EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2022 10 7

03-5555-3431

10

1/96



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@
@
(11)
2
€)
10
©)
1
0120-106212 9:00 17:00
https://www.daiwa-am.co.jp/
®)
2.2 2.0
)
Q)

2022 10 8 2023 4 7

2/96



®

©®

(10)

®

1D

(12)

0120-106212 9:00 17:00
https://www.daiwa-am.co. jp/

3/96

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

(@)
Bmo ek
STRNAE - EINAYRE H Rt BRRREE (RROER)
B mn
BRIE =
FEERE
A oo
‘ Z O
AENNEYHE 5 ( )
WESS
(F) YO F o EYRNTIERSSHERBIRERLTULET.
EHESE
R RS R
#at o
T TR F0—1
A 8%
el i 22 F£2[
ﬁfﬂ oGk J7SU— 1o}
%EMMﬁ ﬁﬁ% 77
it FEFP=F
FWEIRE 126 —
%m {gﬁ} :":P:,FH‘H':"
(Hﬂﬂﬁﬂ#) FIUN g L
(% 2560 B4 -
HEES
« ) Z0Mt (hH)
HERSETEY ( ) o
RERHESD TR

() 5072 FAEET SREESERBIRTLTVLETY.

4/96



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

12

32

26

12

480

5/96



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

O~ IN|F-

|||

6/96




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

225

225

7/96



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

http://www_toushin.or.jp/

5,000

N—Y 7 EEORERERSFICOEIRRLET.

I

1T 5. SEORMA. BMNRENS SUERBRSIRITTSDOELET.

@IPEILAHY HNAZ PR B AYFYIA-IR—IT - I—wvY TJO—-RFD
EREEsECRENREEEREELET.

C PELBY BIRAY bV B A VT IR-IR—I VT I=brwY TO—-RER )

JPELAVHERFHULARLUTWSEFFERT. I¥ -V EEORAFRESRTT
FATT HMBTHERENTVET,
# FECA T v O ZMAELNOEHERANRER LT BEHBUET.

FEHRE. ERESEVEFETRRICEISERLTVETN. JPMorganZZ 052 - [ERY
ERITILOTESUERA. FEBUFTEEZITREELTVET. JPMorganh SO BEIC
SBPAFER LICEENEEN - $F - IHTELREHSNTUERA. Copyrignt 2016,
J.P.Maorgan Chase & Co. All rights reserved.

©EEOEES CHI> T, BN - pFE - PO UNME, PIUPHE. PREALED
3HHENIGEF L TR LEHELET,

; { BENSER ) .

B « chR - 7 2L At 3
IIF - RUE i
NIHU— -« TaUzk hE AT FPIEBIFY - Ry
H—52K - XOF L= TSI - L7
mrI7Us - SV AYRERIT < WETF FU - Y
L3 - U WEOA® JOZETF «
W—R=7 - LA RU—T7 - Uvuh AF2T - Y
Fr3d. 3T | ki A=« Y

| BE7 - Far—b | 70 N E==h- 2
' | ",rl. e QM‘!%’T ﬁ{%}

L A) o

8/96

(F) EECOSEH RN, 202287EREOROCEEN, 20225881 0LE. TESIBEYRUEY.



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Oooooooooooooooooad

OEMECEIBEEEEELTHECRS I3 LEHELEY, BEOEBTEICHIE-TIE,
SEOEFKE EF77 vFAVIILX, KHEHNSHEL., F20L LRELE
THEVWET, EEEIM,. TBERSCL>TIBEEMNHNREIBESHHVET.

<EEEN>
B -chiE-7 U % i &) 33 15 wr7Uh-SVE
s ) 3iE R NyHU—- 22Uk

m—=F - Z0F

A BRLT - LEF
TIPS AVE =
T UEY - Ry

TSI - LPI
HET Ry
JOMVETF = 5

(2022F7HFEREQRODTHY, 2022858H
180, FEYB|SMBUEY.)

BHO<EEEH> 3. EERHOR—LA=Y, FrEETaHTIWEVEREITET,

FITHE LM

() g A—ICHY), BROESSRREUET.,

EEOIBITE. BUESRICBLTBBIBESLIE ELET,

ﬂ EHOBHIFICONT
EEE L—-F4—XDBE SEPOES
& e AR A i B BBOBHILE, RESTTORBORS, HEOHLL |
A3a AAA ORELCMT SAROLALETTBOT, h—Fa—X
iﬂ i‘“‘ (Moody' s} ®S&PF O =il L—F « ¥ (S&P)
Baa [ g | EUoHEREdFEREROEATETE 2 TWET.
= = STNERE. BRRELFTEDN, REE0
Ba {Eaz BE jE8 HEAROEESL CL > THEFPRETFFFTEONS
Ba3 BE - =
----------------------------------- TEfmURT.
B B P
g o % =5 1 —XTBa3N L RIFSEPTEB~ 1L L
c c
L i )

OR— b4 UFOEIEFT1L— 3 2F1 () BEHS3 () BEOBRBELET,

I BEF1L—vavIiconTe

GEEFaL—vavilR. [ERMFEBLEESIC ENEMEFTET 1~ 3/ DR (13—
sdEr SO SVELT 2N ERTEIETTY. (am: %) CED)
-

SEEFIL—YaviBIEE, SRINERUEES 11
DESFHEOTY (FUW) HAX<BUET, K} 1 | g%

9/96



EDINETOOOO
O00OO000000000004000(eo6748)
OooOooooOoooooooooboood

_Iﬁm:fntz

wv—— SR T
RRNRER 7 FO-KORRERSECHANSBRENEUFT.

| B SRR REL TSRS TACEEDY
. LEY,
- mumu:zimmhtmuah

SO, BRSNS SURMRBMEIRITTS

EANMSORT | ESCERLET.
| RSRICENTBESIELL FELET,

N T R e R R e e

| RS UADREETFaL—Yavid] (F)EEHS |
NIZUAOME | () REORBEELEY. :

LT FUERE. JFEU—Jr U EARTERETEVLET.

FEIU-TPERALE. BAEOHHEINSEBANDULIEBEEFLHTAE—T P/ F
(B2rp2F) &L, TOEASEZLLTRY -7/ FOEREHCHELT. ERNEERE
RY-JPU/ FTHEOHEHTY.

ALy -2
- 4 BRI goo.1o-yyy B R i
BAE HIFR e E; i
} ' TH—TPUE 4 KORHS

L | e o 2 L |

s IYT—0 7Y FOERIBEFOEATER, BREOIETEUICERTOICEEERELET.,
« REEWN A SELEY SRS~y VERAIE LTITEVE R Au.

« KROEMBEFCBENNRELLEE, TROSFEFREHFHRENSLE. RBOFMIC AT
EEFHOUICEEMECRRICKI TR, Jr 2 FOHE ] SLU2 DEAMTEONBENCEN
EHOFEY.

10/96



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

Fall-aR 1)

O8F7R158 (KEBOBESREXRD) [CREZE{TEVL. REESEHHICEDL
TINHRDABEETEVET,

(75 Et)

ORI EREREORSS NN TR CHIRZESHET.) FLLET.

BRAELT. EEMEOHERICETZCSZENIC. BEAFRRODHSEEMHRA
DAEFEUMBUTARSHERELET T, L. ESFRENPEDIRESITI,
SEETEDBVLWCENSBUET .

HHROFETOZVWBSIUZORAICOVTHRITHEOTEHIEE e

F I RIEHIER

O Y -2 7 v FOEZGEEF~DRERSICIE. FRZEERTER A

OHIADEEE. EEHRAORRS LURRFIECTEFICEVRBLIEBDICEY ET.
HILADREATSE, EEMEOHEERBRDI0%LTLELET.

NERAENORBEAINSICIE. SRERIHEEA.

@
2013 9 5

®

Tl 3

Tl 1 T 3

11/96



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

)€ 2)
i Tl 2 Tl 3
2
Tl
1
2
3
2022 7
151 7,427 2,500
1959 12 12
1960 2 17
1960 4 1
1985 11 8
1995 5 31
1995 9 14

12/96



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2007 9 30 29

352
2020 4 1

9 1 2,608,525 100.00

@

@)

(b) 3

© 3

(D

©) 1C ) 3C )

)

13/96



g A W N

10.

11.
12.

13.
14.
15.

16

14/96

20

14

22

236

34

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1

®)



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

15.

17.

13.

10.

13.

10.

14

- N M < 1O ©

®

IIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIII

—,,M T
FHIFINEAE
O & N B [ E8 E

AlE] (318

L
IF—Tp—

_ERm
(ERBHORE. R(7)

RIOERREE

hhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhh

15/96



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

ClI0 1

CI0 Chief Investment Officer 2

Deputy-CIO 0 5
ClIo

CIO Deputy-CIO

FD

45 55

FD

16/96



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2022 7

4)

@

®)

100 10

100 5

17/96



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

28 8
28
28 8 3

) 1. 4.

@ 1.

18/96



19/96

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10

20/96



100

10

100

20

21/96

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



@

€)

@

(b)

©

(D)

©)

10

1C )

22/96

3(

)

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



g A W N

10.

11.
12.
13.
14.

15.
16.

17.

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

20 A

16.

23/96

10

11



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2
2
1
2 2 1 14
3
4
5 2 2 1
6 5.
(€)
10
5
10
28 8
3 28 8 3
28 8 3
1.
2.
0)) 1. 4.
3.
5
1.

24/96



25/96

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

) 1.



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

26/96



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

¢))

27/96



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®
37 6

4

E—
F

HEes

: ; ABURIWEN DB 5
: AR WEBCMTSE=S e EELUABAERETS :
1 U SERRRO I sEERER EaOMBERECIDS H
: M HERP SR EROWERRE BSOS :
; URIRZIAY FEH | i.
1 HAVATERRICHTINEN .
: -AMUATDWRSE SUAMUAD HAORT-EE i
i EREO®RICNT S ERONS R ;
MEUAZ BRI B LT ER AN
{ HURTOER ;
! - BEIREOEAY RO BMURTEAHORY :
H ; EBLUNBRERETS :
: nRWBONN T PSR B B T :
! RSIEREFEERDE SN DS :

MiRiE H
i -gtum :

28/96



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

OFROISTE. Fr/RERENGREI S AEERNICHEBTEA3LSICERLZBDTT,
HOISTEESEHMICETZEMBEE (ERXICHIIEO 1 EMOBEE) 0TS - BX -
BE, 27 ES LD R ENEBEIS A DV THRRLTVET. EEQTS 73 77 VE
OBESEMICHITSEHBEERORBERNTLTVET.

o SEsh i - A

A (MR H ~HMETA] N
240,000 100 |
15,000 g8 627 !
Ln]
R i T 421 2
£
5000 PR ¥ — 114 19'0'3
587 6105 0
- _ullu._, wtilaln atl . 5 ©8 01 Eae iﬁ?
35 4.5
1 B o-12A4— g5 -114 194 : 34
- m e |
LA R o RAH
e R A R = :miﬂ g

1TE FOIRA minE B 20718 20827 g4 B TARY SRAEN E4EE XEARE SEEER

HFEFTITAE. TF/FORRAESERLTLSROTIRELER A

#IT/EOEMBEEE. S (Hs i) BRI ey~ aRELEe0sHELTHEL DO TEY, RO
RS SV TEHNLEENMER LR RESESHEUET.

#IAPREMEMEESECSLWT. BESEMAOF—FrEH T ELESRUTFOL =L TERLTVEY .
OEEMEE R YT AT — I HEE SRR NE Y A
AMEMREEN R TERZL MY ESWMSI0E. RETESERIC DL TOIBRLTVET.
A DT AFFVRCBOT. CDCEYTIRSICR. NEEMCOLWTAYFT—IOENREETRELT

mTLET,

HEEIIIICONT
B & i miadER (TOP) (BSa)
EREE: MSCIOT R o TR (A, [a—23)
SFREN  MSCIT V=0T Fitruh s £ 07001 (BEAG, Mri—2)
EEl | NOMURA-BP 2R
TR FTSERER#A-r 72X (B<B®E. F—3)
FRER PRI AT T s A T F 3 — TF=300 s F=rd T O =1L FA M= 74 ([Hi=2)

BsERIC2NT

OWESERYE (TOPH) OEREHSTFEERCHSRRER ZHFEE, B4 | P XEFERER0R | P XBHO
PEss (BT [JPX] SVNET,) OINHETEY, EROELY. SNEOLE. VW EESEERCRTST-<TogEn -
AONOBELTERRICOOMERFEERERICM T LY STONRE J P XFALEY, ) PXE, MENORNEOEHErE
HEOHE. FETUEO@RCHL NEEALVEDTA., BELDTH S - STl AR&UMECITT -0 - 7 —frub -
AT A0, MO Ine. (TMSCL) MIBELEERTY. 7708E. MSCICEHTRE, #i8. FCEEESINILO
TR, MCHRR TP/ RERRRE TP RN E VT VS T ACBLE VS RIRTERULER AL, RNEEET(C
TATROBSGECHECE TV [https/rweaw daiwa-am.co.jplspecialreport/globalmarket/naticeitml ] @NCMURA-
BREMEZ. HHARSEISrRRT3EATRIINCANNIEROTEZHORNERTISEERNENT. —FE08H
ANBRCE INCEESNCERN-F7aUdON 7 T /AERLCREEENEFT . NOMURA-BPIEIROINM R ELS
FOA—VONEINSDNESSTICRAELTLEYT, . ElHFYEEROERYE. Rett. HRREEETIROTE
B, TroRnHERRE ML T - RTERLES A, BFTSERREN-, FwPAZ. FTSE Fixed Income LLCICER)
WEENTVSER/- T ATY. EHEREFTSE Fived Income LLCOAIRBETEL, BRICRATSTATOMEIBFTSE
Fixed Income LLCHELTET. @IPEILNY HiTa k. Bl 07 wdi— T2 F—rus SO/
FALIT= TR, RSSO ETRECE TEERELTMET Y, LP, MorganZ TSt - TRISEME T80
TRBUFT A ERFBAFESBOTERLTVET. JP. Morgant SOETIC S SWill AL HEEEN - 40 - @i
THEIEBENSNTLEEA. Copyright 2016, LP. Morgan Chase & Co. All rights reserved.

29/96



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

2.2 2.0
@)
€©)]

1.474 1.34

300 0.60 ( ) 0.70 C )
300 1,000 0.55 () 0.75 () 0.04 ( )
1,000 0.50 ( ) 0.80 ( )

4

30/96



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®)

20
15 5
2037 12 31 2.1
20.315 15 0.315 5
20 15
5 2037 12 31
2.1 20.315 15
0.315 5

31/96



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

15 15

2037 12 31 2.1
15.315 15 0.315

2022 7

32/96



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

33/96



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ (2022 7 29 )
() ()
1,065,813 99.50
1,065,813 99.50
5,390 0.50
1,071,203 100.00
(D
2
0) (2022 7 29 )

) ) )

1.3884 1.3870
1 768,431 99.50
1,066,889] 1,065,813

)

99.50%

99.50%

()
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() () ( )¢ )X )
1
11,172,877 | 11,172,877 1.0641 1.0641
(2014 7 15 )
2
15,023,661 | 15,023,661 1.0948 1.0948
(2015 7 15 )
3
9,969,430 9,969,430 0.9273 0.9273
(2016 7 15 )
4
9,370,393 9,370,393 1.0340 1.0340
(2017 7 18 )
5
8,313,421 8,313,421 0.9930 0.9930
(2018 7 17 )
6
3,727,006 3,727,006 1.0128 1.0128
(2019 7 16 )
7
2,552,942 2,552,942 0.9712 0.9712
(2020 7 15 )
8
1,054,584 1,054,584 0.9932 0.9932
(2021 7 15 )
2021 7 1,056,735 0.9929
8 1,064,793 1.0016
9 1,063,038 0.9971
10 1,069,438 1.0002
11 1,018,956 0.9502
12 1,041,328 0.9689
2022 1 1,039,595 0.9632
2 1,005,165 0.9294
3 1,072,671 0.9875
4 1,082,900 0.9959
5 1,090,235 1.0026
6 1,107,389 1.0181
9
1,071,652 1,071,652 0.9850 0.9850
(2022 7 15 )
7 1,071,203 0.9835
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()

1 0.0000

2 0.0000

3 0.0000

4 0.0000

5 0.0000

6 0.0000

7 0.0000

8 0.0000

9 0.0000

()

1 6.4

2 2.9

3 15.3

4 11.5

5 4.0

6 2.0

7 4.1

8 2.3

9 0.8

4)

1 9,700,232 200,432
2 7,169,467 3,946,678
3 1,371,745 4,343,876
4 148,219 1,836,004
5 45,141 736,070
6 222,570 4,914,443
7 46,166 1,097,280
8 390,203 1,957,123
9 30,350 4,259

() 1,000,000
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D (2022 7 29 )
() ()
10,229,717,578 74.49
170,518,298 1.24
719,102,020 5.24
717,169,650 5.22
1,486,123,434 10.82
1,303,155,884 9.49
1,543,997,961 11.24
1,356,831,412 9.88
1,494,630,799 10.88
1,438,188,120 10.47
2,753,440,606 20.05
1,275,696,826 9.29
732,681,040 5.33
745,062,740 5.43
750,402,713 5.46
13,733,560,897 100.00
() ()
236,942,496 1.73
236,942,496 1.73
233,580,270 1.70
233,580,270 1.70
(QD)
( 2
3

) (2022 7 29 )
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(D)
) ) C7 7)1 ™
95.20 95.77
1 [Poland Government Bond 37,000,000 7.44
1,016,036,700| 1,022,130,529| 2023/04/25
EUROPEAN BK
94.17 94.51] 2.000000
2 |[RECONSTRUCTION & 445,000,000 7.38
1,009,739,062| 1,013,405,927| 2024/02/05
DEVELOPMENT
97.35 97.70| 10.000000
3 |Colombian TES 33,500,000,000 7.33
1,003,204,955| 1,006,833,369| 2024/07/24
REPUBLIC OF SOUTH 100.55 100.56] 7.750000
4 102,000,000 6.09
AFRICA 835,872,150 835,996,845| 2023/02/28
Brazil Notas do Tesouro 98.33 98.48| 10.000000
5 31,000,000 5.77
Nacional Serie F 790,997,988 792,196,530| 2023/01/01
94.63 94.67| 6.000000
6 [Hungary Government Bond 2,050,000,000 4.80
658,723,242 659,001,668| 2023/11/24
REPUBLIC OF SOUTH 103.97 105.55| 10.500000
7 70,000,000 4.38
AFRICA 593,177,375 602,191,275| 2026/12/21
98.30 98.37| 6.750000
8 [Mexican Bonos 90,000,000 4.28
587,246,619 587,670,749| 2023/03/09
97.87 98.03| 8.000000
9 [Mexican Bonos 90,000,000 4.26
584,654,051 585,645,679| 2023/12/07
84.70 84.59] 2.500000
10 [Hungary Government Bond 2,000,000,000 4.18
575,202,811 574,469,394| 2024/10/24
EUROPEAN BK
100.18 100.28| 6.450000
11 |RECONSTRUCTION & 55,000,000,000 3.65
501,425,925 501,916,415| 2022/12/13
DEVELOPMENT
EUROPEAN BK
99.47 99.54] 6.500000
12 |RECONSTRUCTION & 250,000,000 3.08
422,781,500 423,079,000| 2023/06/19
DEVELOPMENT
101.16 101.09] 5.625000
13 |Indonesia Treasury Bond 45,000,000,000 3.01
414,262,485 413,979,930| 2023/05/15
Brazil Notas do Tesouro 86.70 87.53| 10.000000
14 18,000,000 2.98
Nacional Serie F 404,978,743 408,855,389 2029/01/01
103.05 102.89] 8.830000
15 [India Government Bond 200,000,000 2.55
350,400,600 349,836,200| 2023/11/25
80.73 84.62| 2.500000
16 |Poland Government Bond 14,000,000 2.49
326,018,587 341,706,729 2027/07/25
Brazil Notas do Tesouro 93.53 94.28| 10.000000
17 12,000,000 2.14
Nacional Serie F 291,246,664 293,578,879| 2025/01/01
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99.72 99.69| 5.850000
18 |INTL. FIN. CORP. 170,000,000 2.10
288,213,920 288,121,440| 2022/11/25
INTL. BK. 98.75 98.96] 4.500000
19 110,000,000 1.91
RECON&DEVELOPMENT 261,721,075 262,290,898| 2023/04/03
88.67 90.86] 8.000000
20 [Mexican Bonos 40,000,000 1.76
235,433,887 241,245,595| 2047/11/07
85.02 86.11] 7.500000
21 |Colombian TES 9,000,000,000 1.74
235,379,788 238,405,747| 2026/08/26
90.79 91.35| 5.850000
22 |India Government Bond 150,000,000 1.70
231,524,700 232,965,450 2030/12/01
INTER-AMERICAN 101.13 101.43| 7.875000
23 25,000,000,000 1.68
DEVELOPMENT BANK 230,070,750 230,764,625| 2023/03/14
105.59 106.05| 8.250000
24 |Indonesia Treasury Bond 20,000,000,000 1.41
192,182,900 193,020,100| 2036/05/15
PHILIPPINE 100.14 101.10f 6.250000
25 70,000,000 1.24
GOVERNMENT 168,902,554 170,518,297| 2028/03/22
98.75 98.80| 6.180000
26 [India Government Bond 80,000,000 0.98
134,300,000 134,368,000| 2024/11/04
97.03 97.50] 8.000000
27 |Mexican Bonos 20,000,000 0.94
128,809,366 129,435,937| 2024/09/05
POLAND GOVERNMENT 64.51 70.66] 1.750000
28 6,000,000 0.89
BOND 111,654,926 122,286,174| 2032/04/25
112.65 111.99| 8.750000
29 |Indonesia Treasury Bond 11,000,000,000 0.82
112,765,653 112,101,990| 2044/02/15
Colombia Government 93.47 90.69] 9.850000
30 4,000,000,000 0.81
International Bond 115,009,226 111,592,294 2027/06/28
)
74.49%
20.05%
94.54%
)
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1
€Y)
8 9
2021 7 15 2022 7 15

15,903 12,551
1,038,877 1,066,889

7,600
1,062,380 1,079,440
1,062,380 1,079,440

99
181 179
7,335 7,428
181 181
7,796 7,788
7,796 7,788
1,061,837 1,087,928
7,253 16,276
17,206 17,137
1,054,584 1,071,652
1,054,584 1,071,652
1,062,380 1,079,440
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8 9

2020 7 16 2021 7 16
2021 7 15 2022 7 15

42,795 7,524

42,795 7,524

582 365

21,576 15,051

365 365

22,523 15,781

20,272 8,257

20,272 8,257

20,272 8,257

7,402 10

75,815 7,253

61,609 28

61,609 28

20,721 784

20,721 784

7,253 16,276
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®
9
2021 7 16
2022 7 15
8 9
2021 7 15 2022 7 15
1. 1 2,628,757 1,061,837
390,203 30,350
1,957,123 4,259
2. 1,061,837 1,087,928
3. 2
7,253 16,276
8 9
2020 7 16 2021 7 16

2021 7 15 2022 7 15
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0 0
0 0
36,561 27,375
17,206 17,137
53,767 1 44,512 1
506.36 409.14
9
2021 7 16
2022 7 15
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9
2022 7 15
(€H)
@)
8 9
2021 7 15 2022 7 15
42,015 7,503
42,015 7,503
8 9
2021 7 15 2022 7 15
9
2021 7 16
2022 7 15
8 9
2021 7 15 2022 7 15
0.9932 0.9850
(9,932 ) (9.850 )
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768,431 1,066,889

1,066,889

1,066,889

2021 7 15 2022 7 15

514,598,723 337,255,384
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59,859,143

188,796,023

11,019,168,669

10,110,725,228

4,147,918,214

2,845,190,511

22,978

605,779,989

289,051,785

162,867,980

30,718,375

127,601,141

16,061,337,887

14,378,216,256

16,061,337,887

14,378,216,256

72,224,000 550,558,270
12,972,409 6,808,805

5,940 5,940
85,202,349 557,373,015
85,202,349 557,373,015

11,584,362,986

9,954,446,215

4,391,772,552

3,866,397,026

15,976,135,538

13,820,843,241

15,976,135,538

13,820,843,241

16,061,337,887

14,378,216,256

2021 7 16
2022 7 15
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12 133 60
61
2021 7 15 2022 7 15
2020 7 16 2021 7 16
13,499,913,927 11,584 ,362,986
30,269,846 12,435,968
1,945,820,787 1,642,352,739

10,313,007,259
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258,900,345 220,906,459
1,011,702,081 848,265,772
753,301 768,431
11,584 ,362,986 9,954,446,215
11,584 ,362,986 9,954,446,215

2021 7 16

2022 7 15
2 4

2022 7 15
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)
2021 7 15 2022 7 15
358,330,739 483,752,849
31,685,486 29,909,632
390,016,225 513,662,481
2021 1
16 2021 7 15 2022 1 18 2022 7 15
2021 7 15 2022 7 15
114,231,240 114,230,000 1,240
86,652,240 86,652,000 240
27,579,000 27,578,000 1,000
60,000,000 60,021,738 21,738
60,000,000 60,021,738 21,738
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174,231,240 174,251,738 22,978
1.
@
@
2.
3.
1
2021 7 15 2022 7 15
1.3791 1.3884
1 (13,791 ) (13,884 )
€H)
@

8.83% India Government Bond

20231125

200,000,000.000

206,118,000.000

5.85% India Government Bond

20301201

150,000,000.000

136,191,000.000

6.18% India Government Bond

20241104

80,000,000.000

79,000,000.000
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421,309,000.000
(737,290,750)

8.25% Indonesia Treasury Bond

20360515

20,000,000,000.000

21,119,000,000.000

5.625% Indonesia Treasury

Bond 20230515

45,000,000,000.000

45,523,350,000.000

8.75% Indonesia Treasury Bond

20440215

11,000,000,000.000

12,391,830,000.000

79,034,180,000.000
(735,017,874)

9.85% Colombia Government

International Bond 20270628

4,000,000,000.000

3,738,800,000.000

10% Colombian TES 20240724

30,500,000,000.000

29,681,075,000.000

7.5% Colombian TES 20260826

9,000,000,000.000

7,651,890,000.000

41,071,765,000.000
(1,265,667,510)

2.5% Hungary Government Bond

20241024

2,000,000,000.000

1,694,040,000.000

3.25% Hungary Government Bond

20311022

300,000,000.000

192,765,000.000

6% Hungary Government Bond

20231124

2,050,000,000.000

1,940,017,500.000

3,826,822,500.000
(1,311,406,149)

6.25% PHILIPPINE GOVERNMENT
20280322

70,000,000.000

70,101,500.000

70,101,500.000
(173,424,101)
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10% Brazil Notas do Tesouro

Nacional Serie F 20230101

31,000,000.000

30,483,850.000

10% Brazil Notas do Tesouro

Nacional Serie F 20250101

12,000,000.000

11,224,200.000

10% Brazil Notas do Tesouro

Nacional Serie F 20290101

18,000,000.000

15,607,260.000

57,315,310.000
(1,465,873,442)

2.5% Poland Government Bond

20270725

14,000,000.000

11,302,900.000

Poland Government Bond

20230425

37,000,000.000

35,225,480.000

1.75% POLAND GOVERNMENT BOND
20320425

6,000,000.000

3,871,020.000

50,399,400.000
(1,456,593,059)

8% Mexican Bonos 20471107

40,000,000.000

35,470,800.000

8% Mexican Bonos 20240905

20,000,000.000

19,406,600.000

6.75% Mexican Bonos 20230309

90,000,000.000

88,475,400.000

8% Mexican Bonos 20231207

90,000,000.000

88,084,800.000

231,437,600.000
(1,545,169,993)

10.5% REPUBLIC OF SOUTH
AFRICA 20261221

70,000,000.000

72,782,500.000

7.75% REPUBLIC OF SOUTH
AFRICA 20230228

102,000,000.000

102,561,000.000

175,343,500.000
(1,420,282, 350)

10,110,725,228
[10,110,725,228]
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5.85% INTL. FIN. CORP.
20221125

170,000,000.000

169,537,600.000

6.5% EUROPEAN BK
RECONSTRUCTION & DEVELOPMENT
20230619

250,000,000.000

248,695,000.000

5.9% ASIAN DEVELOPMENT BANK
20221220

20,000,000.000

19,921,000.000

438,153,600.000
(766,768,800)

6.25% EUROPEAN BK
RECONSTRUCTION & DEVELOPMENT
20220725

28,000,000,000.000

28,008,400,000.000

6.45% EUROPEAN BK
RECONSTRUCTION & DEVELOPMENT
20221213

55,000,000,000.000

55,101,750,000.000

83,110,150,000.000
(772,924,395)

4.5% INTL. BK.
RECON&DEVELOPMENT 20230403

110,000,000.000

108,625,000.000

2% EUROPEAN BK RECONSTRUCTION
& DEVELOPMENT 20240205

445,000,000.000

419,083,200.000

527,708,200.000
(1,305,497,316)

2,845,190,511
[2,845,190,511]

12,955,915,739
[12,955,915,739]
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3

100% 11.6%
3
3

100% 11.6%
2
3 100% 9.8%
3 100% 10.1%
1

100% 11.4%
2
3 100% 11.3%
3 100% 11.2%
4 100% 12.0%
2 100% 11.0%
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2022 7 29
1,071,819
616
1,071,203
1,089,194
0.9835
2022 7 29

14,065,862,303
332,301,406
13,733,560,897
9,901,276,943
1.3870
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2022 7
151 7,427 2,500
799 9,980
260 8,525

CI0 1
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2022 7
7 265,391
782 21,024,136
859 21,289,527
86 189,889
14 1,420,964
100 1,610,853
959 22,900,380
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38
59
19 52
193 2021
2022 31
@
2021 31 2022 31
4,860 3,168
333 486
237 332
13,150 13,811
49 52
18,700 24,900
207 45
37,539 42,799
224 1 203
6 4
218 198
1,937 1,770
1,882 1,738
54 31
16,121 16,617
10,159 10,755
3,705 3,705
183 177
1,068 1,067
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973 885
30 26
18,283 18,591
55,822 61,390
2021 31 2022 31

68 65

8,405 9,856

13 26

39 12

4,734 4,917

2 3,617 2 4,900

3,777 4,246

804 980

631 1,016

950 866

88 2

14,725 17,033

2,452 2,399

74 13

3 1

2,530 2,415

17,256 19,449

15,174 15,174

11,495 11,495

11,495 11,495

374 374

10,574 13,925
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10,948 14,299
37,618 40,969
947 971
947 971
38,566 41,941
55,822 61,390
@
2020 2021
2021 31 2022 31
65,487 74,402
419 545
65,906 74,948
27,965 31,234
624 650
8,245 9,104
1,134 1,252
7,110 7,851
1,501 1,729
1,870 2,051
240 189
478 468
51 46
14 15
1,084 1,331
40,207 44,768
5,991 5,948
351 306
4,293 4,281
395 493
950 866
893 867
32 46
37 48
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472 527
1,302 1,300
449 408
28 10
661 606
1,763 1,864
11,631 11,628
14,067 18,551
2020 2021
2021 31 2022 31
578 327
42 40
68 264
689 631
69 59
47 0
24 34
141 93
14,616 19,089
547 -
267 -
45 331
860 331
13,756 18,757
4,476 5,950
109 69
4,366 6,019
9,389 12,738
©))
2020 2021 31
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BEEFLAOmEE o
LRI ENEN (ST
g A 2 O B £ 1,175 A 1,175 &1,178
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AR 947 247 38, 566
2021 2022 31
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39 2020 31

28 2018 16 44

42 2021 12
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29 2020 31
89-3
31 2021 17
@)
@)
2023
)
2021 31 2022 31
35 37
259 283
2021 31 2022 31

3,473 4,694
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2021 31
Daiwa Asset Management(Singapore)Ltd. 1,727
2022 31
Daiwa Asset Management(Singapore)lLtd. 1,900
2020 2021 31
2,608 2,608
2,608 2,608
2020 23 2020 2020
10,564 4,050 31 24
2021 22
9,388
3,599
2021 31
2021 23

2021 2022 31
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2,608 2,608
2,608 2,608
2021 22 2021 2021
9,388 3,599 31 23
2022 23
12,737
4,883
2022 31
2022 24
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2019
31
2019 26
2021 31
85 85
85 85

1 2019 26 333 9,406
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2022 31
66 66
66 66
2019 26 486 10,022
2019 26
666 666
1,677 1,677
2,027 2,027
2021 31
1,677 2,027
2022 31

1,677 2,027
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2021 31

85 55 30

7,179 5,697 1,481

7,265 5,752 1,512

2,561 2,721 160

2,561 2,721 160

9,826 8,474 1,352

666
2022 31

66 55 11

6,755 4,917 1,838

6,822 4,972 1,850

3,753 4,208 454

3,753 4,208 454

10,575 9,180 1,395

666
2020 2021 31

5,353 578 69

5,353 578 69

2021 2022 31

1,719 327 59
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1,719 327 59
267 45
331
)
2020 2021
2021 31 2022 31
2,574
2,452
155 152
378 303
101 08
2,452 2,399
¢ )
2020 2021
2021 31 2022 31
2,452 2,399
2,452 2,399
2,452 2,399
2,452 2,399
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)
2020 2021
2021 31 2022 31
155 152
108 67
263 219
186 189
2021 31 2022 31
750 734
243 227
170 213
128 144
155 111
94 94
298 437
1,841 1,963
254 356
1,586 1,607
159
159
453
562
612 722
973 885
2021 31
100
2022 31
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74,402 545

90

90

90

10

2020 2021 31

2021 2022 31
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[ |
2020 2021 31
( ) ( (
) ) )
19,300 18,700
247,397
100.0
0
)
2021 2022 31
( ) ( (
) ) )
19,000 24,900
247,397
100.0
0 0
)
2020 2021 31
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Daiwa Asset
Management Singapore 133 100.0 1,727
(Singapore)Ltd. )
() MAS
MAS
2021 2022 31
(
)
Daiwa Asset
Management Singapore 133 100.0 1,900
(Singapore)Ltd. )
() MAS
MAS
2020 2021 31
(
) ( ) ( )
( )
14,917 3,321
100,000 - 2
527 1,054
4
3,000 - 883 179
3
100 - 527
4
« )
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2021 2022 31
(
) ( ) ( )
( )
15,348 3,028
100,000 - 2
1,062 1,054
3
3,898 - 1,065 o1
4
2020 2021
2021 31 2022 31
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14,784.79 16,078.50
3,599.54 4,883.43
2020 2021
2021 31 2022 31
9,389 12,738
2,608,525 2,608,525
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2022 9 16

193
1 2021
16 2022 7 15

1 2022 7 15
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