EDINETOOOO
00000000 OO00D0DO00D0000O(EL2431)
Ooooooooooooooooooad

2023 2 10
30 ( 2022 5 11 2022 11 10 )

03-6377-2827

1/103



EDINETOOOO
00000000 OO00D0DO00D0000O(EL2431)
Ooooooooooooooooooad

B (E AL - x AT SRS
Emmigys | SRR g e,
#oR
e
B (RIS & o=
T FahEinE
B HALFE 2 i
A5 ( )
EEEe

2/103



EDINETOOOO
00000000 OO00D0DO00D0000O(EL2431)
Ooooooooooooooooooad

HOEN SRR | AR | 1 S el i AE B
T 1@ |[FA- 0
—
KR Fe@ (B
o B
Fa@ |d*
i FriU-77uE &Y
—~ 8 Fe@ B ¢
K (A
1% YT
F OitiE % F12@
ALYy EYE (R |dEFoF
¢
By  |fEE
T 5 Zrub- A7 [HL
Fof |FrUun |FruA
FOiEE G
(S % oA
(EREE (E ()
- ) )
R Iv-vug
¢
ERESETY
ERESEEY
)
(€))
@
(€))
@
(©)
(€))
@
(©) ( )

) €Y ©)

3/103



®

(LMMF(
(2MRF(
(3)ETF

@

&)

@

&)

®

*

®

o AN -

12

32

MMF

26

MMF

9

€Y

12
4 2

12 (

4/103

EDINETOOOO
00000000 OO00D0DO00D0000O(EL2431)
Ooooooooooooooooooad

*

MMF
MRF
480 12 1 2



EDINETOOOO
00000000 OO00D0DO00D0000O(EL2431)
Ooooooooooooooooooad

)

225
TOPIX

https://www.toushin.or.jp/

5/103



EDINETOOOO
00000000 OO00D0DO00D0000O(EL2431)
Ooooooooooooooooooad

[BNP/IXUN-TSIT7VRE. TSI DEEDHAEICIE
HIABNPINUN-TSI - T7/R(#HRE) | & TSIYILDE
EOBREETSIYINDOLHREICIRETSBNP/SUN-TSY
W7V RNSVARY) | D2ED 77/ RTIBREENTHIET.
EREOTHUEICEY) G727 P TORA v F o7 (RBA) HERTESHEHE B TEUET.

BNPIAUIC-TSIN-T7F
BNP/XUIC-TSIL-TP/K BNP/ITUI- TSI T PR
(#5s8Y) (1528
BNPY (/- TSI BNP/UIC TSI BNPICUIT TS YL
WL 7 — P UK BHATY-T7UF | METY—I7E
BX) 00%Em ERSO%EE ERE0%IEE

BT SYIERDBERADERAR. [BNP/VU/N-TSINWHRIT-T7 /R EBBUTITVLET .

BT STLORHMADEER. [BNP/TU/NTSTIIAFHIY -7 /R EBBUTITVET.

BIBNP/INUIN-T ST T7 /R (NS AR |IEBIFBIBNPINUN-T ST LIS -7
FIEBNPINUN-TSIIIRHFIY -7 VR OSHEALRR . HAERROMNRS0%EEE
BEELET L. ABI0. HRBGFICE > TR, LEEOBEEDMEALLE (S0%IERE) &Y
THETIESHBIET.,

| BNP/SUIS- TS U7/ F (SR 3. Sl R Ic—aTEZ A ESERRSORECESHIHESEERET |
| BE RN EELE R TOTESM SV ERER | BTV ETY.,

L IFPER TS VI REORS SETEEENESLTHEY. I EORBICGERTEPRP TSIl TER |
i NERRNEFET SO ESo8. SETENEEMI_BEEERCPEE MBI ROB{EEENE -8 i

| SICI3, XS REENRETECENBUET.

HEDE. TREE. £0hORE (NEORMRCA SELEHEIHET.)HICLH>TR. LEOLSBEHRANTERL
BotfHUTT.

6/103



EDINETOOOO
00000000 OO00D0DO00D0000O(EL2431)
Ooooooooooooooooooad

HERBEEANORBNBERBICHHTIF. FMELTARABAY
JRIFVERBA

BNP/SU- TSI T7/RR. FILT VI L7 VBTOHELE VRS ICRENICHELET . HEE0
UATEEB T IHORBNYvIERRITVFEAOT. BBEEBOENTEFEEF A ERLELET,

BNP/SUN-FEwhIRI XTS5 )L(BNP PARIBAS ASSET
3 MANAGEMENT Brasil LTDA.) [C. [BNP/NU N TSI Lk, v —
T7VRIBUBNP/ISUN- TSI MBS T —TJ7 VR D:ERE
RICAEAISIERZEZFELET .

BNP/SUIC-FRyb TR IAVN TSI (BNP PARIBAS ASSET MANAGEMENT Brasil LTDA.)
&, BNP/IUNT IL— T OB EBBSFICSII DTSV ILOMG TS, 1998FICRITEN. TSYILE
1FEHET SPRATEICSELCHEEERAREZT O THUEY.

WBNP/NUN-TSYIMR T —-T7/RDIEETOER
HECERAPLTOFA. RULREHERE< NN DR ARBOEICHUEBLELET . BNP/SU/ -
TSINBRRT Y- D7 VRTR. TIOBHEPDE U EBUE LB LI —PHIBT —VERTTD
IPUI AV P TO—FEERTE— 7 BRERORRCTOTE, BHCRORSRABI OV TAR
TIRCLT Y S PTO—FEHRTBET. SUBERR— 71 U4 OMBESELTBUET,

( FrAFAVENFIO—F |

SHUFER. J5UIEHICET S0
SmE:EOSHPTORRREBL
SEREORE, RESICHT IRE

~HENEFTNAEIY-RUNST—JERE

.

ReLFYI-FIO-F
LITOZ o0 R L DEREREER

OEE T @EMEA
Dl DR EY BERREDKERE
DF R D RS
B/UaT—5 BB TOBhOE

~= IR A OF

.

BHRARARICIDAE

U NHERAU NI DWW T RN IEE KIS
BENTRRNRBEERE

-

AR, TREE. TOtORE (MEOBRIC/ LIV EZIHTT, ) HICS TR, LEOLSEERNTEEL

BESrBUET.

7/103



EDINETOOOO
O000000000000000000000O(E12431)
OooOoooooooooooooboood

EMBNP/YUN-TSYIBEFIH—-TJ7/ROIBEOER

ENP/ITLIL- TS M THY—2J7 /R D EANGE FERERBLTERESTVLET. S0 . &5 EHA
S RIS ST RS, EEBEES L. BEETOET.
f ZHOEAICMT BB i

DY IOEACIT 5
DISYILMSHELHRY, RICHT DMERE
DMBERECOULTOREL
~VOOEARU IS YILASTHBSBICMT SHHETL.
SHOFAERE
.

ryTFOVRURMLT »F-PIO—-FICH I3

Oty I¥ o FIO—F O+ LT Y- FIO—F
B2LFR B —ILEh—T o
DERETNORAL DERBROLE
BRRETODE DRTRG &

~HREFHORMMRUUAEEORASION -T2 UL EFRL )

Y

L%

N—F27UF

4 RERFIC, BEMERDKESZRIREL T ERARMICK U0
DEZEBELET .

TP ROTiEH
BNPISUIS- TSI 27 2B)I3, Z7EU—27 E AR TERETVETD.
[~E=772E] [7H—=272K]

L BNPITUJT

W ’ ISIN-TrPVE

/ g;;' (=)

BEEH
A BMPITU)T-

was . BEEPlEPl
Lﬂt ({522 ME)
BREEH

IY=0rF

JPEU—TJPUFARER BRASOETCFORAEEFLHTAE—IP/REL. AE—-T7 /FORED
FHELB—HFETT—T7U/RICEET ALK, REANGEREY S —J7 /RTITOHEH TT.

HEmE. hRE. T ORORE (MERORFICALLESFSERHET. )FICL TR, LREDLSEERNTIEL

WarfsuET.

8/103



EDINETOOOO
O000000000000000000000O(E12431)
Ooooooooooooboooononoad

F3 I EHIPR

<BNP/TUJS TSI T 7K (#HE) >

BEAOREEEYSICE. FRESTER A,

- HEREE~OSERERSICZ. FEERITF A
FUNT+ TORBIE. AvIENICRELETD.

<BNPIXUIN-TSII-TP RS ABY) >
« BY YT 7Rl HORERNSICIIRRERIEE A,
c BRI AOERERESE. BSHICEVLT. ERMEORRESRO70%EHAZLBOLLET.
- AHERE~ORHAEAESICZ. FRERITEEA.
TUNT+« 7OARZ. AVIERNICERELETY.

<BNP/SUINT ST+ T7/ R (158 >
HESH108. 118108 (HEADEA R ER%0) (CRNETL. WEO e F TVET.

1 28 38 43 58 6a 7A 8s 985 108 118 128

¥ ¥

* *

<BNP/SUIN-TSTI-TPE (NS AR) >
EF2H108.58108.8A108. 11 A100 (FRHOBSERESED) [SRRETV, WROSEETVET.

iR 28 38 48 58 6a 7a 8a 98 108 118 128

» @ @ »

| B LERA A—RTH), Hiﬁmﬁﬁ:’ﬁmﬁi-".xb‘lﬂﬁ%@ﬁﬂh_?mtﬂH FRITHBOTEHIEE . l

I B ENKREONEZ. EREFEOESFHRRUTHR (IHHRE3H37.) SORELET. |

| IR0, SRS BEERAE ARG EMBELTRATELET . 2L, SRR SN ROE | I
| o TEETHELWCEEHUET. |

é BREHEOERCOVTIE HICHRERD Y, SRASHOUNICEIE, T4BH s E—OBRAETVEYT. |

9/103



EDINETOOOO
00000000 OO00D0DO00D0000O(EL2431)
Ooooooooooooooooooaod

BN ECTEEIN

[R5 EoEICR T 5 BESEIR]

O kwiF. M0 LEREY GREROHEEN SIHLONFTOT. FERIZILLNS
&, ETOFEESS BREHEAETHFURT.

HRERTHESY ‘
THEN S A=3F

@R, SR C R Lol (SRRl O MG B USHlR £ SO M) ZHA TH
ILONBBESHBY XTI ETORS. SHERDOREHAFRHRARBL AT TSI A LICEY
Y.L AESEOKER. S TLEHEEBICSI27 7 Y FORSEET T BOTIEBY A,

| HEERICRE LS EBA TEILDONSES

MNP SEESES ERUIZES HRNErSEEERF FRELLRS

. = * 50 .. -"-_ +
b i) | G| o=
B+ *80A | |1
i 10,300/
(@+Ey
= - > 0
EEEE =l 1S =iHzNe RN HEENE E=l g
S sric A Sl
* HHERSH =SOSR E L = SHE R = SHEHRE = BOF e ML w SHICH R
50069 A500 SO0 4206

(I HENREZ. OERFRBOESTHESRUTERZEEOHMIRE2OTNRE SUCCHEERRIER U
SRR T T R, SR IC B O, GEARE SHILLNET,
# PElE A A—UTHY  EROACERPRERHFTHT S OTREVEEAOTIEACETL,

QEREDT 7 FOBMAMRICE > TR, oS0 —BECFEN, BENICIETTEO—REILEL
[CHNSTHEESEUET. 77 FEABROEBIRICEY  HESHL ) BEHEEOE ) o
NEh-or@BseEiETY,

SEEO—SFTHEO—SHRLICHEST S SEEOEEFTEO—SILRELICIELSTIRS

SR R
) e

—BHRLEHED :
.+ ;:Eni_n;;nm W :
T P LEY.

B b )
RISE®) BT W
BLWEHUREY.
BEMaes @RS (EEED 7 7 Y FOl A ER ® DSBS SRR E T .

ARG HRHEEE) SR aEs TOSEa eOohsE T 7. 4SO EOREN R EE. mEILEE (MRS

mOESTEYLET.

4,000

10/103



2007 11 16

72K

EDINETOOOO
00000000 OO00D0DO00D0000O(EL2431)
Ooooooooooooooooooad

BNP2 )R- FSU- 27 A 03520

[ YY—=27F

BNPII- TSI 7 D7 K
BNP - TS T—07 K

4[ &) ]7
| §IsEE

Wl

et |
4[%1

BNP 1)) 5-7 ol v 23704 Bttt {EEFAZHY =3 UF JIGHERI Tt =t
fFEHEMERER ¢ » (BEERESE (AEHERESE)
-BiERESs LU ERHS®OELD G E — BETAI-F32FEEBITHERE)
EEEHEOER - 3¥
) : - REMHEOHE 4E
@3 1!”ﬁﬂ?ﬂ§!ﬂi:ﬂﬂ@r%5 31
mﬂﬂjﬁafﬁﬁ"] w%ufiglc
: L8
FraiEiet | Sk
BNPI SIS 7ot 9204 - T || " BRORBLEIUES
e ; e FEsEss LU EES ORELL
¥ =2 7 FNERBEKRIEOEKEERIIEE p :
S U FEEE (- - BinRSb LU ERAESE UM Y
[ HaE (i) ]

2022 11

5 5,000

1998 11 9

1998 11 30

1999 2 26

2000 6 20

2000 8

2000 8

2010 7 1

2017 12 1

11/103



EDINETOOOO
00000000 OO00D0DO00D0000O(EL2431)
Ooooooooooooooooooad

2022 11 21

BNP Paribas ASSET MANAGEMENT Holding
75009 414,000 100.0

50

20 22
23 24

12/103



10
11

12

13

14

15
16

17
18
19

20
21

22

13

21

12

EDINETOOOO

00000000 OO00D0DO00D0000O(EL2431)

11
18
20
14
16
14
17
12
14

14

14

13/103

Ooooooooooooooooooad

10

11

17



10
11

12

13

14

15
16

17
18
19

20
21

22

21

13

22

21

12

EDINETOOOO

00000000 OO00D0DO00D0000O(EL2431)

20
11
18
20
14
16
14
17
12
14

14

14/103

19

0000000000000000000
20

10

11

17



10
11

12

13

14

15
16

17
18

21

22

EDINETOOOO

00000000 OO00D0DO00D0000O(EL2431)
Ooooooooooooooooooad

14

20

11

10

11

18
19

20

15/103

20



19

20
21

22

13

EDINETOOOO

00000000 OO00D0DO00D0000O(EL2431)

14

16
14

21
12 17
12
14
14

14

Ooooooooooooooooooad

17

MANAGEMENT Brasil LTDA.

BNP PARIBAS ASSET

16/103



EDINETOOOO
O000000000000000000000O(E12431)
Ooo0oooodooodnoooononod

100

w
($)]

MANAGEMENT Brasil LTDA.

BNP PARIBAS ASSET

17/103



EDINETOOOO
00000000 OO00D0DO00D0000O(EL2431)
Ooooodoooddoodonooodd

10
100 10 100 20
BNP PARIBAS ASSET MANAGEMENT Brasil LTDA.
BNP PARIBAS ASSET MANAGEMENT Brasil LTDA.)
ERERLEF BRMARET N
FEorTaTauy | RRMmR BN/
BNP/SU/SPEITRIIAN: | gt | 727 BT RT AT + TN
2 BN7 PARIBAS ASSET MANAGEMENT Srasil LTDA
(RERRS) T ;
ARERE . ALUNABAL b FZTAFEEM
ANEERAR |
R 7 PR %% - Uy—7 -
RUVZZWIENR Ans+y<7 | | BrEAF-L | [ zas52b
EAF-L F—L
LB

| |

H=Fr721#

18/103



20

2022 11

19/103

EDINETOOOO
00000000 OO00D0DO00D0000O(EL2431)
Ooooooooooooooooooad

70



EDINETOOOO
00000000 OO00D0DO00D0000O(EL2431)
Ooooooooooooooooooad

236
341
10
100 10 100 20

10
11
12

28

28

28

13

20/103



14

14

15

16

28

17

18

21/103

EDINETOOOO
00000000 OO00D0DO00D0000O(EL2431)
Ooooooooooooooooooad



19

20

10

EDINETOOOO

00000000 OO00D0DO00D0000O(EL2431)
Ooooooooooooooooooad

236

341

100 35

16

22/103

10

20



10

11

12

13

13

23/103

EDINETOOOO

00000000 OO00D0DO00D0000O(EL2431)
Ooooooooooooooooooad

28
28

28



14

15

16

17

18

26

24/103

10

EDINETOOOO
00000000 OO00D0DO00D0000O(EL2431)
Ooooooooooooooooooad

10



EDINETOOOO
00000000 OO00D0DO00D0000O(EL2431)
Ooooooooooooooooooad

236

341

100 10 100 20
10
16
11
12
28
28
28

13

25/103



14

14

15

16

26

17

26/103

EDINETOOOO
00000000 OO00D0DO00D0000O(EL2431)
Ooooooooooooooooooad



18

19

27/103

EDINETOOOO
00000000 OO00D0DO00D0000O(EL2431)
Ooooooooooooooooooad



EDINETOOOO
00000000 OO00D0DO00D0000O(EL2431)
Ooooooooooooooooooad

37

28/103



EDINETOOOO
00000000 OO00D0DO00D0000O(EL2431)
Ooooooooooooooooooad

2022 11

29/103



EDINETOOOO
O000000000000000000000O(E12431)
Ooooooooooooboooononoad

WO 7VFOEEEERERUSEESEEA
EEMEEOHE
BNPIXUIS- TSI =T 7k (158

(2017128~ 2022561 TR (%)

25,000 100
B i | R &
15,000 &0
10,000 40
5.000 20
Q L

-20

e et 1]

-6

0TE17R NIEENR XiERA XER ANEIR 0ENRE

BNPISUIS- TS DR (IS 2/ A8
2017%12A~2022%11/)

25000 100
E TrorOERIREEE (W)

20,000 4
15,000
10,000
5,000
o

07E12E 0WEIE 0NEUE 200E1E NNENA mﬁg
# FICOSEORBEICED BN EROERELTT o
#MEEERSEROEBEERTLCSOTT,
#lHEEmREERER L BSINOsEsTERELED
MEHELTHBLCRRERETEY, EORSERS N
SWPETBUET. 20 7EIZEEE 100008 LT EN{EL
THUYET.

SHETSADER

BHE#- - - - WEE B (TOPX) (B24hAds)

SRR -MSCID9 1A T w7 2 B2AH, AR —-2)
HEme-
BXEN--
Sl - -
MEEE-

‘NOMURABPIZIN
FTSEtHSEEE- w7 A (BR<HE, Bri—2)

W2 D7 R EMDRRNBHEEISAED
HEERDHE
BNPITUIT TS )b TP/ F (H0EY)

1% (201781 27--2022 11 H)

) RS LT DIPTSR .
= L —

i 21 M )
| M N
ol i I SN SN TR T
ko L1 |e7s .
] e I _Fgins $RAL lel o
Ll I PN A5 a5 T
20 F R g 1 4

i e e 0 -, o e, e e s et

H7rF BEf SRlh RREE OFEE SREE wREE

BNP/XUIN- TSI T 7R (NS AR])

1% (2017%129~2022%11F)
627

m‘ﬂ& --------- 5:.9%---4': femmsr - "‘ 3
s 42 # B3

40 =3 F-—f - ———— ey

20 - . .L__]'-: - T

' Ly 54 T

0 L*Eﬂ-—! _'Et—:amﬂ—.'.?-h—-:ﬂﬂ

Sot . 11|:--.|'-;---_.".5..-.4.'?-.-'9-4
-160 ETY)

) B R S ——

60
S2772F AN EDA FRES OrES TEEE wREE

B D URERRNEREOS AETENCHETELLS.

HedsaeROEEEICST MG | S RORERDT SR

*-BVE YT /ER RO SNEREIS AL DWNT
FrLEalTT.

#YE7PFORAER. RSO ESFERAELEHOES
HLTHALCEMEE S0 N THE0), DB
[CRIJVWTEHNL-THRREE-EREEa T )ET.

ELETORETISANY Fr /RS RSEERUEEA.

CMSCIT R =TT 2 —truhe £ P2 ESAD, [N —2)

IPELHGBHEMTO—/ T A I T—2 D74 BN —2)

GEDBADENE. Bl UBULESRBEBELT. I~ 20b0ERELTHYET, _

(E2)SERBICHT SB RSO LR, PR OLL F L RTION BLE T RE RS (TOPX) Mt 4L IPXEE
BRI PXERORES  MSCITI T 1+ A T U I ARUMSCIT Y — I 27 - R — 7oA ST 27 ZMSCI
Inc.. NOMURA-BPISI I BFH 7 T2 — ¥ pl— U — F&I Y LT « VTR tt FTSEMRER -~/ 7 v I AFTSE
Fixed Income LLC. JPE/LHSGBIEMITI—) Ul 571 | S~ T7 P Morgan Securities LLC), 8. &1t

TFAOERTRML—UREEALEFER A

3.3

3.0

30/103



EDINETOOOO

00000000 OO00D0DO00D0000O(EL2431)
Ooooooooooooooooooad

1.87

1.7

0.8

0.8

0.1

31/103

1.7



EDINETOOOO
00000000 OO00D0DO00D0000O(EL2431)
Ooooooooooooooooooad

20.315 15.315

20.315 15.315

20.315 15.315

NISA
NISA

15.315

32/103



<ECEICET &4 # — VB>

A3 DES
FiCE
/;'__'I\
L E == Ee- o - Tl
Bl FIN
= 2 =g
e || & || 52
bl & li =8 5
L 2 %
3 )
0y . o»o DS
FiE
/7]'\ —— [
B
5 %
a 30
A5 g || B3
Bz if ffis
T
* = %
ey
®

©

33/103

:

EDINETOOOO
00000000 OO00D0DO00D0000O(EL2431)
Ooooooooooooooooooad

( )
( )
g
& EE%J (SR
FELTED

FmEDERTF IEELL

BiBALE | (R
CrHilRd (Rl Bl s | (ISR

TELTED
FmED{ERTF

Q)



EDINETOOOO
00000000 OO00D0DO00D0000O(EL2431)
Ooooooooooooooooooad

2022 11

2022 11 30

2,122,135,394 99.24
( ) — 16,240,626 0.76
( ) 2,138,376,020] 100.00
) ) ) ) )
547,980,971 2.1509  1,178,652,270) 1.9931)  1,092,180,87351.08
1,537,934,181 0.7651  1,176,673,441 0.6697|  1,029,954,521/48.17

99.24

99.24

34/103



EDINETOOOO

00000000 OO00D0DO00D0000O(EL2431)
Ooooooooooooooooooad

11 (2013 5 10 ) 11,837 11,951 8,372 8,452
12 (2013 11 11 ) 8,591 8,695 6,616 6,696
13 (014 5 12 ) 8,727 8,825 7,105 7,185
14 (2014 11 10 ) 7,759 7,849 6,849 6,929
15 (2015 5 11 ) 6,726 6,811 6,298 6,378
16 (2015 11 10 ) 4,483 4,565 4,409 4,489
17 (2016 5 10 ) 4,359 4,388 4,565 4,595
18 (2016 11 10 ) 4,831 4,858 5,478 5,508
19 (2017 5 10 ) 5,035 5,059 6,270 6,300
20 (2017 11 10 ) 4,836 4,858 6,505 6,535
21 (2018 5 10 ) 4,192 4,212 6,031 6,061
22 (2018 11 12 ) 3,786 3,805 6,023 6,053
23 (2019 5 10 ) 3,444 3,462 5,851 5,881
24 (2019 11 11 ) 3,362 3,379 6,051 6,081
25 (2020 5 11 ) 1,979 1,994 3,890 3,920
26 (2020 11 10 ) 2,252 2,266 4,629 4,658
27 (021 5 10 ) 2,359 2,372 5,189 5,219
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29 (2022 5 10 ) 2,236 2,248 5,797 5,827
30 (2022 11 10 ) 2,376 2,386 6,723 6,753
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12 1,900 — 4,574 _|

2022 1 2,078 — 5,082 —

2 2,272 — 5,316 —
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5 2,465 — 6,405 —

6 2,203 — 5,892 —
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14 2014 5 13 2014 11 10 160
15 2014 11 11 2015 5 11 160
16 2015 5 12 2015 11 10 160
17 2015 11 11 2016 5 10 60
18 2016 5 11 2016 11 10 60
19 2016 11 11 2017 5 10 60
20 2017 5 11 2017 11 10 60
21 2017 11 11 2018 5 10 60
22 2018 5 11 2018 11 12 60
23 2018 11 13 2019 5 10 60
24 2019 5 11 2019 11 11 60
25 2019 11 12 2020 5 11 60
26 2020 5 12 2020 11 10 60
27 2020 11 11 2021 5 10 60
28 2021 5 11 2021 11 10 60
29 2021 11 11 2022 5 10 60
30 2022 5 11 2022 11 10 60
11 2012 11 13 2013 5 10 29.51
12 2013 5 11 2013 11 11 19.06
13 2013 11 12 2014 5 12 9.81
14 2014 5 13 2014 11 10 1.35
15 2014 11 11 2015 5 11 5.71
16 2015 5 12 2015 11 10 27.45
17 2015 11 11 2016 5 10 4.90]
18 2016 5 11 2016 11 10 21.31
19 2016 11 11 2017 5 10 15.55
20 2017 5 11 2017 11 10 4.70]
21 2017 11 11 2018 5 10 6.36
22 2018 5 11 2018 11 12 0.86
23 2018 11 13 2019 5 10 1.86
24 2019 5 11 2019 11 11 4.44
25 2019 11 12 2020 5 11 34.72
26 2020 5 12 2020 11 10 20.51
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27 2020 11 11 2021 5 10 13.42
28 2021 5 11 2021 11 10 9.12
29 2021 11 11 2022 5 10 25.79
30 2022 5 11 2022 11 10 17.01
100
11 2012 11 13 2013 5 10 231,992,073 1,491,582,009
12 2013 5 11 2013 11 11 131,619,307 1,284,611,504
13 2013 11 12 2014 5 12 134,668,628 836,888,293
14 2014 5 13 2014 11 10 93,344,998 1,049,381,267
15 2014 11 11 2015 5 11 232,762,570 881,010,083
16 2015 5 12 2015 11 10 159,639,083 670,012,254
17 2015 11 11 2016 5 10 153,623,282 774,250,486
18 2016 5 11 2016 11 10 56,939,572 785,987,821
19 2016 11 11 2017 5 10 153,546,853 942,384,809
20 2017 5 11 2017 11 10 147,237,526 742,883,488
21 2017 11 11 2018 5 10 149,140,263 633,501,050
22 2018 5 11 2018 11 12 27,594,147 691,820,013
23 2018 11 13 2019 5 10 19,546,287, 418,861,691
24 2019 5 11 2019 11 11 40,483,948 371,000,499
25 2019 11 12 2020 5 11 17,975,222 486,952,561
26 2020 5 12 2020 11 10 21,179,784 243,470,770
27 2020 11 11 2021 5 10 27,881,185 346,785,023
28 2021 5 11 2021 11 10 15,601,279 288,279,429
29 2021 11 11 2022 5 10 211,309,393 627,043,488
30 2022 5 11 2022 11 10 10,168,663 334,012,680
2022 11 30
5,396,662,684 90.49
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( ) — 567,035,585 9.51
( ) 5,963,698,269 100.00]
) () ) () ()
ALE SA 256,791 1,971.13 506,170,698] 2,218.39 569,664,958 9.55
COSAN SA 638,958 471.31 301,152,334 453.71] 289,905,285( 4.86
LOJAS RENNER S.A. 453,674 657.57 298,322,552 603.20] 273,657,438] 4.59
ITAU UNIBANCO HOLDING 400,704 722.78 289,621,814 676.23 270,971,554 4.54
S-PREF
ALE SA-SP ADR 113,682 1,953.90| 222,123,362 2,234.4]] 254,013,141] 4.26|
EG SA 243,176 1,066.63 259,381,039 990.71] 240,917,709 4.04]
EQUATORIAL ENERGIA SA| 327,335 771.08] 252,401,559 720.63 235,890,111] 3.96
- ORD
ITAU UNIBANCO H-SPON 346,161 733.42 253,881,471 667 .96 231,223,328] 3.88
PRF ADR
ITELEFONICA BRASIL 202,200 1,068.52 216,055,077 1,009.89 204,200,129 3.42
S.A.
BANCO BTG PACTUAL SA- 305,403] 740.60] 226,182,946 658.37 201,069,338 3.37
UNIT
JAMBEV SA 445,000 404.96 180,208,151 41404 184,250,089 3.09
BANCO BRADESCO-ADR 420,239 408.27 171,574,255 402.72 169,239,911| 2.84
IGUATEMI SA - UNITS 338,268 522.68 176,808,132 499.16 168,851,918 2.83]
HAPVIDA PARTICIPACOES] 1,092,153 19414 212,040,786 136.35 148,916,330 2.50]
E INVE
ENERGISA SA-UNITS 128,717, 1,235.83 159,072,353 1,133.36| 145,883,956, 2.45)
PETRO RIO SA 157,000 971.41 152,512,184 926.87 145,519,003| 2.44]
INTELBRAS SA 168,179 914.04] 153,722,918 827.56) 139,179,029| 2.33
INDUSTRIA DE TE
SANTOS BRASIL 686,665 232.24] 159,473,549 201.24 138,186,356 2.32
PARTICIPACOES
ITRES TENTOS 385,598 312.92 120,664,292 294.24 113,460,391 1.90]
IAGROINDUSTRIAL S
BANCO BRADESCO SA- 277,600 404.58 112,313,423 407.47 113,115,662 1.90]
PREF
3R PETROLEUM OLEO E 117,613 1,214.02 142,785,063 942.89 110,897,120 1.86]
CAS SA
LOCALIZA RENT A CAR 69,300 1,609.85| 111,563,031 1,587.34] 110,003,230 1.84
DIRECIONAL ENGENHARIA| 247,459 417.72 103,369, 368] 384.09 95,047,809 1.59
SA
GERDAU SA-PREF 114,042 749.01 85,418,812 814 .95 92,939,023 1.56]
B3 SA-BRASIL BOLSA 260,300 400.38 104,219,891 329.71] 85,824,123 1.44]
BALCAO
AMOS LOCACAO DE 230,064 403.01 92,718,311 347.83] 80,025,452 1.34|
CAMINHOES M
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PET CENTER COMERCIO E 416,455 233.29 97,156,649 191.52 79,760,357 1.34
PARTIC

CPFL ENERGIA SA 79,000 890. 86 70,378,673 896.39 70,815,381] 1.19

JAREZZO INDUSTRIA E 28,983 2,373.65) 68,795,765 2,306.67 66,854,298 1.12
COMERCIO

MINERVA SA 195,977 396.67| 77,739,721 336.80] 66,006,182 1.11]

15.61

.04

.49

.71

.03

.83

- 10

Nfo|loOo|l NI N]O | B>

-50)

13.16

.81

.19

.33

.42

|l W IN]|W]| P>

.67

90.49

2022 11 30

1,071,663,527, 98.12
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) — 20,527,151 1.88
( ) 1,092,190,678 100.00
(D)

() ) ) () )

1 BRAZIL NTN-B 1,693,000 10,558.54] 178,756,128 10,482.90 177,475,596 6| 2024/8/15(16.25)
6% 24/8/15

2 BRAZIL NTN-B 1,450,000 10,734.71 155,653,439 10,470.02 151,815,300 6 2023/5/15/13.90]
6% 23/5/15

3 BRAZIL NTN-B 1,400,000 10,667.94] 149,351,213 10,609.57 148,533,996 6| 2028/8/15/13.60]
6% 28/8/15

4 BRAZIL NTN-F 3,700,000 2,621.59 96,999,159 2,582.33 95,546,519 10] 2025/1/1| 8.75
10% 25/1/1

5 BRAZIL NTN-B 800,000 10,648.48 85,187,863 10,583.80] 84,670,467 6| 2026/8/15| 7.75)
6% 26/8/15

6 BRAZIL NTN-F 2,700,000 2,704.80f 73,029,686 2,718.89 73,410,114 10] 2023/1/1] 6.72
10% 23/1/1

7 BRAZIL NTN-F 2,850,000 2,556.71 72,866,427 2,494.66 71,097,883 10| 2027/1/1| 6.51
10% 27/1/1

8 BRAZIL NTN-F 2,800,000 2,485.88 69,604,843 2,414.27 67,599,719 10] 2029/1/1| 6.19
10% 29/1/1

9 BRAZIL-LTN 0% 2,500,000 2,170.35) 54,258,823 2,126.56 53,164,211 0f 2024/7/1f 4.87|

24/7/1

10 BRAZIL NTN-B 440,000 10,789. 25 47,472,726 10,387.63 45,705,573 6| 2025/5/15 4.18
6% 25/5/15

11 BRAZIL NTN-B 326,000 10,698.83 34,878,187 10,632.21] 34,661,033 6 2030/8/15( 3.17|
6% 30/8/15

12 BRAZIL-LFT 0% 105,000 32,595.65f 34,225,441 32,810.00 34,450,509 0f 2024/9/1f 3.15

24/9/1

13 BRAZIL NTN-B 160,000 10,639.44 17,023,113 10,574.58 16,919,331 6| 2032/8/15 1.55
6% 32/8/15

14 BRAZIL NTN-F 700,000 2,434.19 17,039,384 2,373.32 16,613,284 10| 2031/1/1) 1.524
10% 31/1/1
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2022 5 10 2022 11 10
60,223,228 47,746,860
2,214,849,439 2,355,325,711
2,275,072,667 2,403,072,571
2,275,072,667 2,403,072,571
11,575,918 10,604,386
15,474,968 4,831,710
654,889 656,728
10,478,210 10,507,598
156 124
157,146 157,582
38,341,287 26,758,128
38,341,287 26,758,128
3,858,639,375 3,534,795,358
1,621,907,995 1,158,480,915
228,584,694 265,952,117
2,236,731,380 2,376,314,443
2,236,731,380 2,376,314,443
2,275,072,667 2,403,072,571
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2021 11 11 2022 5 11
2022 5 10 2022 11 10
547,353,499 390,476,272
547,353,499 390,476,272
14,319 14,002
1,202,154 1,279,900
19,234,402 20,478,319
288,460 307,112
20,739,335 22,079,333
526,614,164 368,396,939
526,614,164 368,396,939
526,614,164 368,396,939
49,240,296 12,932,133
2,284,367,403 1,621,907,995
310,819,421 133,787,650
310,819,421 133,787,650
101,322,678 4,080,037
101,322,678 4,080,037
24,411,203 21,745,339

1,621,907,995

1,158,480,915
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2022 5 10 2022 11 10
2022 5 10 2022 11 10
4,274,373,470 3,858,639,375
211,309,393 10,168,663
627,043,488 334,012,680
3,858,639,375 3,534,795,358
1,621,907,995 1,158,480,915
2021 11 11 2022 5 11
2022 5 10 2022 11 10
1 37
2021 11 11 2022 5 11
2022 2 10 2022 8 10
A 38,721,572 A 32,354,931
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B 0 B 0
C 26,098,071 C 23,523,320
D 206,272,317 D 219,686,279
E=A+B+C+D 271,091,960 E=A+B+C+D 275,564,530
F 4,278,428,471 F 3,713,651,275
1 G=E/Fx 10,000 633 1 G=E/Fx 10,000 742
1 H 30 1 H 30
I=Fx H/10,000 12,835,285 I=Fx H/10,000 11,140,953
2022 2 11 2022 8 11
2022 5 10 2022 11 10
A 31,306,528 A 47,551,828
B 0 B 0
C 24,092,543 C 22,738,302
D 208,854,084 D 229,004,675
E=A+B+C+D 264,253,155 E=A+B+C+D 299,294,805
F 3,858,639,375 F 3,534,795,358
1 G=E/Fx 10,000 684 1 G=E/Fx 10,000 846
1 H 30 1 H 30
I=Fx H/10,000 11,575,918 I=Fx H/10,000 10,604,386
2021 11 11 2022 5 11
2022 5 10 2022 11 10
2 4
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240,977,062

240,977,062

2022 11 10

219,705,911

219,705,911

2022

5

10

2022 11 10

a

0.5797 1
(5,797 )@

0.6723
) (6,723 )
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@
)
1,537,934,181 1,176,673,441
547,980,971 1,178,652,270
2,085,915,152 2,355,325,711
)
2022 10 2022 11 10
288,622,251 466,771,162
8,648,531 4,914,931
5,626,842,544 6,311,636,924
118,732,307 262,086,745
67,956,565 13,232,108
6,110,802,198 7,058,641,870
6,110,802,198 7,058,641,870
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2022 5 10 2022 11 10
53,512,914 189,781,092
22 12
53,512,936 189,781,104
53,512,936 189,781,104
9,620,377,719 8,977,328,721
3,563,088,457 2,108,467,955
6,057,289,262 6,868,860,766
6,057,289,262 6,868,860,766
6,110,802,198 7,058,641,870

( 12
133 ) 60 61
2022 5 10 2022 11 10
2022 5 10 2022 11 10
10,612,269,075 9,620,377,719
51,177,073

1,043,068,429 643,048,998
7,924,814,274 7,439,394,540
1,695,563,445 1,537,934,181
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9,620,377,719 8,977,328,721
9,620,377,719 8,977,328,721
3,563,088,457 2,108,467,955
2021 11 11 2022 5 11
2022 5 10 2022 11 10
2 4
2022 5 10 2022 11 10
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2022 5 10
374,722,077
374,722,077
2022 11 10
213,371,915
213,371,915
)
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2022 5 10 2022 11 10
0.6296 |[1 0.7651
) (6,296 )|(1 ) (7,651 )
@
COSAN SA -ADR 4,725 13.74 64,921.50
GERDAU SA -SPON ADR 17,526 5.50) 96,393.00
ALE SA-SP ADR 139,682 14.07 1,965,325.74
BANCO BRADESCO-ADR 631,239 2.94 1,855,842.66
ITAU UNIBANCO H-SPON PRF ADR 265,561 5.37 1,426,062.57
1,058,733 5,408,545.47
(791,865,142)
3R PETROLEUM OLEO E GAS SA 117,613 46.21] 5,434,896.73
COSAN SA 858,452 17.94 15,400, 628.88
PETRO RIO SA 134,400 37.22 5,002,368.00
PETROLEO BRAS-PR 327,689 26.90 8,814,834.10
RAIZEN SA - PREFERENCE 990,655 4.47 4,428,227.85
GERDAU SA-PREF 148,242 28.51] 4,226,379.42
KLABIN SA-UNIT 262,823 22.53 5,921,402.19
ALE SA 219,885 73.15 16,084,587.75
EG SA 243,176 40.60 9,872,945.60)
ECORODOVIAS INFRA E LOG SA 162,993 5.03 819,854.79
RUMO SA 115,500 20.49 2,366,595.00)
SANTOS BRASIL PARTICIPACOES 686,665 8.84 6,070,118.60
SIMPAR SA 311,253 9.94 3,093,854.82
AMOS LOCACAO DE CAMINHOES M 246,664 15.34 3,783,825.76
DIRECIONAL ENGENHARIA SA 247,459 15.90 3,934,598.10
GRUPO DE MODA SOMA SA 304,331 13.63 4,148,031.53
LOJAS RENNER S.A. 106,074 27.43 2,909,609.82
PET CENTER COMERCIO E PARTIC 841,886 8.88 7,475,947.68
IATACADAO SA 119,589 18.29 2,187,282.81
BRF SA 253,000 11.98 3,030,940.00
SAO MARTINHO SA 57,334 28.20) 1,616,818.80
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TRES TENTOS AGROINDUSTRIAL S 362,854 12.00 4,354,248.00
HAPVIDA PARTICIPACOES E INVE 1,247,428 7.39 9,218,492.92
ODONTOPREV S.A. 304,641 8.83 2,689,980.03
ITAU UNIBANCO HOLDING S-PREF 296,504 28.15 8,346,587.60
B3 SA-BRASIL BOLSA BALCAO 260,300 15.24 3,966,972.00
BANCO BTG PACTUAL SA-UNIT 433,203 28.19 12,211,992.57,
IGUATEMI SA - UNITS 327,943 20.69 6,785,140.67
MITRE REALTY EMPREENDIMENTOS 196,577 5.16 1,014,337.32
INTELBRAS SA INDUSTRIA DE TE 161,905 34.94 5,656,960.70)
TELEFONICA BRASIL S.A. 170,700 41.05 7,007,235.00)
CIA SANEAMENTO BASICO DE SP 40,866, 57.68 2,357,150.88
ENERGISA SA-UNITS 128,717 47.04 6,054,847.68
EQUATORIAL ENERGIA SA - ORD 334,235 29.35 9,809,797.25
11,021,556 196,097,490.85
(5.519,771,782)
12,080,289 6,311,636,924
(6,311,636,924)
(QD) O
2 @)
@
5 100. 0% 12.5%
34 100. 0% 87.5%

61/103



EDINETOOOO
00000000 OO00D0DO00D0000O(EL2431)
Ooooooooooooooooooad

2022 5 10 2022 11 10
8,278,223 4,188,502
390,694 10,518,641
1,138,646,219 1,163,927,543
1,147,315,136 1,178,634,686
1,147,315,136 1,178,634,686
27
27
1 27
614,724,976 547,980,971
532,590,159 630,653,688
1,147,315,135 1,178,634,659
1,147,315,135 1,178,634,659
1,147,315,136 1,178,634,686
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( 12
133 ) 60 61
2022 5 10 2022 11 10
2022 5 10 2022 11 10

709,930, 685 614,724,976
31,365,661
126,571,370 66,744,005
614,724,976 547,980,971
614,724,976 547,980,971
614,724,976 547,980,971

2021 11 11 2022 5 11

2022 5 10 2022 11 10

2 4
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2022 5 10 2022 11 10

2022 5 10

27,793,864

27,793,864
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2022 11 10
2,833,629
2,833,629
)
2022 5 10 2022 11 10
1 1.8664 |1 2.1509
¢! ) (18,664 )H|(1 ) (21,509 )
(€H)
)
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