EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

2022 7 25

10

03 6437 6000

2,000

1/113



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

26
198
an
2,000
03 6437 6000
WWw.gsam.co. jp
3.85 3.5

2/113



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

®)

®

2022 7 26 2023 1 25

28

11

03 (6437) 6000
WWw.gsam.co.jp

©))

3/113



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

€N

an

4/113



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

I I
225
«C [ ]
TOPIX
[
( [
vH | ] «C
(
( C )

12

12

5/113

http://www.toushin.or.jp/




2,000

®

EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

25

6/113



EDINETOOOO

OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

2011 10 11

2020 1 25 2026 10 23

GEF TP v =LK

ff'f'?:fﬂﬁﬁ’!ﬂfml.!ﬁwlrilf]

F=LET"

: p I, TR L e S T8
A 77K
w e
ﬁ ZTM
¥ m?-;:g mﬁiti:ﬁ%wa.l ;:';ET"':“‘_:‘_?‘W_?"‘I"'ET
=RET T AT X SLCAN
—— - A= AT TR P T =
GEHER -2
ane TR R ALET,)
Wit

*] MERTATHARTESEEHICNNLEY.
2

7/113

EELET




EDINETOOOO

OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)

Ooooooooooooooooooad

FE ik EHE=t BIERIT
BE o I £ _ﬂ- T—ILERY- 4992 | = BUFIRRSTH ST
(BEH) P Fryb-THRIA b WEEBIESE: BRIAN-
Bttt RS2 MERET RS E
aRNE

gﬁﬁ " o 'ﬁl i 17

FrobnR R EROmE. R8s FrsfimpotE R (EREEELLE EREREOFRERLUTNEE. &

EEONNN. aEaE: RAEE T oEREERRESLET. LR 8K BEHOHEREGLET.

BAUBERNEOERALFESLE Rl AEMEOHETHEEITLF

L OREETRCRTEREEN=RCRE

TECLHROETY,
1869
1988 2021 12
2 2,122 254
2021 12 30 1 115.02
9,000
1996
2002
6,400 100
200

8/113



EDINETOOOO
O00000000000000000000000000(E12457)
Ooooooooooooooooonoao

9/113



EDINETOOOO
O00000000000000000000000000(E12457)
Ooooooooooooooooonoao

@ - -rrmsee

S DIE MBI (_Ce%:7U7RE h
AAA Y BIH—Ib
AA EB.WBE.IHF
A PE
BBB 4. 1R AVERYF, 24UEY
RRFL
HURIPEVINNFRIY

2022 4

S&P  S&P

ICE BofA

A o =)L FSF

2022 4
FTSE JP ICE

10/113



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

N

el Fal— F0A- | £95—
Pl va | EHE zo0° | iR

ATTI

o YaanLl m‘l’ﬁffﬂtm
- B50
o E=SUST "':'"
=Tl F b H—bT2Ud-F—hicsD
VAT E=IUYT
(a 16
15
(® 17
66 61 10
54 62
38
14
(c 17
®) 2 2
14

(b)

«

11/113



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

12/113



©

EDINETOOOO

OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)

Ooooooooooooooooooad

10
15

10
10

50

13/113



EDINETOOOO

OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)

Ooooooooooooooooooad

S.1.C.A.V.

10
10

14/113



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

397
60 120

50

Ho—-E s BN ERY - VAV EEREEM

BEEREEBRERTIAMTHAEINT YD EEEAERPITE . AT —LERTL
WET ft R SRR S E R 085 <: R BT, BT - LI INRBENLER U3
WEERABSVCEMEEERALLERE YDUADKEEE=SULIL. &BETF L.
T2TLET, geim.sp | EREHOVAVBHEASICHELET.

15/113



2012 1 25

I_I:ﬂﬂﬂ-
REOFEEEE

EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

25

1 2B 3B 48 58 &8 VA B8R 98 1W0B NE 128

SO0000000000

EAERTHRENZLONSI A O

16/113



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Oooooooooooooooooaod

SRR ICRELCNEESI THILON3BS
RN SEEFEAN LRLSS RN SEERMN T ELIES

10,5008

i @ | 5
/ :
% | [eeeEElL........ SOOe,......... (TS0 R ® 5
. & o i
Ei]
\ \
RmERE HRENE EFENE WRERE HmERE HmERE
SN S SHEH) i
* FEOEREIL TFO2ME TR ESRTLET.
# PRl A=V ETEY. INOSEESPR S ERERET SN TREVETAMTIRBE S,
SEEO—EHTHO—SILELICIENT 5188 ARED2LBEFTEO—ILELICBLTIES
mmxu.!a m% mgg%ﬂ? {Eg
1& T %1 SAban 08
WA aoh. 3 BERD 5 s
S SRR ﬂﬁf{m s i W g awgsne| BEUEMNTEN
(ERHERI ) BAEL W% (JRsicE) (HHERITE) BUREE ﬁ u%; E}Em
BRI B I A B \RTE BB
LT, :awﬂ'.

G

17/113



EDINETOIO ]
000000000000000000000000000(E12457)
0000000000000000000
HEMICOE>TRRAEMN TELLES
TRYHEEEPVCHETINEG  cEmOU s — (B IRHRERIIFONEEE

SCOETY. EMOYF-CE—EEEELTVITY. KOS EHUMERNSCLIAACTFRTLILY ). 2L AESWUR TN
LEFOTIWRLLE,

s

(=]

b.ooom| g 2
B.400F ﬁ 3
- 7 9ery 75008 | b
] g = TE20rS 80705 i 8.070F
. g
[smEmino=17A]
o ™ e T e} D e
MISEEX [T 738 [T T T ul%&;o.n

TRYHHQSBCHA. NS (IVEHEIHET.) DHETIRS +SMOUT— (R IBHERAS NOXEET

FoOETE, EROU-LE—EEEELTATHY . EENETERENEERNC LA TRTICLY M. 2. FEAENEEN
LEVOTINRCLES,

mooof| ) i
72300
4
[enEM1BO-1%A | s i
— Lf\-fjww—u.m i . )
mEERE T 2R T T T AT

TTORR

*1 ﬁ:ﬂ}ﬁ RN ARSI TS CHEEME ) MR L RSN EER I UENEREE OIsSEYREEEICERS S

*2 Eﬂﬂi@ﬂ!ﬁ%ﬂ!:ﬂﬂ'ﬂﬂﬂﬂ U (ML eMCEALCESYEES S URNERRE) O s RNESRESSUR
SRRSF GRS EVET.

(3) PRI A—CETEY. EROMESSCEABUE AN T L0 TRENERANTIRRC 2L,

FitsEER4TLLHNEHNBMPCRLEEISZTLONSDITTREL, RNNSATOREEROKRCHOSY
BECHENRHSZILODNIBSHFBYET,
THEROESFOREEPOCHELCEE L ORLHNEBICONR THERGESNEE 550
LEESOERSEROERERLTVEY . MR ONEETRIFMCHLELSH N
EPOICHEER LS AL . EOSBEE RN TELTLEY . —H.QTRIESHR
BICHATHENBBNBENDESRLILD.OEHERTDIEZNFESIC R BN
TELTLWET.QOEEHLSIVEBETICERE RS TO6,000M 5 (R2NF 348
25732.030M+ENEBEHIEZ93,970M) QR & 2EE 280, BRENZ3.000M
LETVWET, LEOHICSVWT. THBESNEERILOELN LRSS . RUETALIE
AS5BOBLENI6.970M(3.000M+3970M) ICBVET,

18/113



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

(a

10

10 20

(b
22

23

30

(c

130

19/113



Qa

@

20/113

EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

(b)

©

(D

©

Q)
30

(@ FATCA
2014 30
2016 12 31
30
IRS
IRS

21/113



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)

Ooooooooooooooooooad

FATCA
Foreign Account Tax Compliance Act FATCA
i
2014 30 1
ii 2016 12 31
iii 2016 12 31
FATCA
30 FATCA
FATCA
FATCA IRS IRS
FFI1
FATCA
IRS
FATCA
IRS

FFI 30
1 IRS FATCA

W)

Q@

22/113



EDINETCI I
OOOoOoooooooooooooooooooonoonOn(EeL124s7)
O000oOoOddooooooooOoOaOon
€
TERZAEDRATH . FEROMREFRETICOTIBIVERA.
EEEE
EI77ROERRERS LU EI7rREDTRNE
SERESERAREHIROHERE AEISALDRBEDOLE
[ R 200 7S E--20224R M 20 7eEsa-—-2022048

30000 r e ZroAOrRERE W 1 100% |
— SRR (W B"*ﬂ
~Ahl

W
20,000 [ 1
15000 F

L1 P— ay ol

5000 +

gan“

Bl

$ 4345833

1 1 L 1 L
s WIeE W95 2008 0275 $77u¢ GeR LABA SADA OGN AREA SAGA

=
77 ROEHRERE LU EI77oREMD TS
SESHRAREGEMORE HAEISALOREROLE

P W 201785 A ~20220F 40 WM : 20175 A 202240
~iia
¥
s L |

1 100%

EERREE

30000 - w57 40T RN

| — SESPRRNNEN(EN) | P

20,000

£0%

| o
Imw__v_ﬂ\

20%

0%

20%

10000 31,400, o ,qlmlﬂllﬂll... -I“"!lllh.ll”

5000

0 L s i . A0 -A0% L
mMrs NS 0195 N5 s A ¥77UF BsA EIEA EREA B:DA TARN ERON

OFEMRERREAXRICSTIMIFMORBRERT 07372 F77/FERBNGRE7FAEERNIC
LEsDTY, ERTESSICFRLELDTT,

OTXTORE7 SANET 7/ FORRHBREIIRIELA.

O_LENTS 713, AESEMOSERAFICSTSHEE 155
DREROTSM - B0 B @EETLEDTT.

OEREISADER
B&#: WEEEER (TOPIX) (E2:A%)
EMlEE: MSCl 27911 7y 7 R (A&, AN-2)
FREE: MSCI IX=J7-X=7vwi 17Ty 72 (E2AH. AA-2R)
BXEHl: NOMURA-BF [
ZMER: FTSERRER-7v 72 @BR<BE, AR-2)
WREEE: .EE;EA«:;‘EI? HICAU SRR A2 Ty IR IT—=V 0T T—ryY - TO—/ N FIN—2 771K
A
EBAOENE. AEAY I RUICESEREVNELT. AN-ANHENERALTEUET,

)7 FOAEENREABAENSSUSMRERR . QESES (RS0 e2ERICHRRLLE0EABLT
HALLER@OSLIUSEELASHOENRIRFERSNATSEY. INOEESNSIURROERENICE
SUTHELCEMRIRLGR2IEEFEUET,

23/113



(a 3.85

(b

(c

®)

3.5

EDINETOOOO

OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

1.903

1.73

0.935
0.85

0.935
0.85

0.033
0.03

@

©)

24/113



@
(b)
©
©)
©

@ @
©

0.05

©

EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

0.05

x 20.315

x 20.315

x 20.315

NISA

NISA

NISA

NISA
NISA

25/113



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

20 (
15 5 )
2014 1 1 2037 12 31 20.315 15.315 5

15 (
15 )
2014 1 1 2037 12 31 15.315 15.315

20 ( 15 5 )

2014 1 1 2037 12 31 20.315 15.315 5

26/113



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

15 ( 15 )

2014 1 1 2037 12 31 15.315 15.315

27/113



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

(2022 28 )
) )
9,837,772,200 95.16
310,694,237 3.01
— 190,077,160 1.83
— 10,338,543,597 100.00
)
(2022 28 )
) )
1,926,584,619 97.50
57,473,580 2.91
— 8,156,971 0.41
— 1,975,901,228 100.00
Q)
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2022 28

7,449,422.209 260.16 | 1,938,103,809 258.62| 1,926,584,619 [ 97.50
10
us$ 41.386 [1,388,662.32 57,471,179 |1,388,720.34 57,473,580 | 2.91
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100.41
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2022 28
) ( ) ) )
) ( )
2012 10 25 3,788 3,815 1.0955 1.1035
2013 25 15,499 15,875 1.3210 1.3530
2013 10 25 6,174 6,415 1.1555 1.2005
2014 25 4,669 4,815 1.1524 1.1884
2014 10 27 5,755 5,938 1.1327 1.1687
2015 27 46,922 47,972 1.1178 1.1428
2015 10 26 89,910 92,269 0.9531 0.9781
2016 25 71,277 73,655 0.7494 0.7744
10 2016 10 25 42,434 43,054 0.6852 0.6952
11 2017 25 35,806 36,326 0.6881 0.6981
12 2017 10 25 33,053 33,299 0.6711 0.6761
13 2018 25 22,607 22,794 0.6039 0.6089
14 2018 10 25 18,064 18,222 0.5720 0.5770
15 2019 25 15,347 15,478 0.5849 0.5899
16 2019 10 25 13,580 13,705 0.5420 0.5470
17 2020 27 10,878 10,994 0.4669 0.4719
18 2020 10 26 10,765 10,879 0.4734 0.4784
19 2021 26 11,465 11,581 0.4924 0.4974
20 2021 10 25 11,185 11,304 0.4695 0.4745
21 2022 25 10,372 10,489 0.4454 0.4504
2021 11,674 0.4975
12,010 0.4989
12,268 0.4984
11,536 0.4773
11,764 0.4835
11,668 0.4780
10 11,161 0.4664
11 10,981 0.4576
12 10,824 0.4550
2022 10,431 0.4408
10,033 0.4259
10,059 0.4346
10,338 0.4430
)
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2022 28
) ( ) ) )
) ( )
2012 10 25 21,992 22,561 1.0432 1.0702
2013 25 30,529 31,164 1.0096 1.0306
2013 10 25 13,943 14,061 0.9423 0.9503
2014 25 7,404 7,468 0.9283 0.9363
2014 10 27 4,451 4,490 0.9018 0.9098
2015 27 4,800 4,845 0.8559 0.8639
2015 10 26 4,156 4,199 0.7796 0.7876
2016 25 3,569 3,608 0.7462 0.7542
10 2016 10 25 4,597 4,646 0.7385 0.7465
11 2017 25 5,323 5,383 0.7118 0.7198
12 2017 10 25 5,053 5,083 0.6773 0.6813
13 2018 25 3,788 3,812 0.6378 0.6418
14 2018 10 25 2,861 2,880 0.5870 0.5910
15 2019 25 2,612 2,629 0.5968 0.6008
16 2019 10 25 2,560 2,578 0.5704 0.5744
17 2020 27 2,173 2,190 0.4973 0.5013
18 2020 10 26 2,165 2,181 0.5251 0.5291
19 2021 26 2,392 2,410 0.5377 0.5417
20 2021 10 25 2,259 2,277 0.4934 0.4974
21 2022 25 1,984 2,003 0.4197 0.4237
2021 2,418 0.5381
2,508 0.5369
2,495 0.5336
2,489 0.5174
2,495 0.5235
2,370 0.5095
10 2,252 0.4904
11 2,232 0.4818
12 2,152 0.4748
2022 2,025 0.4595
1,932 0.4448
1,822 0.4297
1,975 0.4172
)
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)
2012 26 2012 10 25 0.0940
2012 10 26 2013 25 0.0960
2013 26 2013 10 25 0.1110
2013 10 26 2014 25 0.1080
2014 26 2014 10 27 0.1080
2014 10 28 2015 27 0.1340
2015 28 2015 10 26 0.1500
2015 10 27 2016 25 0.1500
10 2016 26 2016 10 25 0.0600
11 2016 10 26 2017 25 0.0600
12 2017 26 2017 10 25 0.0550
13 2017 10 26 2018 25 0.0300
14 2018 26 2018 10 25 0.0300
15 2018 10 26 2019 25 0.0300
16 2019 26 2019 10 25 0.0300
17 2019 10 26 2020 27 0.0300
18 2020 28 2020 10 26 0.0300
19 2020 10 27 2021 26 0.0300
20 2021 27 2021 10 25 0.0300
21 2021 10 26 2022 25 0.0300
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()
2012 26 2012 10 25 0.0940
2012 10 26 2013 25 0.0850
2013 26 2013 10 25 0.0480
2013 10 26 2014 25 0.0480
2014 26 2014 10 27 0.0480
2014 10 28 2015 27 0.0480
2015 28 2015 10 26 0.0480
2015 10 27 2016 25 0.0480
10 2016 26 2016 10 25 0.0480
11 2016 10 26 2017 25 0.0480
12 2017 26 2017 10 25 0.0440
13 2017 10 26 2018 25 0.0240
14 2018 26 2018 10 25 0.0240
15 2018 10 26 2019 25 0.0240
16 2019 26 2019 10 25 0.0240
17 2019 10 26 2020 27 0.0240
18 2020 28 2020 10 26 0.0240
19 2020 10 27 2021 26 0.0240
20 2021 27 2021 10 25 0.0240
21 2021 10 26 2022 25 0.0240
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)
2012 26 2012 10 25 5.4
2012 10 26 2013 25 29.3
2013 26 2013 10 25 4.1
2013 10 26 2014 25 9.1
2014 26 2014 10 27 7.7
2014 10 28 2015 27 10.5
2015 28 2015 10 26 1.3
2015 10 27 2016 25 5.6
10 2016 26 2016 10 25 0.6
11 2016 10 26 2017 25 9.2
12 2017 26 2017 10 25 5.5
13 2017 10 26 2018 25 5.5
14 2018 26 2018 10 25 0.3
15 2018 10 26 2019 25 7.5
16 2019 26 2019 10 25 2.2
17 2019 10 26 2020 27 8.3
18 2020 28 2020 10 26 7.8
19 2020 10 27 2021 26 10.4
20 2021 27 2021 10 25 1.4
21 2021 10 26 2022 25 1.3
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)
2012 26 2012 10 25 7.4
2012 10 26 2013 25 4.9
2013 26 2013 10 25 1.9
2013 10 26 2014 25 3.6
2014 26 2014 10 27 2.3
2014 10 28 2015 27 0.2
2015 28 2015 10 26 3.3
2015 10 27 2016 25 1.9
10 2016 26 2016 10 25 5.4
11 2016 10 26 2017 25 2.9
12 2017 26 2017 10 25 1.3
13 2017 10 26 2018 25 2.3
14 2018 26 2018 10 25 4.2
15 2018 10 26 2019 25 5.8
16 2019 26 2019 10 25 0.4
17 2019 10 26 2020 27 8.6
18 2020 28 2020 10 26 10.4
19 2020 10 27 2021 26 7.0
20 2021 27 2021 10 25 3.8
21 2021 10 26 2022 25 10.1
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2012 26 2012 10 25 2,329,804,070 190,226,983 3,457,747,294
2012 10 26 2013 25 17,347,935,523 9,071,977,278 11,733,705,539
2013 26 2013 10 25 1,321,886,473 7,711,843,432 5,343,748,580
2013 10 26 2014 25 1,433,552,113 2,725,290,924 4,052,009,769
2014 26 2014 10 27 2,931,202,483 1,902,217,314 5,080,994,938
2014 10 28 2015 27 38,739,134,255 1,841,895,120 41,978,234,073
2015 28 2015 10 26 56,080,843,351 3,726,952,207 94,332,125,217
2015 10 27 2016 25 18,597,012,897 17,817,515,504 95,111,622,610
10 2016 26 2016 10 25 5,604,306,064 38,787,440,621 61,928,488,053
11 2016 10 26 2017 25 5,394,912,233 15,286,550,628 52,036,849,658
12 2017 26 2017 10 25 7,411,352,214 10,196,345,151 49,251,856,721
13 2017 10 26 2018 25 814,307,751 12,627,628,384 37,438,536,088
14 2018 26 2018 10 25 597,001,893 6,455,330,231 31,580,207,750
15 2018 10 26 2019 25 437,589,068 5,777,622,497 26,240,174,321
16 2019 26 2019 10 25 1,658,302,489 2,840,967,587 25,057,509,223
17 2019 10 26 2020 27 1,023,078,943 2,782,205,226 23,298,382,940
18 2020 28 2020 10 26 551,561,748 1,111,287,654 22,738,657,034
19 2020 10 27 2021 26 2,712,850,775 2,168,280,918 23,283,226,891
20 2021 27 2021 10 25 3,308,785,202 2,768,123,111 23,823,888,982
21 2021 10 26 2022 25 2,196,298,908 2,731,197,024 23,288,990,866
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2012 26 2012 10 25 14,402,767,382 2,020,563,402 21,081,974,652
2012 10 26 2013 25 22,509,828,209 13,352,743,125 30,239,059,736
2013 26 2013 10 25 270,965,248 15,713,354,963 14,796,670,021
2013 10 26 2014 25 207,182,870 7,027,251,370 7,976,601,521
2014 26 2014 10 27 162,459,227 3,203,129,817 4,935,930,931
2014 10 28 2015 27 1,737,655,295 1,064,981,917 5,608,604,309
2015 28 2015 10 26 469,481,731 746,026,481 5,332,059,559
2015 10 27 2016 25 1,561,893,744 2,109,986,198 4,783,967,105
10 2016 26 2016 10 25 3,021,871,871 1,581,084,317 6,224,754,659
11 2016 10 26 2017 25 2,433,306,899 1,179,588,746 7,478,472,812
12 2017 26 2017 10 25 1,184,462,820 1,201,823,636 7,461,111,996
13 2017 10 26 2018 25 336,657,799 1,857,810,222 5,939,959,573
14 2018 26 2018 10 25 85,674,299 1,151,760,154 4,873,873,718
15 2018 10 26 2019 25 112,402,509 609,046,647 4,377,229,580
16 2019 26 2019 10 25 448,300,353 336,052,018 4,489,477,915
17 2019 10 26 2020 27 319,166,200 438,762,679 4,369,881,436
18 2020 28 2020 10 26 90,678,891 337,157,824 4,123,402,503
19 2020 10 27 2021 26 647,343,666 320,699,938 4,450,046,231
20 2021 27 2021 10 25 863,299,117 734,742,305 4,578,603,043
21 2021 10 26 2022 25 681,669,472 531,454,174 4,728,818,341
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(2021 10 25 ) (2022 25 )
283,755,417 396,902,931
10,795,085, 147 9,892,752,904
296,642,023 310,560,715
1
11,375,482,587 10,600,216,551
11,375,482,587 10,600,216,551
119,119,444 116,444,954
53,659,280 93,963,745
288,683 287,397
16,358,719 16,285,833
690 873
421,769 321,875
189,848,585 227,304,677
189,848,585 227,304,677
23,823,888,982 23,288,990,866
12,638,254,980 12,916,078,992
3,113,996,625 2,854,751,154
11,185,634,002 10,372,911,874
11,185,634,002 10,372,911,874
11,375,482,587 10,600,216, 551
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2021 27 2021 10 26

2021 10 25 2022 25
964,247,873 886,535,386
689 597
1,296,761,239 1,923,099,132
608,711,963 1,259,271,966
276,199,286 222,708,817
90,252 75,849
1,944,289 1,730,539
110,176,283 98,063,873
2,619,375 1,949,695
114,830,199 101,819,956
161,369,087 120,888,861
161,369,087 120,888,861
161,369,087 120,888,861
4,972,307 11,266,171
11,817,790,744 12,638,254,980
1,418,032,660 1,502,598,852
1,418,032,660 1,502,598,852
1,680,042,708 1,206,487,084
1,680,042,708 1,206,487,084
724,795,582 706,090,812
12,638,254,980 12,916,078,992
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(2021 10 25 ) (2022 25 )
23,283,226,891 23,823,888,982
3,308,785,202 2,196,298,908
2,768,123,111 2,731,197,024
23,823,888,982 23,288,990, 866
12,638,254,980 12,916,078,992
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2021 27 2021 10 26
2021 10 25 2022 25
2021 27 2021 10 26
2021 25 2021 11 25
141,006,279 137,088,714
7,718,449,038 8,080,883,072
3,332,624,592 3,059,742,905
11,192,079,909 11,277,714,691
23,958,517,683 23,874,871,092
10,000 4,671 4,723
10,000 50 50
119,792,588 119,374,355
2021 26 2021 11 26
2021 25 2021 12 27
154,355,551 125,493,274
8,008,287,766 8,101,853,504
3,301,816,287 2,985,556,901
11,464,459,604 11,212,903,679
24,469,084,212 23,719,593,232
10,000 4,685 4,727
10,000 50 50
122,345,421 118,597,966
2021 26 2021 12 28
2021 26 2022 25
138,296,230 127,029,812
7,943,289,252 8,064,579,598
3,234,284,382 2,943,290,312
11,315,869,864 11,134,899,722
24,112,885,095 23,533,288,132
10,000 4,692 4,731
10,000 50 50
120,564,425 117,666,440
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2021 27 2021 10 26
2021 10 25 2022 25
2021 27 2022 26
2021 25 2022 25
138,785,141 123,762,472
8,033,848,267 8,067,590,590
3,216,065,532 2,914,880,513
11,388,698,940 11,106,233,575
24,228 ,545,387 23,458,733,965
10,000 4,700 4,734
10,000 50 50
121,142,726 117,293,669
2021 26 2022 26
2021 27 2022 25
135,476,825 132,450,324
8,142,794,333 8,050,916,440
3,189,602,339 2,883,777,150
11,467,873,497 11,067,143,914
24,366,195,721 23,342,685,632
10,000 4,706 4,741
10,000 50 50
121,830,978 116,713,428
2021 28 2022 26
2021 10 25 2022 25
140,022,392 144,460,513
8,001,450,220 8,100,594,870
3,093,093,677 2,826,735,595
11,234,566,289 11,071,790,978
23,823,888,982 23,288,990, 866
10,000 4,715 4,754
10,000 50 50
119,119,444 116,444,954
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2021 27 2021 10 26
2021 10 25 2022 25
@ ¢
@ @)
(2021 10 25 ) (2022 25 )
393,593,846 151,894,671
14,604 127,089
393,579,242 151,767,582

56/113



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

2021 10 25 2022 25

0.4695 0.4454

38,039,190.171 76,801,124.95

uss 223.727 2,410,998.49

79,212,123.44

(10,203,313,619)

10,203,313,619

(10,203,313,619)

97.0

3.0 100.0
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(2021 10 25 ) (2022 25 )
140,344,664 186,555,451
2,162,159,488 1,937,351,789
62,036,814 57,448,880
8,146,125
2,372,687,091 2,181,356,120
2,372,687,091 2,181,356,120
34,399,150
87,360,340 128,384,120
18,314,412 18,915,273
4,509,360 11,843,212
58,563 53,388
3,318,580 3,025,318
341 410
86,053 53,021
113,647,649 196,673,892
113,647,649 196,673,892
4,578,603,043 4,728,818,341
2,319,563,601 2,744,136,113
862,589,238 807,479,039
2,259,039,442 1,984,682,228
2,259,039,442 1,984,682,228
2,372,687,091 2,181,356,120
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2021 27 2021 10 26
2021 10 25 2022 25
200,310,201 174,285,508
132 121
268,987,718 382,730,943
3,644,684 2,168,392
72,322,069 206,276,922
22,164 14,661
404,598 339,141
22,927,045 19,217,756
516,685 345,497
23,870,492 19,917,055
96,192,561 226,193,977
96,192,561 226,193,977
96,192,561 226,193,977
1,165,497 5,447,301
2,057,426,667 2,319,563, 601
348,696,122 284,990, 252
348,696,122 284,990,252
403,381,070 381,501,455
403,381,070 381,501,455
112,424,922 107,314,633
2,319,563,601 2,744,136,113
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(2021 10 25 ) (2022 25 )
4,450,046,231 4,578,603,043
863,299,117 681,669,472
734,742,305 531,454,174
4,578,603,043 4,728,818,341
2,319,563,601 2,744,136,113
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2021 27 2021 10 26
2021 10 25 2022 25
2021 27 2021 10 26
2021 25 2021 11 25
28,952,865 27,913,254
1,749,343,768 1,917,533,670
929,623,810 860,288,091
2,707,920,443 2,805,735,015
4,559,445,210 4,619,940,069
10,000 5,939 6,073
10,000 40 40
18,237,780 18,479,760
2021 26 2021 11 26
2021 25 2021 12 27
29,221,248 25,276,484
1,850,825,475 1,878,881,444
896,488,269 846,689,671
2,776,534,992 2,750,847,599
4,655,936,026 4,517,647,812
10,000 5,963 6,089
10,000 40 40
18,623,744 18,070,591
2021 26 2021 12 28
2021 26 2022 25
28,885,141 25,040,805
1,943,414,553 1,829,535,964
904,415,461 827,301,132
2,876,715,155 2,681,877,901
4,806,648,549 4,392,110,477
10,000 5,984 6,106
10,000 40 40
19,226,594 17,568,441
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2021 27 2021 10 26
2021 10 25 2022 25
2021 27 2022 26
2021 25 2022 25
29,184,291 24,105,694
1,943,605,158 1,806,789,912
877,787,032 820,010,534
2,850,576,481 2,650,906,140
4,745,302,445 4,330,275,110
10,000 6,007 6,121
10,000 40 40
18,981,209 17,321,100
2021 26 2022 26
2021 27 2022 25
28,920,314 24,667,245
1,961,209,159 1,772,083,519
879,455,544 806,517,870
2,869,585,017 2,603,268,634
4,760,295,776 4,239,867,070
10,000 6,028 6,139
10,000 40 40
19,041,183 16,959,468
2021 28 2022 26
2021 10 25 2022 25
29,345,592 25,080,799
1,890,184,763 2,086,540,640
851,558,058 801,313,513
2,771,088,413 2,912,934,952
4,578,603,043 4,728,818,341
10,000 6,052 6,159
10,000 40 40
18,314,412 18,915,273
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2021 27 2021 10 26
2021 10 25 2022 25
¢! ¢!
Q@ ¢
G G
(2021 10 25 ) (2022 25 )
78,833,345 29,746,363
3,053 23,509
78,830,292 29,722,854
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2021 10 25

2022

25

2,225,101,125

2,216,955,000

8,146,125

1,960,657,000

1,995,056,150

34,399,150

2,225,101,125

2,216,955,000

8,146,125

1,960,657,000

1,995,056,150

34,399,150

(1

2

66/113



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

(2021 10 25 ) (2022 25 )

0.4934 0.4197

7,449,422 .209 15,040,383.43

uss 41.386 445,997.05

15,486,380.48

(1,994,800, 669)

1,994,800, 669

(1,994,800, 669)

97.1

2.9 100.0
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375,101,808

6,023,372

493,497
340,000
529,750
8,264,487

390,752,914

589,495

3,124,753
1,300,000
291,900
32,545
67,035
6,778
23,891
5,049
1,698
52,763
50,696

5,546,603

385,206,311
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2021 31
( ) (@)
909,461 Mongolian Mining Corp 214,075 0.06
214,075 0.06
( ) (@)
6,000,000 Cathay Pacific Finance Il1 Ltd 2.75 05/02/2026 855,796 0.22
855,796 0.22
5,250,000 Lippo Malls Indonesia Retail Trust 7.00 27/09/2021 3,219,277 0.84
3,219,277 0.84
5,480,000 21Vianet Group Inc 7.88 15/10/2021 5,603,300 1.45
700,000 21Vianet Group Inc 0.00 01/02/2026 661,394 0.17
1,660,000  ABJA Investment Co Pte Ltd 5.95 31/07/2024 1,796,962 0.47
3,960,000  ABM Investama Tbk PT 7.13 01/08/2022 3,530,885 0.92
600,000 Adani Electricity Mumbai Ltd 3.95 12/02/2030 605,876 0.16
1,130,000 Adani Green Energy UP 6.25 10/12/2024 1,248,370 0.32
2,150,000  AEV International Pte Ltd 4.20 16/01/2030 2,230,329 0.58
1,110,000 Agile Group Holdings Ltd 8.38 04/12/2023 1,164,029 0.30
1,340,000 Agile Group Holdings Ltd 7.88 31/07/2024 1,389,580 0.36
1,655,000  Alam Sutera Realty Tbk 6.25 02/11/2025 1,373,133 0.36
745,000 Alam Sutera Realty Tbk 6.00 02/05/2024 625,567 0.16
1,030,000 APL Realty Holdings Pte Ltd 5.95 02/06/2024 824,597 0.21
1,750,000  Austin BidCo Inc 7.13 15/12/2028 1,785,000 0.46
1,480,000  Azure Power Solar Energy Pvt Ltd 5.65 24/12/2024 1,571,179 0.41
1,920,000 Bank Negara Indonesia Thk PT 3.75 30/03/2026 1,942,800 0.50
2,820,000 Bank of East Asia Ltd 5.83 21/10/2025 3,034,144 0.79
810,000 Bright Scholar Education Holdings Ltd 7.45 31/07/2022 844,172 0.22
2,530,000 Bukit Makmur Mandiri Utama PT 7.75 10/02/2026 2,530,000 0.66
940,000 CAR Inc 8.88 10/05/2022 943,198 0.24
1,300,000 CAR Inc 9.75 31/03/2024 1,309,344 0.34
4,400,000 CAS Capital No 1 Ltd 4.00 12/07/2026 4,393,125 1.14
2,310,000 Central China Real Estate Ltd 7.50 14/07/2025 1,971,273 0.51
940,000 CFLD Cayman Investment Ltd 6.90 13/01/2023 351,262 0.09
1,010,000 Champion Path Holdings Ltd 4.50 27/01/2026 1,053,872 0.27
3,180,000 Champion Path Holdings Ltd 4.85 27/01/2028 3,333,594 0.87
840,000 Chandra Asri Petrochemical Tbk PT 4.95 08/11/2024 853,814 0.22
1,800,000 China Aoyuan Group Ltd 5.88 01/03/2027 1,647,900 0.43
3,870,000 China Evergrande Group 10.00 11/04/2023 3,570,075 0.93
2,140,000 China Evergrande Group 7.50 28/06/2023 1,856,145 0.48
2,040,000 China Oil & Gas Group Ltd 5.50 25/01/2023 2,112,897 0.55
840,000 China SCE Group Holdings Ltd 7.38 09/04/2024 866,374 0.22
390,000 China SCE Group Holdings Ltd 7.00 02/05/2025 396,337 0.10
2,690,000 China SCE Group Holdings Ltd 6.00 04/02/2026 2,564,747 0.67
1,060,000 China SCE Group Holdings Ltd 5.95 29/09/2024 1,052,050 0.27
1,860,000 CIFI Holdings Group Co Ltd 5.38 24/08/2022 1,901,790 0.49
4,800,000 Cikarang Listrindo Thk PT 4.95 14/09/2026 4,935,684 1.28
1,590,000 Clean Renewable Power Mauritius Pte Ltd 4.25 25/03/2027 1,607,391 0.42
2,740,000 Cliffton Ltd 6.25 25/10/2025 2,736,575 0.71
1,180,000 Continuum Energy Levanter Pte Ltd 4.50 09/02/2027 1,202,125 0.31
1,200,000 Delhi International Airport Ltd 6.45 04/06/2029 1,217,658 0.32
2,555,000 Delta Merlin Dunia Tekstil PT 1.50 26/06/2027 285,146 0.07
2,555,000 Delta Merlin Dunia Tekstil PT 0.00 26/06/2032 104,291 0.03
740,000 Easy Tactic Ltd 5.88 13/02/2023 685,473 0.18
1,080,000 Easy Tactic Ltd 8.13 27/02/2023 1,035,331 0.27
490,000 Easy Tactic Ltd 8.63 27/02/2024 456,724 0.12
520,000 Fantasia Holdings Group Co Ltd 15.00 18/12/2021 544,582 0.14
200,000 Fantasia Holdings Group Co Ltd 11.75 17/04/2022 204,590 0.05
560,000 Fantasia Holdings Group Co Ltd 7.95 05/07/2022 543,663 0.14
570,000 Fantasia Holdings Group Co Ltd 11.88 01/06/2023 564,031 0.15
620,000 Fantasia Holdings Group Co Ltd 9.25 28/07/2023 573,643 0.15
350,000 Fantasia Holdings Group Co Ltd 9.88 19/10/2023 324,844 0.08
550,000 Fantasia Holdings Group Co Ltd 10.88 02/03/2024 514,250 0.13
4,920,000 Far East Horizon Ltd 4.35 14/06/2022 4,988,831 1.30
490,000 Fortune Star BVI Ltd 5.95 29/01/2023 503,046 0.13
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( ) (@)
240,000 Fortune Star BVI Ltd 6.75 02/07/2023 252,267 06
1,860,000 Fortune Star BVI Ltd 5.95 19/10/2025 1,950,675 51
1,150,000 Future Retail Ltd 5.60 22/01/2025 953,781 25
200,000 FWD Group Ltd 0.00 15/06/2022 180,537 05
200,000 FWD Ltd 6.25 24/01/2022 201,437 05
2,020,000 Gajah Tunggal Tbk PT 8.38 10/08/2022 1,913,213 50
3,750,000 Glenmark Pharmaceuticals Ltd 2.00 28/06/2022 4,425,521 15
1,820,000 Global Prime Capital Pte Ltd 5.95 23/01/2025 1,893,228 49
1,670,000 GMR Hyderabad International Airport Ltd 4.75 02/02/2026 1,679,260 43
250,000 Greenko Dutch BV 4.88 24/07/2022 252,797 07
490,000 Greenko Dutch BV 3.85 29/03/2026 492,909 13
6,570,000 Greenko Investment Co 4.88 16/08/2023 6,696,423 74
3,840,000 India Green Power Holdings 4.00 22/02/2027 3,853,200 00
2,600,000 Indika Energy Capital IV Pte Ltd 8.25 22/10/2025 2,746,120 71
17,064,487 Innovate Capital Pte Ltd 6.00 1171272024 4,792,369 24
3,240,000 iQIYl Inc 2.00 01/04/2025 2,995,412 78
400,000 iQIYl Inc 4.00 15/12/2026 414,332 11
3,340,000 Jollibee Worldwide Pte Ltd 3.90 23/01/2025 3,282,761 85
250,000 Kaisa Group Holdings Ltd 11.50 30/01/2023 259,018 07
880,000 Kaisa Group Holdings Ltd 10.88 23/07/2023 916,973 24
3,770,000 Kaisa Group Holdings Ltd 10.88 30/09/2023 3,641,443 95
1,220,000 Kaisa Group Holdings Ltd 11.95 12/11/2023 1,285,340 33
1,740,000 Kaisa Group Holdings Ltd 11.25 16/04/2025 1,711,847 44
1,360,000 King Talent Management Ltd 5.60 04/12/2022 1,200,928 31
1,910,000 Krung Thai Bank PCL 4.40 25/03/2026 1,917,640 50
420,000 Kunzhi Ltd 0.00 17/10/2020 60,614 02
1,370,000 Li & Fung Ltd 5.25 03/11/2021 958,572 25
4,003,680 LLPL Capital Pte Ltd 6.88 04/02/2039 4,685,106 22
1,200,000 Marble Il Pte Ltd 5.30 20/06/2022 1,209,024 32
4,020,000 Medco Oak Tree Pte Ltd 7.38 14/05/2026 4,293,048 11
960,000 Medco Platinum Road Pte Ltd 6.75 30/01/2025 1,005,955 26
5,120,000 Melco Resorts Finance Ltd 4.88 06/06/2025 5,274,957 37
2,600,000 Melco Resorts Finance Ltd 5.25 26/04/2026 2,690,785 70
2,370,000 Melco Resorts Finance Ltd 5.75 21/07/2028 2,534,608 66
4,910,000 MGM China Holdings Ltd 5.88 15/05/2026 5,152,628 34
3,250,000 MGM China Holdings Ltd 4.75 01/02/2027 3,306,875
3,160,000 Modern Land China Co Ltd 11.95 04/03/2024 3,040,070 79
820,000 Modernland Overseas Pte Ltd 6.95 13/04/2024 328,459 09
10,890,000 Mong Duong Finance Holdings BV 5.13 07/05/2029 10,954,659 84
4,459,848 Mongolian Mining Corp 0.00 01/10/2021 2,226,323 58
1,820,000 Mongolian Mining Corp/Energy Resources LLC 9.25 15/04/2024 1,713,357 45
2,750,000 Nagacorp Ltd 7.95 06/07/2024 2,884,159 75

3,300,000  NCIG Holdings Pty Ltd 1
290,000 Neerg Energy Ltd
7,680,000  Network i2i Ltd

N

50 31/03/2027 3,531,000
00 13/02/2022 294,226
65 15/01/2025 8,138,784

2,140,000 NIO Inc 50 01/02/2027 1,814,917 47
760,000 Nuoxi Capital Ltd 00 24/01/2021 125,162 03
3,070,000 Nuoxi Capital Ltd 00 24/01/2023 505,591 13

1,590,000 NWD Finance BVI Ltd
3,290,000 NWD Finance BVI Ltd
8,780,000 Parkway Pantai Ltd
1,560,000 Periama Holdings LLC
1,260,000 Redsun Properties Group Ltd

75 05/10/2021 1,606,604
25 22/03/2026 3,521,246
.25 27/07/2022 8,863,169
95 19/04/2026 1,651,650
30 13/01/2025 1,221,806

1,260,000 Redsun Properties Group Ltd .70 16/04/2023 1,309,556 34
200,000 Reliance Communications Ltd .00 06/11/2020 24,944 01
710,000 ReNew Power Pvt Ltd 45 27/09/2022 738,223 19

2,400,000 ReNew Power Synthetic

1,680,000 Royal Capital BV

6,770,000 Royal Capital BV

4,670,000 Royal Capital BV

2,450,000 Saka Energi Indonesia PT

2,180,000 San Miguel Corp

3,470,000 Scentre Group Trust 2

1,555,000 Sino-Ocean Land Treasure 111 Ltd

11,550,000 SMC Global Power Holdings Corp

5,240,000 SMC Global Power Holdings Corp

1,830,000 SoftBank Group Corp

1,415,000 SoftBank Group Corp

2,500,000 SSMS Plantation Holdings Pte Ltd

3,863,820  Star Energy Geothermal Wayang Windu Ltd
830,000 Studio City Finance Ltd

67 12/03/2024 2,529,156
50 05/05/2021 1,693,125
88 05/05/2024 7,036,433
00 05/02/2026 4,908,468
45 05/05/2024 2,175,588
50 29/07/2025 2,262,431
75 24/06/2026 3,651,108
90 21/09/2022 1,359,933
50 25/04/2024 11,988,467
.00 21/10/2025 5,582,539
.00 19/07/2023 1,836,863
.13 19/09/2027 1,508,744
.75 23/01/2023 1,966,187
.75 24/04/2033 4,337,302
.00 15/07/2025 874,845

OPRP OO ORFRPRF WOOOORPRPFPOOOODODODOMNOOODOONOODODOONOOORPROORPROPRPOPRPOODODODOODODODOOOORrRPORPRPFPROOOORFR OOOOOO
o
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3,550,000 Studio City Finance Ltd 6.50 15/01/2028 3,824,016 99
3,180,000 Studio City Finance Ltd 5.00 15/01/2029 3,207,666 83
340,000 Sunac China Holdings Ltd 7.25 14/06/2022 351,216 09
1,700,000 Sunac China Holdings Ltd 8.35 19/04/2023 1,774,536 46
340,000 Sunac China Holdings Ltd 7.00 09/07/2025 349,669 09
1,830,000 Sunac China Holdings Ltd 6.50 26/01/2026 1,825,150 a7
3,590,000 Theta Capital Pte Ltd 8.13 22/01/2025 3,683,134 96
3,380,000 Theta Capital Pte Ltd 6.75 31/10/2026 3,261,937 85
960,000 Tiangi Finco Co Ltd 3.75 28/11/2022 815,182 21
800,000 Tiger Holdco Pte Ltd 13.00 10/06/2023 806,744 21
510,000 Times China Holdings Ltd .75 08/07/2025 537,101 14

2,590,000 TMB Bank PCL
2,580,000 TML Holdings Pte Ltd
900,000 TML Holdings Pte Ltd
200,000 Trafigura Funding SA
3,860,000 Trafigura Group Pte Ltd
3,780,000 UPL Corp Ltd
2,710,000 Vedanta Resources Finance 11 PLC
4,480,000 Vedanta Resources Finance Il PLC
880,000 Vedanta Resources Finance Il PLC
4,580,000 Vedanta Resources Ltd
1,830,000 Vedanta Resources PLC
3,690,000 Viet Nam Debt & Asset Trading Corp

.90 02/12/2024 2,608,026
.50 03/06/2024 2,667,075
.75 07/05/2021 905,058
.88 23/09/2025 210,500
.88 22/12/2021 3,899,951
.25 27/02/2025 3,749,713
.00 23/04/2023 2,489,812
.95 11/03/2025 4,303,040
.25 23/04/2026 746,324
.13 09/08/2024 3,704,075
.13 31/05/2023 1,645,998
.00 10/10/2025 3,251,268

4,920,000  VLL International Inc .75 28/11/2024 5,018,658 30
200,000 Wanda Group Overseas Ltd .50 24/07/2022 179,620 05
1,100,000 Wanda Group Overseas Ltd .88 21/03/2023 929,500 24

4,000,000 Wynn Macau Ltd
5,590,000 Wynn Macau Ltd
6,800,000 Wynn Macau Ltd
290,000 Wynn Macau Ltd
2,970,000 Yes Bank Ifsc Banking Unit Branch
5,080,000 Yuzhou Group Holdings Co Ltd
620,000 Yuzhou Group Holdings Co Ltd

.88 01/10/2024 4,063,930
50 15/01/2026 5,824,081
50 01/10/2027 7,093,012
.63 26/08/2028 302,050
.75 06/02/2023 2,956,598
.38 29/09/2022 4,384,675
.00 25/10/2023 556,140

N UTWOUIUIA®O~NUTRE ~NO©O©OMOMmOU O o s
OO0 O0OO0OO0OrOORRPPOOROOOOROOROODODODOOOO0OO0OOOOOOO
=
N

1,160,000 Yuzhou Properties Co Ltd .70 20/02/2025 1,008,185 26
1,500,000 Zhenro Properties Group Ltd 10.25 25/01/2022 1,544,569 40
550,000 Zhenro Properties Group Ltd 8.30 15/09/2023 567,581 15
220,000 Zhenro Properties Group Ltd 8.35 10/03/2024 226,942 06
360,526,421 93.59
364,601,494 94.65
( ) )
9,972,590 Goldman Sachs Funds PLC - US$ Treasury Liquid Reserves Fund, Class X 9,972,590 2.59
9,972,590 2.59
) R Q) C )
25/05/2021 UsD 3,322,513  SGD 4,414,956 Royal Bank of Canada 37,454 0.01
02/06/2021 Usb 1,321,769  HKD 10,268,611 Westpac Banking Corp 752 0.00
38,206 0.01
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) O O QO C )
Royal Bank of Canada State

05/04/2021 USD 100,929 KRW 110,903,000 cvo “oNE O 2,936 0.00
05/04/2021 USD 11,725,461 KRW 13,266,655,939 Trust Co 3,212 0.00
05/04/2021 usb 12,098,010 INR 878,593,790 Morgan Stanley & Co 81,204 0.02
21/06/2021  USD 433,333 IR 6,333,599,951 :ZEE iﬁzk PLC State Street 2,679 0.00
01/07/2021 USD 120,956  INR 8,968,000 Trust Co 45 0.00
01/07/2021 USD 433,333 IR 31,997,333 HSBC Bank PLC 1,928 0.00
05/04/2021 INR 9,818,360  USD 133,333 1oval Bank of Canada State 13,462 0.01
Street Bank and

01/07/2021 KRW 265,600,996  USD 11,727,431 Trust Co 39,056 0.01
05/04/2021 IR 7,833,000  USD 300,000 Deutsche Bank AG 5,714 0.00
05/04/2021 IR 7,159,000  USD 100,000 g;g'ba”k NA State Street Bank 4,559 0.00
05/04/2021 IR 7,376,460 USD 8,281,127 Trust Co 120,648 0.03
275,443 0.07

&) ) 1 C )

2170672021 IR 3,409,851,618 USD 233,333 State Street Bank and Trust Co (1,480) (0.00)
21/06/2021 IR 169,629,072,097  USD 11,614,317 Royal Bank of Canada (80,362) (0.02)
05/04/2021 INR 29,205,200  USD 400,000 Morgan Stanley & Co (551) (0.00)
01/07/2021 INR 17,257,986  USD 233,333 Royal Bank of Canada (652) (0.00)
01/07/2021 INR 878,503,790  USD 11,942,608 Morgan Stanley & Co (96,932) (0.03)
05/04/2021 KRW 208,845,337  USD 266,667 Citibank NA (2,611) (0.00)
05/04/2021 KRW 368,472,463  USD 333,333 Royal Bank of Canada (7,756) (0.00)
01/07/2021 USD 433,333 KRW 491,681,663 Citibank NA (2,669) (0.00)
05/04/2021 KRW 113,291,000  USD 100,000 JPWorgan Chase & Co (8,437) (0.00)
05/04/2021 KRW 441,144,000  USD 133,333 Deutsche Bank AG (13,648) (0.00)
05/04/2021 KRW  9,149,939,120  USD 98,344 HSBC Bank PLC (339,629) (0.09)
05/04/2021 KRW 788,900,000  USD 80,512 State Street Bank and Trust Co (11,480) (0.00)
05/04/2021 KRW 445,184,400  USD 90,662 Morgan Stanley & Co (23,288) (0.01)
(589,495) (0.15)

73/113



EDINETOOOO

OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)

Ooooooooooooooooooad

2021 31 usb 1,278,216
( ) )
(€)) Ultra Bond June 2021 8,250 0.00
@) US 10 Year Note June 2021 6,228 0.00
(O) US 2 Year Note June 2021 1,427 0.00
(13) US 5 Year Note June 2021 19,563 0.01
(2) US Ultra 10 Year Note June 2021 9,938 0.00
45,406 0.01
( ) )
67 US 10 Year Note June 2021 (212,210) (0.06)
63 US 2 Year Note June 2021 (9,082) (0.00)
67 US 5 Year Note June 2021 (49,235) (0.01)
6 US Long Bond June 2021 (19,237) (0.00)
96 US Ultra 10 Year Note June 2021 (464,891) (0.12)
13 US Ultra Bond June 2021 (103,037) (0.03)
(857,692) (0.22)

2021 31 UsD 84,678

( ) )
1,982,495 Fixed, (0.50%) Floating (EUR 6 Month LIBOR) EUR  16/06/2024 (1,515) (0.00)
2,932,300 Fixed, 2.25% Floating (EUR 6 Month LIBOR) SGD  15/03/2022 (55,596) (0.02)
(57,111) (0.02)
( ) )
214,075 0.06
364,601,494 94.65
9,972,590 2.59
38,206 0.01
275,443 0.07
(589,495) (0.15)
45,406 0.01
(857,692) (0.22)
(57,111) (0.02)
11,563,395 3.00
385,206,311 100.00
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(2022 28 )
10,349,250,725
10,707,128
) 10, 338,543,597
23,338,446,834
) 0.4430

(2022 28 )
3,967,405,454
1,991,504,226
) 1,975,901,228
4,735,829,063
) 0.4172
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2022 4
118 3,475,517,066,928
3 89,536,172,010
121 3,565,053,238,938
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26 27
2020 12 31 2021 12 31
3,988,117 5,300,580
13,342,808 19,685,566
12 12
12 12
230,502 293,390
3,968,522 4,712,043
1,971,086 1,806,227
10,811 76,694
475 1,201
23,512,335 | 90.2 31,875,717 | 92.4
373,458 232,062
373,458 232,062
2,184,808 2,398,920
622,207 102,402
48,548 45,217
1,315,564 1,875,085
198,487 376,214
2,558,266 | 9.8 2,630,982 | 7.6
26,070,602 | 100.0 34,506,699 | 100.0
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26 27
2020 12 31 2021 12 31
99,229 98,250
3,013,716 3,944,504
158 80
1,640,148 2,082,740
1,373,409 1,861,684
2,986,919 3,665,192
4,000,000 2,000,000
861,944 1,851,474
605,302 835,489
195,869 206,851
11,762,981 45.1 12,601,763 36.5
2,000,000 5,000,000
382,052 453,175
1,228,851 1,926,450
3,610,904 13.9 7,379,625 21.4
15,373,885 59.0 19,981,389 57.9
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26 27
2020 12 31 2021 12 31
490,000 490,000
390,000 390,000
390,000 390,000
9,731,934 13,644,338
9,731,934 13,644,338
9,731,934 13,644,338
10,611,934 40.7 14,524,338 42.1
84,781 972
84,781 0.3 972 0.0
10,696,716 41.0 14,525,310 42.1
26,070,602 | 100.0 34,506,699 | 100.0
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26 27
2020 2021
2020 12 31 2021 12 31
26,069,145 36,507,456
8,163,247 10,477,787
4,447,923 4,830,349
38,680,316 | 100.0 51,815,594 | 100.0
11,918,306 17,117,709
91,343 97,432
11,053,082 14,970,069
11,053,082 14,970,069
289,006 359,564
302,198 319,051
32,119 26,474
226,826 248,216
43,252 44,360
23,653,937 61.2 32,863,826 63.4
6,981,708 7,979,647
243,660 217,075
3,380,759 3,516,747
1,402,186 1,947,536
619,783 954,587
1,335,318 1,343,699
29,746 31,673
225,048 89,689
84,258 51,224
133,009 172,609
255,577 225,127
83,090 251,336
2,143,277 2,809,506
857,945 911,677
10,793,662 27.9 12,522,492 24.2
4,232,715 10.9 6,429,274 12.4
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26 27
2020 2021
2020 12 31 2021 12 31
26,010 62,827
47,837 63,078
21,365
144,479
1,354
95,213 0.2 271,739 0.5
37,135 77,330
248,579 692,245
19,128
212
34
285,961 0.7 788,703 1.5
4,041,967 10.4 5,912,310 11.4
4,041,967 10.4 5,912,310 11.4
1,535,106 4.0 2,522,432 4.9
148,188 0.4 522,524 1.0
2,655,049 6.9 3,912,403 7.6
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26
2020 2020 12 31
2020 490,000 | 390,000 390,000 | 12,076,885 12,076,885 | 12,956,885 82,035 82,035 | 13,038,920
5,000,000 5,000,000 5,000,000 5,000,000
2,655,049 2,655,049 2,655,049 2,655,049
2,746 2,746 2,746
2,344,951 2,344,951 2,344,951 2,746 2,746 2,342,204
2020 12 31 490,000 | 390,000 [ 390,000 9,731,934 9,731,934 | 10,611,934 84,781 84,781 | 10,696,716
27
2021 2021 12 31
2021 490,000 | 390,000 [ 390,000 9,731,934 9,731,934 | 10,611,934 84,781 84,781 | 10,696,716
3,912,403 3,912,403 3,912,403 3,912,403
83,809 83,809 83,809
3,912,403 3,912,403 3,912,403 83,809 83,809 3,828,594
2021 12 31 490,000 | 390,000 [ 390,000 | 13,644,338 | 13,644,338 | 14,524,338 972 972 | 14,525,310
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26 27
2020 12 31 2021 12 31
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26 27
2020 12 31 2021 12 31
1,440,736 1,521,506
1,203,974 1,834,697
26 27
2020 2021
2020 12 31 2021 12 31
3,737,721 5,286,529
4,103,810 4,541,068
11,053,082 14,970,069
235,480 692,245
37,135 77,330
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2 2020 2020 12 31
6,400 6,400
2020 1215 5,000,000 781,250 | 2020 12 17 2020 12 17
27 2021 2021 12 31
6,400 6,400
26 27
2020 2021
2020 12 31 2001 12 31
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