGGLN 1.125% 01/14/33 270,000.00 252,409.50
726,619.50
(110, 257,242)
2,635,830,545
(2,635,830,545)
9,799,528,802
(9,799,528,802)
2.
40 46.8%
1 0.2%
9 5 6 80.9%
41 25. 0%
11 12.2%
1 1.0% 14.7%
2 1.1%
2 1.2% 1.2%
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1 0.4% 0.4%
1 1.1% 1.1%
2 0.7% 0.7%
2 1.0% 1.0%

@ ( )
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(2021 9 30 )

1,062,579,902

1,878,443

1,060,701,459

1,157,745,133

0.9162

9,162

(021 9 30 )

10,175,827,539

7,209,841

10,168,617,698

4,037,919,638

2.5183

25,183
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3,078 2021

200,000 2021

61,560 2021

@
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2021 88 617,593
69 247,066
4 12,110
15 358,418
88 617,593
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€y
2020 31 2021 31
4,179,859 3,635,116
6,084 18,514
31,104 -
419,358 454,967
4,146 2,271
1,012,488 709,619
7,341 14,645
43,273 38,451
176 614
5,703,834 4,874,202
9,479 9,857
20,316 18,320
10,000 10,000
1,000 1,000
40,795 39,177
40,795 39,177
5,744,629 4,913,379
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2020 31 2021 31
198,737 197,876
3 3
1,508 1,508
208,121 225,390
54,956 24,502
1 575,298 1 928,564
28,723 11,262
118,431 136,011
6,269 12,682
1,192,050 1,537,800
497,764 439,883
61,981 43,850
87,975 77,057
- 444
647,721 561,235
1,839,771 2,099,036
3,078,000 3,078,000
1,830,000 1,830,000
1,830,000 1,830,000
1,002,124 2,094,662
1,002,124 2,094,662
3,905,875 2,813,337
1,017 1,006
1,017 1,006
3,904,857 2,814,343
5,744,629 4,913,379
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@
2019 2020
2020 31 2021 31
4,029,921 3,371,259
18,096 13,399
1,868,787 1,513,878
5,916,805 4,898,536
2,038,720 1,682,888
40,076 30,982
77,908 61,011
324,357 294,392
181,196 167,001
202,416 197,629
6,298 7,233
39,319 29,134
13,341 10,585
185 53
24,932 26,717
2,948,754 2,507,628
59,100 57,975
1,162,628 1,108,247
491,833 405,716
9,820 620
2,000 2,000
35,705 1,375
34,398 39,916
194,695 245,732
112,065 107,556
263,743 291,556
539,084 1,110,776
6,485 4,848
81,627 115,248
2,993,188 3,491,571
25,137 1,100,663
6,563 3,874
6,563 3,874
10,548 13,565
3,382 495
13,931 14,061
32,504 1,110,850
- 21,045
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- 21,045
13,046 -
13,046 -
45,551 1,089,804

2,290 2,734
782,916 -
785,206 2,734
830,757 1,092,538

61/85



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

€)
2019 2020 31

3,078,000 1,830,000 171,366 4,736,633
830,757 830,757
- - 830,757 830,757
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