EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2023 4 14

03-6447-6147

1/174



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

11

3.3

2023 4 15 2023 10 16

2/174



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooodad

www . nikkoam.com/
0120-25-1404

3/174



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

(RIS - \ A S
wmAtine | OISR | e me)
#®

5
8 AU & o=
B 9 FEEnE
& R FofEE
R ( )
EEEa

4/174




EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

REEHREE [REHEE (RS NS mERERE - NI
= F10O [F0-s50k
— %
FEH Fe0 (B
o] B
F4@ [k
1 FREIU=T7F (&
—# F&5M0 (B [ ]
A 4 (mA
ik T
T M fth1E &£ 120
LYo FEE |(BA) |FEFZT
( 1
=R o &
T Eh RS ] e IR P
Tmih |F3F LA FrA
T miEE Lo
i EIE sl (fF ohif ¥
# A ED ) (chE)
EEHEY HE e
[ 1
REERSETEE
EERSEER
12

12

5/174



B BI4R{E - ; BEMREE
] .fm s LN =R hiithi - :
IEmMBYRE (R iR R )
i3 Eu
B
B{G RIS & =
b S TENERE
B MBS TOMEE
] #t { )
HEEG
mERREE |BEEE (RS 7 Rk = T
2 F1@0 (FO0-s5)k
—
o Fz@ (B#
o] B
Fa4@ [k
i % FrEIU=-27uF [BH
— FEM0 (B (3 e 23]
4 ik (mA)
A FUT
T M thi% 2 &£ 120
SlLYw R |((BA) [#EFZIF
[ ]
= R o
T ERE PrUuEFIT L
FT@mfh |FPUA Fr A
T O ([ )
(FE S sEiER ik o iE B
e (HED
EEES B e En
( i
B AL EEE

EEROEER

6/174

EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



12

12

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

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

7/174



EDINETOOOO
O00OO00000000000000(E12430)
Ooooooooboooobooooonoad

RKFENBTOFREY 7' &R OIC,
BLE<ABBRAEZOLEVET.

LE. HARBHR. KFALNOERRTHESZE
STESHHYET.

#2477 /F 3. PMCOLERITS/ (Sa—yMAERERERS. BER7 tyb 2 IA/NERTS
HHERERIIx—A4— T IT—TrURIICBRT 7 /82 D7 /X T,

BASEREY KFAVI—-R . AAYZO-2A,
ZZ2NWLTPNI=A BT 7VH7F3—A,
MV Z3=A. AFaN/O=A,

1R FPNVETFI=R. 1 FNVE=O—2R) E.
WEAEY CKFVI-R) D&2—ART.

AL F L/ THIRETT .

#RACLTEASKERIZEA (KA 158). REREREF 10 (KA1 [ 1 58)2REGELNET.,

HRESHICIOTR. — 8077 /FOHORBLIESBS PERTE—BOI7/FRT
ZAF/IMTEABVRSHBDET . BLLE. ERSHICSMULSDELEEZ L.

ELOZyNA)ITFV/FICERERRELET.

ELOVe{2UESToFR. XEARSEHBATO—HTHS
PIMCOUSS Dqw oA R ARA Y TRI AV A I Z—TIL I —)DEFOBSTY .

H#HRBESIUREDATLICED. LEDLSBERNTEGLVBSHEDET .,

| ElRS-2 '
L EDPURMSAEEONERERERICSUTE. FICKRLRTORREY UV RICEREGELET,
A~ J—ATI. EFLRED ARVORE~ I EGTELET. i
NP IO-ABF 2UNS R 3-A VAU O—A AF O I-A A YFRPIVEFI-AAF
LE—T—A T ¥EILED - ERREENEL DA EiTULET. i
2l o BMERDEREERECARRTESDITEEDE EA. :
B RENS I ERSICHUSIAN TR0 F AL T. ED-ADEH 2T TIDI TEBOFEEA. :

(AR :
CoTUSERERS L. (R AREED, OAREESES | | 2LV ET. 0. B RS 035, [HEESREED. AR5 |
BEIEa Y ELET, !

-------------------------------------------------------------------------------------------------------

8/174



EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooaod

FERANSE .

QLT AR ELRFARTORREOVTI-RERRETEVET.
QLT AR [IPENH I =TT A =hr g B A Ty 2 R T 0= 1 T =4 T 74K | £ S BB
ELTVET.

£1 i) )

B

L5
5 52

s 47 43 49 &1 5t

a2

BE

b R
T
N=T—%

L
E

b e b

AL
30
| LT

¥ - | =

PR, TS
. F=7 4

POZ3E1 ERE (PO23R 1 AXEH)

SEEERFEDE AR . FY. BREEHRFLEOERERD. FRERSPEILA-IF -3 F—0wll -2
TwIZ2-90—1W-F =277/ HiBhSEROEMIELTY, (FREOTE ]2, BiEROBRERE0TY,

ERENFVDRTICTRENELTUVET.

# HCDEIEROERNSEERISBEIDHOTT.

BT FIAEDDOTHD AROEREREENRTSOOTEBOF EA.

<CBES>TFP/EXAVENXEERN

(190BE {20 ®Ry ) T36%

(2022F12R*R&E)
ESROBEMNEAY V-7 -ZHFERAERTRERRICHS

LTLSEOTY, SRS ESZ. ALA-BEBIEIBEMDBHENS
H#MREOTS L JPENAAIF—00 =TSy  CIUCHRSEELET.

Fud -0 Ul-F 4| =207 4 KPR T, SEmB{CEROBRBOILRL ALY, |EHRD
# FEDER;AEROSANSEIAYISBS I BOET. B 00%ICESEVLERTH0FT.
RLEISOT-PFBE06OTTD. REOARMMSENNT S SIPENAIT-J0T-2=Fuwd MIB-A2

BDTEBHDERA. Tl A O— R ET T,

SERTESLARLL T FESLICENF
TARLATDMER.

9/174



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

FBHI—-ACDOVT _

O[7SINLTFTAI-2|[HPIUASAFI-2][FNAYSa—2 | [AX a2 [fF2LPAEPI-2]
[fFRE=0—Z|TR.E¥FLFNE ZFREIRRCOBYRSIEFLVET. Chicky, S3—ZU1EK L
AOEBI-RAT. AHREEN FANTHOEEESUa-bcsyET,

ES7rAFNERSIERENE (FREI 2R TRECCD.

[=EERsE] =) [(AuTBEE]

| [ FFIRT R
O| IIVAMLTAI-R . T

C+ | pravsa—-a T'-E';.;':rl';'l:-;

il | ...
FRE T
(F=#*Kn)

- {YEXLTFAETFI-A {:’Ffs}:;bﬁ?

—— P

o | @D | i @

# el A—JETHD. R NL LR EHDET.
R U2 ANEROEEERSICER T SDITREDE B A,
HRENS I ERSCHESIAN TEILEROFEAOT. 81— ADER LSS TENT S0 TEBOE A,

VvV VvV VvV VvV VvV VvV Vv v

10/174



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooaod

EEHEEXRFNOENSHENRIZTES I

QLT FORUNMLERRARTHIRINR TREICHL, RFAEEI-ADWBTANEE & THIMC, KEN
FIEI-ZOEROBMEHHB BE, [ BRI LZTLIT L (SR ELHORE) | FEFNET.
—% KA LIAI-ZAOBROBENSFHSEES . [AHRZCL302N SHEELHDORE) | FRELET,

& m;l:ﬂ%tlﬁ ST TESEARSHL S, FFILEDE TN RE DGR G SRS TE, TNETHIEE TR O

|ﬁm¢-msﬂwm~an| I FELDEEEHOBOART I [BRBBICESTLIT LI, KECRDESLSH
BUBIEATIEE ARBEIEGLIEE £t
fi'!!ll-.&ﬁ:lm-] [BHRIICLZTLIT L] AL, RO L B I R OEE & BOR (LT
BWEBUALD. BATI LGS0, FORE
TACLLBASNET. S5, R B RFNIDE
.} L. [AMREIcE3aAN Ee SRS L E T

I .}ﬂ "E

A0 ARED II ¥End ARED I

ST AMEH HREEH RS

# LCEAA—JETHD, RO AR PREORRRR ST 50 TREDEF R AL

<TEE> ILNHTHER i

OMFORRBAB P EEOREOHRC X ARTHREY JU-AFrSOEFE, BHBECLZ02MH MR ELSD
BA) FLIPL(EHEELSONE) ENALEIF LT AFOELRBTHEETH). FESORTI_LUTT.

38 i:inaluaam D amgss @ £FoRTHERESTU-SREY |
FE Basd F320  ®WPIUH  RAOYS AkLa ALERLT ALK
LT SiE o T =

(20231 A=)

& RMES ICFSTLET LIOOZROH T, SEEEOERE OB L oTEEERIET. 48, He/ST0OEmEHET,
EEEHO 70— FL—HE AT R SER LB ERLTLET.
AR AR TR T A EED JPEILH To—2 0 =T iR A e s 2001 F =277 Rl

o3 o imlal
# . FrAFORRICSIORBRSICAS DAL FLEFP LLBRESED, S ORI EERSERT

EDTIRBDEE .
# FECRUORTICTEREELTLET.
*AEDS TS, Al o (RRESREND. IERSRE ) f2FNTLET. A~ JOES . [ABNSIC LS TILEFL
DA E TR~ ITTLET L O EVNET,

11/174



EDINETOOOO
O00OO00000000000000(E12430)
OooOoooooooooooooboood

EEHHENELEBHRAICOVT

Q&I ANREMIIL. ECETOLIGCERREFHUET.

T ER@EROLREER © 4 Ex@moTaER §
4 ERE ST EES A REAE .
(M% - #ELBTH (P REAE TS
e IO Iy TAFADPEEBEEA)
I ke [
HEELET AR 7R A FFAMTAR HEELET
T | i< > R |
¥
(@SR = = | EETE)
Mm% WP IUHTAE M W IUHSANE
KEN WP IVHTAF = - KEN o MPIUDTAH
oM T EEe mamEd ~  mmEd |
| A% bAIUSE B PaUSE
KL RIS u HEN o BAIYT
| WmET  EmE WMET ~ WMEN
wAEn | 1 wnmo
EERHD M% A%~ Ml A TSR AR
slatif MK N {.li-:}zﬁ'.'.! E kL > AFL O ST
| EmeW < mmed HELH ~ HEEEH
| EE AEILTAETE M 1K TAEPER
REN  _ AHISTPAET - , KEN | AAKRITNET
| NS g . w50 & 1 RS
i AE. - 1FeE—8 s 1A%
| HEA A m REN o AN
| EmEH < Eme WELH ~ EELH

#hRlECS T, HEDEDICESEL @S FHhET.

thHIWIMMED. ZrFOBRRRENET S0 T 2TORNEEERELICBOTS

#RE V3 AEERNOERERSICER TSN TRENE A
& M I ERRICTES LN TEHERBOELADT. E1 - A0AR NN T DI TRBOF h.

12/174



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

TJ7/FOTE»
YIPUKRR. SRBEERCRET 277 /S T Ir AT,

s ]
B
| o PIMCO T—37242-

- EMIUSD
B AR FIMCO

_‘

' iom PIMCO ITv—25

— Wb
Ty R{MIUSD
#id WEPMCO

PIMCO IR—304 g
F—rwhk=iAs s
TPRMIUSD e

EEPIMCO B

i / *

PIMCO TT—274

RN eesiaege BN

53 o=  TFUF(MUSD e
smemco 88

|

| p— e o uso .
ea

i
PIMCO IT—3% g

B8 giaiaragt 2
dm TJEURMIUSD e
BE gmewmco  BE

— -

13/174



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooonoad

PIMCO TR—7/%-
e e

N A2 hls E
B e L L o I : PIMC :
lﬂ,ﬂ s
RELO-2) TIR—F=TrTH—7F
- ERBRFesrIRIAL
tzl":ﬁzﬂﬂl?ra‘l‘ﬁb— OIF T. BRSHVNRCEDIRECESLCSESRL LD, BA - BEEAHORAE
3, RS ;'~. tm%m!ﬁtmlurlﬂkm B5I—HOAA »F IR I7/FICMLTE. & :':uHL
SLTHRICED ST LTL‘ED"EE;LDﬂhb? BRELT, A v F oS LR BEFAHOBHESDE, BLC
M‘l{:ﬂ-:&-f.ﬁ‘xﬂ:&‘.“l i

%7,
SRARRCAT<EELETOT, A0 »F 06, T HoERO b MR THR< R,

BEGHEARE
<EHASKE (REILO-2), lﬂﬂiﬂ'{ﬁ"\:ﬂ?ﬂ—z}.Eﬁﬁﬂlﬂ?)ﬁbﬂb:—lh BRASER (M7IUNS /K

:-1} SAGYE(MLIUSTI-2) . AERRE CEELD—2) >
. EEHRS, :?—wm—&—u— mumﬂmmnﬁmwztm

~OEERARTELE
{Hﬁﬁﬂ (AF2J~u3—2), HHH“'H YERUPIVEPI—) . BAGES (( /FILE—-3—2)>
- I E{RIEAESY. AT =2l —BAUREERERLAOHBE S~ ONERRETEVER A,

. EFRERER A

WSS
<HASKE KEILD—-2) . SASES (MNP 1-2). SASER (T5INL7INI-R) . BAGER (M7 IUHNS /K

IJ—2).8A8 (FLaUsSa3—-2)>

- EREESIC. LSARESHRETISOLEL. BRELT. EELCOREERNICHESC L EDELET.

#[HRELT . FELEAREEEES | A ELTVETH. CNE. E/HICLHEEFEELEEDICES P EEER Y
“TE;&EE!M%W‘EH!D!ﬁh.!P BRESOIE, RAOERELSICE>TREELDHERE

LESHEMBSHEICLICOMBL LS
{?KHF%!% ?J:lf\‘.r:lmzl !Hﬂﬁ! (A XY PIETI-R) BADER (A VFIE-D-2). AERRY
. C AR, TRATEEREL TRELEY ., LEL. SicRas P IoEs

mﬁnufggan .
HEROTRSOELVELUFOEHICOLTEET20TREDE R A,

14/174



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

RS ECRICRTHEESEIR

k. AT EORBLEALZD RRERORRELSZILONETOT, FESHITILDONDL.
TORFHRYS . BERERITHOET .

HRERTIHESISTHONSA A3

O EE, N PICRELLIR (BREBEOESSABS SJUFBRESTCRRE) EHAT
ZLONIBWENBOET . TOBS . HEANBOBEEMBAMANBLEATTFRTIEKR
BOET. T SESOKER. AFUEHEEMICHE 77/ FONSRERTHOTREDFE A

SRR PICRELCRSEEI TRLONOES

aErSEEERS ERLCES
10,550/
Fa
10,5008 'ﬂ ]ﬂn 10,500/
S . i
SR | 104508 \
10,400/
.c0m |100R
| 103008
pi ) T ) i i)

— -

¥

O 1

3 .'

N
Bl

xR HMERE HMEEE WEEEE HEFEE
MR SR

»HHEHBE * SOFE RN L »THER R «SHEHRE *BOF R L
450 SO0/

(E)GENREI. DEREHFROESSIRSLAUTDERSFEOFEREFECEARESUIIDIESRRET S50
QNGRS TY. HESE. HEGHICE D, SENSRLSZLONFET.,
# _HEEA A= THD. MROAESOT LV SLUFSRESUICERERIIOLTRE,. ®ETH80TIBOES A

15/174



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

SERED 77 /DR EER S - TIE, SicE0—R 32580, ERpIC3TE0—SilEUSEST i8S
HEBDET . JP/FRASODERTRICED, SEESMIDEMEIROE 0N Eh - BSEEINTT .

HESO-SITE0—BLRUCESTIES  SER0SEIMA0-SHRELCESTIES

wHHES
| G
HEED HEED
"= HikE=
WA i WAES 2ES
(MR E) BaEm (S MERTE) BEaan
- e - |l S

#nFLRE (W DES) IERNICTFED—-BILELEHESN, TORMHENTFHRILET .
Flo. iFbEE (MR HEE) B FHFRREBVLCEDET,

- HlSES - @F (ERE0T7/FORAGER) ELE B SOSEETT.

- TELES @R TEETESESVSOSESTY. HEROEEEOERNTER.
(@RS RELREE(RRSES)DRETRILET.

16/174



EDINETOOOO
O00OO00000000000000(E12430)
OooOooooOoooooooooboood

BEEIRE D7 /RO ICAHAT 2EEEIR

SERBRIORREFRZ  FRASREE (B PRBLLE) OERICNAT. BENEICEERD
ERBTHEOTED. ARG I0ERLELLIBRERBRIT DILNTEET.

REILO—2* - mas 58 _— |
(ERE) ape ozt paneas W% EE
P ws DEFED S
. e C) auzm
e EASER GREILO— A SSURERBECERILO—2) -
 SASEE (AAvyYI—2). BASERE(ISINLFILI—2R)
BRASER (BFI7UNSEI-A). A4S (KLJUS3-2)
BRSS! (A+2 VI3 —-2) HI1—A0EH
SRSER (A YERYPIVEFO-2) BEEREI-L3
BERSER(<FIE—D—2R) FUSPh @ S
ORRE
@m
» e
HRE = Wy 4
(B E) S F “;13‘5
L5 3 @ﬂlﬂul
mm OBETR

A

1 HIFHE ﬂﬁﬂlﬂlﬁﬂL-TEHE:!‘EE#?M‘Q#&HE?:HUEF.

#2 A3 BRIELTEFLVRED  ARLDAB I ETEL, BEERUADOERFRDFT . oL,
AEEE G IERFEICHFTEBDTRIDF A, ET—ADEETFLNDBEICE. E 3 A0@ER M0
AuERN2oS0E0ET.

3 AN ILESTUET L AN, BEWS BT ERROEN A Y OG- BETT.

ERBREOEREROIEFEELTR, LUTFOIDOERLSRFoNET . 48, MRETHH3D0
ERCRUZODPAELTVET . BLAUS. RO 1R JETHRES L.

- EROBR 0= GBHORLND. @D + AAYIYTLITL I+ + RNEE =R
Ry e || [ REERORE
WRERSNS | mymmoLrn FRBARENLT
HEl - | : BRAIE &}
-2 | ET=Ta g AEEHORE
Rarsd [ womnora ]| e | S OIRRSEH
1 - - L
* BASI CKFILT— ) SEURBRSR R T—2)
. pEoBR = iz
3 11 g OOy 1 =P LA 'il:_t'; i
HANER CRERZS | mesusore [P —— BRIELT
(MAws) . — wISA | mE~sUEREL.
3-2) I F ~ ,«..v::u-ﬂ:rﬁ | aEpEmUIisn
Basan ol | mo@soTE ] | Ememosy.
N _ L '.tl‘?-'f T2

sTEREEICS TR, HEOEDICISLEs I EoFT.
«RAERGICIE. Al (RAEERERD. HERDHS ) FEFNTLIEY.

BE DR, [RBES|ICESTLEF L 02 E REAwITUEF L
JARIELLET .

17/174



EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooooooooooooooaod

® ®
| BHOBR = WSOMEDD WFHD + MESKITLITAIAN +

g@

WPANTAT-A) | s — BRo=H " =N *3‘1?;“'-"—“
|| ¥753

u;ﬂm:u rmi.ﬂ . jﬁ}hé?ﬁigéﬁf i AEERMORE J
AT | | WEEEOTE | saao_smsmeo oo comgcwit
e ) (72 J HTAF A P

& R Ch o Tld. LIED@EnICESHL S D sDFETY.

BEERICRT2EEERIR

OSEHOERICHo TR EYRELENS|(NDFRS|) 2 E5A T 585D HDET .

@NDFES L RN SERERAVCRBETED T EICKFILECLSETRADH
ETEOHEIDCEZEBVET .

ONDFES TIE. WS PRETEOERICEID, RBHEICLDTUET L(EFIEEXHTO
) - JAM(EFRIEESSORA) D, EEEFD SRS NDER LOKEDS T
THREDBOET . TOH AELTLHRRMRIEONEVLTESDHDET .

[BRE LI N1 hl T FBASER EFLa-2) | OZ k& [HA 4B (kFLa-23) .
[BRE LN 1hb- T A ERARER (AAyia-Z) Ic ke [BARER (R~2—2) .
[BRE LA ehl- T2 R EBAA R (752 0LPAa—2) |OZ ks [BESEE (T35 LLTa-2) ],
[BRE LI N1 ALy 27 A BAREE (MF7UA740-2) O L[ BARER (mF7UHF7-Fa—2) .
[BERELI-IT1ohl- w7 A BASER (M52 —-32) |2 e [BASER (PO Fa—-2] ],
[BRE LN ALy DA BASEE (A% iaxya—3) | OZ [ ERSEE (A%a~nua-3) |,
[BRE LI N 1HbL VT 77 ARG ER (K2 TETFa-2) | Ot [ BREAER (1 K3 FEFI-Z) .
[BRE LI N eh b T T b BASES (L FWE—a—2) Oz ke[ BE S B (12l —a-3) |,
Ll%lt:‘éa;w frbe s T 7 AR BE (FELa—-2) ook 8% REna—2) .

SbiBET.

5,000

2003 9 30
2006 2 17
2009 6 16
2006 3 7

2009 6 16

18/174



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2010 7 15
2011 7 15 2016 4 15
2014 4 16
2016 4 15 2024 1 15
2023 4 15
2024 1 15 2029 1 15
[ 272F

NHAELI - AL AL TV - FrFaASEY GEFIO-2R)
HAELIO-AdAhhL- 27U - 27 FERASEKE A>3

| Ftau #2 | Fiad

SRS
HEFP .y 73372 SR 55t8 | FASSERTTH =
- 15568 & OERIEE | mieowE- g
- BERSELFEMHS SO HL - fEHEEOHE Y

#e SEROIEEICRET S e
s SEEOARL 1512
mEmEEe ES I eS| | [

PAIYwRVUET 9 F - BROBELS LU
- EFBEESEOELESIIT 7o FEER — - B, IREixilEs LiHERE DRk
(3 m— {F) - BiREE LTHERAES®|OIES LF

il

[ BEF i) ]

19/174



EDINETOOOO
O00OO00000000000000(E12430)
Ooooooooooooboooononoad

‘ H&E LT
B2g | AL
: Wl e Ll ] o
= A4
WasEe| =AHE!
BALE] F a2
wiEe
‘ H&c LT
gasy tns
Wil Ll ] o
& A 4w
PEALE] (Havsa-2)
WiEe

2023 1

17,363

1959
1999

192,211,000 97.562

20/174



EDINETOOOO
O00OO00000000000000(E12430)
Ooooooooooooooooonoao

66 117
118 120

14

14

21/174



EDINETOOOO
O00OO00000000000000(E12430)
Ooodooodooodonooonono

22/174



EDINETOOOO
O00OO00000000000000(E12430)
Ooodooodooodonooonono

23/174



EDINETOOOO
O00OO00000000000000(E12430)
Ooodooodooodonooonono

100

10

100

20

2003

28

15

241174



SELSHCBIT S ERFNIEE oY T,

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

F—2 AR ADE A7 7% (CIO)

el F=7 FAL—F 1Y AT 18— (GOOT) |

Znan #JI.-S!T—H}' 7 |
SR SIRERY | “ﬂ"l I
L5725

l
HEBEE d{hb}‘:r'J::tl RS
ey )| w9
F i

SR OERFINC LD SAEFERE LOREBREERE I MBI FodY T,

—

Wites Wk

EREAS Bt OIDEREL, TRREL |

( gHpHoEE ) BLIPERRS DERHEATL |

i7, |

S EMP WEEASOREI TS BY |

; B BLPSRICAUHIIED |

Sl o8 BteIEMAEEELET, |

=l |
EERBF0 BT F O FSAELY | e

ThthmERETSEo T
Ae—p A wIE LT .

PrPUFVE-Te—
L= k27 U odgs - S8 )

s SRR, MTHIEAISEL T
Filf SRR LRSS, HiT

|
|
RRMEEAR !
|
|
|
|
|

FIALEORE
b L= 1 22725 BENE RS ORT Ot
( E=EMIT ) BEMTOTOEAIRIEEEE
WITLET. _)
v
EAY AR50 UAIEEEAS
SERERICOL GER =7 | | ERURIGREEUZIES 1)
L AMETE SR L DR | AT EIBHRE LT £
Y AT AL )

-
(5BE8E)
SEFIE & TP T SR B
e e
B ORI
LRSI R O 1
N

G
FURDER/ AT

F AR LI
(60 ZIEHE)

- E RS CRET TE R AL
TR A0, ENE 20 ol
Fn A P e

- R AEEEET aith

TP T T SR

\ Z,

o

e e P e o = R T i

FEESHICL ST 7 FOBEEA (st B Q) ISHT SBEIRHE

CHEOHERSIESUL SR T TEYE T I M L TR L NPT EOF
HETREAESSIC DO TRIEETL o TR, PRMEREII SRR T T O EERSSEE N CR IR o TREYE T
MBS o0 T, st BB ERIEL R ROIENE O B2 2 A0 ) IR 2 5 0 S5 2hP8| T TiTL

Lo T T i MEEEE AP T ASEE e F ERRIEE THL, B 1S o ERAMTE D h TS L E D
2R T T

25/174



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

SEEFRENLTOESG, P4 Fa—vY— - Fa—F r—

ESG B, = {56 V272 —v V-l BEEESEHICY - Tkl
ﬁ%ﬁfﬁé&:ﬁk RlEHIICEWEY A5k, RS, SEnld. STEtmshD D= T
2IEELTNEY,

(ZF 20— Firsy JREMECETEEAZIL. SEFRSOINEEHEFRELEFLH DD
AN —THBRENTHWED)

[ LT |
e S S s EE-
AFaD—Fuvyd ESGHO—A)

LEABICRERERS cRAFPULY - az9T e
e R & EE-us
2FaT—FyaF TSR
LEARTEEES (FO—si

2023 1

< BAMERE T SPIMCOO T 7 — 0 fEsER N0 >

PIMCOIZ. DBV EReTRikd 2400, B8RO T 240k
U200 OEESSL., LTOLS T ER7OEAE#@ELTOLET,

DS AR 0
R LSRR Dr A H AL S EIHILEY
LTEE. BRI ER RO LS DA S
- BEATBIF T E T

HNMBEDER%
e 3 I e Sy B
S ERRED 5T E D RRIE T
T — A TR EE R B s LS F g, LET.
SIS AR T AR EF FALE T,

7= Tut@TI=hIL S
AN, TOAR—Ue—mED, L)Ly, e
TGS H ST TRIRA A+ Ty S AN AT E T,

26/174



EDINETOO OO
0000000000000000(E12430)
0000000000000000000
2022 12

66
117 118
120

10

100 10 100 20

27/174



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

28/174



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

29/174



BB = BENE 4
A PEE T AT AR

i A
nE

w

| EmUzZRE

Ta—F)
ek T e

T
RENWSGE

2023 1

30/174

EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad



PIMCOT(I, Fitl L., BEEL L. =7 al )7L~
TSR F=8 ) H e Tt sEigsm T FE T,

2~
P
4 - {FSFEY
IR TS AT L BTEE
y
; EEEL L
e CEEHARSOACLDUR FEE
1 - Falo—iay
Sl
= 28—

7

- &t AaE

EL

v L b PR |

- BrRFEDYAVEEET I

g e i

© BHET alo —ia Ol FREREE TS BT
- BREEFOEE ST

v | [ A

F
1

2022 12

31/174

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

(BEEH)
BSASER(CEFILO-R)
YHIF/REMOREBNERESSZEOREREDHER L7FU/FOSERRERERLFrESEERERENONE
3 . {4 x %)
o (201852820258 1 H) ) (2018%28 202351 5) (%)
¢ vog — T EmURARERE R
I i i i e e [ AR | 20,000 | = FEAOEMEREUER |- ccneaed 10D
Ty
78 [ - e e Sommmam e 78
50 10,000 - e &0
25 5000 == = S—
e e e DE
—50 o |
HTFF AR GEES FAGS CIER LERR FRER Mithen 0142 SAcR awiten oA
(577 /LR ONRIE AR S IO FLMES. IR ABURE LW EEE () . -
i Tih |EAER | Li% 4 ¢;E§Lm %"&'Eﬁﬁzmin%%ﬁﬂuc
‘.P'
- Ef:ai
| ﬁj?ﬁtﬂN}H!ﬁﬁﬁl?‘EﬂﬂlLtﬁHf*Mﬂ = 1
Ay,
3@% aﬁ;g%@?mﬂgm A T
ﬁl%} :Ai—mxtﬁru-amr E ﬁfﬁ:u
e
Ezm@ L!:ﬂ. ﬁ 31%-&:1;;@%
BASER (ANyII—2)
YT/ ESMORBNEHREYSALORFROTER HTrvF0EERFRS L ESEENESEROEE
o (201 8E2B--2025% 1 ) s g‘u!g} (2018%2H-~2023% 1 B) (%)
& Jram — M 2 RS e l
T2, — T A —————— T il B e Gt I ee——— T,
T
] T sy T e e kiE

H R p—— s 50

5000

—50 -5l
HProH HEAR SASE PRAESS OrEE AREE PEmEa Mieley a0iaes] aOREH 2ol 2oogsh
m:rmmuﬁm:mummmﬂm - R 2
N AN LI A
- :"r‘ S S R
F1EBROREE) . S "

el s
i_tﬁéﬁ? ﬁ?!%ﬂﬁﬂ:lﬁﬁlﬂkmﬁfﬁﬂi ic .‘-ﬂ-% W
:ig’é&?”’ ggﬁﬂi‘ﬁﬁﬁirﬁ%
%ﬁgﬁéhli%kbﬁglﬁ% BRu%

-:‘.ﬁl! AR

i - W AR (TOPIX, B30

SMIDE - MSCHCOKUSAL »Fo s A (BESA. FIR—2)

FRESR - MSCIIT— I T—r wbA T oo A SN, Br—2)

EFEH --NOMURA-BPIZ®

EWER - FTSELRERA L Foo (MBS, F<—2)

FRES - JPELH/GBI-EMIO—! Ub-Fa) (= Fr A R RNy L. < —2)
#WADERLE. AR IELCESSRENEL T MRELTH0ET.

TOPIX

32/174



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

MSC1-KOKUSAI

MSCI Inc.
MSCI Inc.
MSCI
MSCI Inc.
MSCI Inc.
NOMURA-BPI
NFRC
NFRC NFRC
FTSE
FTSE Fixed Income LLC FTSE Fixed Income
LLC FTSE Fixed Income LLC
JP GBI-EM
J.P. Morgan Securities LLC
J.P. Morgan Securities
LLC

3.3

1.76 1.6
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100 0.87 0.70
100 300 0.82 0.75

1.60 0.03
300 1,000 0.77 0.80

1,000 0.72 0.85
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13,301,948,178 98.45

13,526,151 0.10

— 196,240,262 1.45
13,511,714,591 100.00
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3,245,961 3,992 12,957,876,312 4,098 13,301,948,178(98.45
13,319,696 1.0154] 13,526,150 1.0155| 13,526,151 0.10]
()

98.45

0.10

98.55

)

20 (2013 16 ) 46,282 46,746 0.6987, 0.7057
21 (2014 15 ) 45,196 45,654 0.6911] 0.6981
22 (2014 15 ) 42,484 42,918 0.6846 0.6916
23 (2015 15 ) 40,818 41,230 0.6938 0.7008
24 (2015 15 ) 40,091 40,488 0.7077 0.7147,
25 (2016 15 ) 30,539 30,906 0.5816 0.5886
26 (2016 15 ) 26,803 26,994 0.5618 0.5658
27 (2017 16 ) 25,827, 26,000 0.5963 0.6003
28 (2017 18 ) 23,559 23,718 0.5925 0.5965
29 (2018 15 ) 22,351 22,504 0.5848 0.5888
30 (2018 17 ) 20,140 20,288 0.5466 0.5506
31 (2019 15 ) 18,224 18,368 0.5063 0.5103
32 (2019 16 ) 19,153 19,298 0.5290 0.5330
33 (2020 15 ) 19,578 19,725 0.5328 0.5368
34 (2020 15 ) 17,076 17,219 0.4786 0.4826
35 (2021 15 ) 16,412 16,499 0.4716 0.4741
36 (2021 15 ) 16,244 16,327 0.4919 0.4944
37 (2022 17 ) 15,106 15,187 0.4667 0.4692

37/174



EDINETOOOO

00000000000 DO00OmD((EL2430)
ooooodooodooodnoodd

38 (2022 7 15 13,917, 13,995 0.4457 0.4482
39 (2023 1 16 13,159 13,235 0.4329 0.4354
2022 1 15,272 — 0.4719 —

2 14,521 — 0.4517 —

3 14,709 — 0.4647 —

4 14,699 — 0.4647, ]

5 14,264 — 0.4553 —

6 14,308 — 0.4572 —

7 13,990, — 0.4497 —

8 14,318 — 0.4653 —

9 13,770, — 0.4510 —

10 13,906 — 0.4558 —

11 13,866 — 0.4549 —

12 13,408 — 0.4406 —

2023 1 13,511 — 0.4438 —

20 2013 1 16 2013 7 16 0.0420
21 2013 7 17 2014 1 15 0.0420
22 2014 1 16 2014 7 15 0.0420
23 2014 7 16 2015 1 15 0.0420
24 2015 1 16 2015 7 15 0.0420;
25 2015 7 16 2016 1 15 0.0420
26 2016 1 16 2016 7 15 0.0330,
27 2016 7 16 2017 1 16 0.0240
28 2017 1 17 2017 7 18 0.0240
29 2017 7 19 2018 1 15 0.0240
30 2018 1 16 2018 7 17 0.0240
31 2018 7 18 2019 1 15 0.0240
32 2019 1 16 2019 7 16 0.0240
33 2019 7 17 2020 1 15 0.0240
34 2020 1 16 2020 7 15 0.0240
35 2020 7 16 2021 1 15 0.0225
36 2021 1 16 2021 7 15 0.0150,
37 2021 7 16 2022 1 17 0.0150,
38 2022 1 18 2022 7 15 0.0150,
39 2022 7 16 2023 1 16 0.0150,
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20 2013 1 16 2013 7 16 4.22
21 2013 7 17 2014 1 15 4.92
22 2014 1 16 2014 7 15 5.14
23 2014 7 16 2015 1 15 7.48
24 2015 1 16 2015 7 15 8.06
25 2015 7 16 2016 1 15 11.88
26 2016 1 16 2016 7 15 2.27
27 2016 7 16 2017 1 16 10.41
28 2017 1 17 2017 7 18 3.39
29 2017 7 19 2018 1 15 2.75
30 2018 1 16 2018 7 17 2.43
31 2018 7 18 2019 1 15 2.98
32 2019 1 16 2019 7 16 9.22
33 2019 7 17 2020 1 15 5.26
34 2020 1 16 2020 7 15 5.67
35 2020 7 16 2021 1 15 3.24
36 2021 1 16 2021 7 15 7.49
37 2021 7 16 2022 1 17 2.07
38 2022 1 18 2022 7 15 1.29
39 2022 7 16 2023 1 16 0.49
)
100
20 2013 1 16 2013 7 16 25,044,370,337 10,568,051,212
21 2013 7 17 2014 1 15 9,759,519,017 10,603,023,483
22 2014 1 16 2014 7 15 7,109,668,989 10,442,965,500
23 2014 7 16 2015 1 15 5,986,566, 965 9,212,964 ,935
24 2015 1 16 2015 7 15 5,285,187,210] 7,472,878,137
25 2015 7 16 2016 1 15 3,532,828,041 7,673,900,939
26 2016 1 16 2016 7 15 2,462,130,309 7,253,836,069
27 2016 7 16 2017 1 16 1,618,544,694 6,019,604,586
28 2017 1 17 2017 7 18 1,105,503,031 4,656,609,067,
29 2017 7 19 2018 1 15 1,264,653,127 2,804,971,516
30 2018 1 16 2018 7 17 1,039,995,300] 2,412,212,069
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31 2018 7 18 2019 15 1,214,318,026 2,066,466,757
32 2019 1 16 2019 16 2,588,683,924 2,380,042,277
33 2019 7 17 2020 15 2,751,360,500 2,211,886,031
34 2020 1 16 2020 15 2,836,972,464 3,901,947,600]
35 2020 7 16 2021 15 1,468,419,004 2,349,019,588
36 2021 1 16 2021 15 1,250,362,536 3,025,869,868
37 2021 7 16 2022 17 1,335,094,452 1,989,063,154
38 2022 1 18 2022 15 1,098,264,513 2,245,255,964
39 2022 7 16 2023 16 887,642,490 1,712,619,152
2023 1 31
2,532,379,485 98.66
2,563,914 0.10
— 31,812,822 1.24
2,566,756,221 100.00
()
492,585 5,126.93 2,525,450, 615 5,141 2,532,379,485(98. 66|
2,524,780 1.0154] 2,563,913 1.0155| 2,563,914 0.10
)

98.66

0.10;

98.76

40/174



EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

)

15 (2013 7 16 ) 63,050 63,394 0.9161 0.9211
16 (014 1 15 ) 40,310 40,535 0.8975 0.9025
17 014 7 15 ) 29,442 29,600 0.9317 0.9367
18 (015 1 15 ) 19,680 19,797 0.8411 0.8461
19 (015 7 15 ) 15,047 15,138 0.8304 0.8354
20 (2016 1 15 ) 10,291 10,361 0.7307 0.7357
21 (016 7 15 ) 9,523 9,571 0.7992 0.8032
22 (017 1 16 ) 8,052 8,094 0.7783 0.7823
23 (017 7 18 ) 6,950 6,985 0.7879 0.7919
24 (018 1 15 ) 6,060 6,091 0.7876 0.7916
25 (018 7 17 ) 5,289 5,318 0.7312 0.7352
26 (019 1 15 ) 4,820 4,848 0.7003 0.7043
27 (019 7 16 ) 5,054 5,082 0.7293 0.7333
28 (2020 1 15 ) 4,797 4,824 0.7197 0.7237
29 (2020 7 15 ) 4,306 4,332 0.6701 0.6741
30 (021 1 15 ) 4,163 4,187 0.6842 0.6882
31 (021 7 15 ) 4,031 4,056 0.6679 0.6719
32 (022 1 17 ) 3,515 3,538 0.6095 0.6135
33 (022 7 15 ) 2,579 2,601 0.4696 0.4736
34 (023 1 16 ) 2,556 2,578 0.4728 0.4768
2022 1 3,514 — 0.6086 —

2 3,326 — 0.5808 —

3 3,186 — 0.5659 —

4 2,997 — 0.5365 —

5 2,975 — 0.5280 —

6 2,716 — 0.4909 —

7 2,688 — 0.4885 —

8 2,674 — 0.4870) _

9 2,469 — 0.4517 _

10 2,413 — 0.4449 —
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11 2,540 0.4668, —

12 2,512 0.4653 —

2023 1 2,566 0.4737, —

)
1

15 2013 1 16 2013 7 16 0.0300]
16 2013 7 17 2014 1 15 0.0300
17 2014 1 16 2014 7 15 0.0300
18 2014 7 16 2015 1 15 0.0300]
19 2015 1 16 2015 7 15 0.0300]
20 2015 7 16 2016 1 15 0.0300
21 2016 1 16 2016 7 15 0.0270
22 2016 7 16 2017 1 16 0.0240
23 2017 1 17 2017 7 18 0.0240
24 2017 7 19 2018 1 15 0.0240
25 2018 1 16 2018 7 17 0.0240
26 2018 7 18 2019 1 15 0.0240
27 2019 1 16 2019 7 16 0.0240
28 2019 7 17 2020 1 15 0.0240
29 2020 1 16 2020 7 15 0.0240
30 2020 7 16 2021 1 15 0.0240
31 2021 1 16 2021 7 15 0.0240
32 2021 7 16 2022 1 17 0.0240
33 2022 1 18 2022 7 15 0.0240
34 2022 7 16 2023 1 16 0.0240
15 2013 1 16 2013 7 16 6.91
16 2013 7 17 2014 1 15 1.24
17 2014 1 16 2014 7 15 7.15
18 2014 7 16 2015 1 15 6.50
19 2015 1 16 2015 7 15 2.29
20 2015 7 16 2016 1 15 8.39
21 2016 1 16 2016 7 15 13.07
22 2016 7 16 2017 1 16 0.39
23 2017 1 17 2017 7 18 4.32
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24 2017 7 19 2018 1 15 3.01
25 2018 1 16 2018 7 17 4.11
26 2018 7 18 2019 1 15 0.94
27 2019 1 16 2019 7 16 7.57
28 2019 7 17 2020 1 15 1.97
29 2020 1 16 2020 7 15 3.56
30 2020 7 16 2021 1 15 5.69
31 2021 1 16 2021 7 15 1.13
32 2021 7 16 2022 1 17 5.15
33 2022 1 18 2022 7 15 19.02
34 2022 7 16 2023 1 16 5.79
100
15 2013 1 16 2013 7 16 29,871,612,077 41,062,362,335
16 2013 7 17 2014 1 15 2,018,009,310] 25,929,989,711
17 2014 1 16 2014 7 15 1,006,627,176 14,318,210,283
18 2014 7 16 2015 1 15 691,653,783 8,893,799,126
19 2015 1 16 2015 7 15 669,376,548 5,947,285,068
20 2015 7 16 2016 1 15 884,216,124 4,920,172,275
21 2016 1 16 2016 7 15 401,884,945 2,569,955,229
22 2016 7 16 2017 1 16 534,810,098 2,104,365,170]
23 2017 1 17 2017 7 18 392,330,898 1,918,858,762
24 2017 7 19 2018 1 15 264,753,392 1,390,907,845
25 2018 1 16 2018 7 17 283,141,619 744,047,437
26 2018 7 18 2019 1 15 342,247,378 691,979,487
27 2019 1 16 2019 7 16 996,949,133 950,198,100
28 2019 7 17 2020 1 15 1,216,605,214 1,480,712,738
29 2020 1 16 2020 7 15 870,897,985 1,110,125,663
30 2020 7 16 2021 1 15 632,688,606 974,965,007
31 2021 1 16 2021 7 15 820,636,469 868,533,785
32 2021 7 16 2022 1 17 346,995,172 616,311,919
33 2022 1 18 2022 7 15 286,732,115 560,396,163
34 2022 7 16 2023 1 16 574,757,688 660,415,203
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2022 7 15 2023 1 16
363,900,534 282,158,606
13,700,006,217 12,957,876,312
13,990,669 13,439,244
221,245 71,686,638
14,078,118,665 13,325,160,800

14,078,118,665

13,325,160,800

58,084,069 49,840,120
78,058,792 75,996,351
3,709,093 19,338,382
385,370 391,353
20,168,344 20,481,319
90 179

51,374 52,171
160,457,132 166,099,875
160,457,132 166,099,875

31,223,517,094

17,305,855,561

30,398,540,432

17,239,479,507

1,457,774,370 1,240,823,974
13,917,661,533 13,159,060,925
13,917,661,533 13,159,060, 925

14,078,118,665

13,325,160,800
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2022 1 18 2022 7 16

2022 7 15 2023 1 16
412,122,760 392,472,700
486,664,611 189,313,877
74,541,851 203,158,823
12,933 46,203
2,355,416 2,330,192
123,269,803 121,950,174
314,006 310,639
125,952,158 124,637,208
200,494,009 78,521,615
200,494,009 78,521,615
200,494,009 78,521,615
8,596,024 5,656,071
17,263,847,063 17,305,855,561
1,215,822,505 935,187,009
1,215,822,505 935,187,009
592,048,668 483,894,235
592,048,668 483,894,235
473,884,350 457,782,264
17,305,855,561 17,239,479,507
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16 15
2022 7 16 2023 1 16
2022 7 15 2023 1 16
32,370,508, 545 31,223,517,094
1,098, 264,513 887,642,490
2,245,255,964 1,712,619,152
31,223,517,094 30,398,540, 432
17,305, 855,561 17,239,479,507
2022 1 18 2022 7 16
2022 7 15 2023 1 16
49,315,190 48,954,252
2022 1 18 2022 7 16
2022 2 15 2022 8 15
48,872,665 | A 63,806,915
0| B 0
9,329,410,522 | C 8,993,210,133
1,712,952,690 | D 1,435,343,983
TR 11,091,235,877 | E T 10,492, 361,031
Q ) 3,442 | F ¢! ) 3,397
80,552,059 | G 77,199,298
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I oo Tom

I & Tom

I o mom

¢
2022 2 16
2022 3 15

Qa

¢
2022 3 16
2022 4 15

a

¢!
2022 4 16
2022 5 16

¢!
2022 5 17
2022 6 15

25

49,489,816

9,178,993,148
1,648,572,781

10,877,055,745
3,432
79,212,341

25

67,159,166

9,174,029,732
1,603,501,032

10,844,689,930
3,429
79,063,300

25

46,617,156

9,144,945,794
1,573,400,258

10,764,963,208
3,418
78,716,073

25

56,767,788

9,105,676,550
1,521,633,639

I O Tom

T & Tom

I o Tmom
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@
2022 8 16
2022 9 15

Qa

¢«
2022 9 16
2022 10 17

a

¢
2022 10 18
2022 11 15

¢!
2022 11 16
2022 12 15

) 3,393

) 3,382

) 3,372
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25

61,968,668

8,873,675,241
1,397,233,299

10,332,877,208

76,130,072

25

44,114,189

8,896,885,842
1,377,493,509

10,318,493,540

76,260,919

25

45,664,349

8,888,517,028
1,338,570,331

10,272,751,708

76,148,166

25

58,346,280

8,883,830,059
1,299,332,209
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E T 10,684,077,977 | E + 10,241,508,548
F a 3,412 | F a ) 3,366
G 78,281,785 | G 76,047,458
H a ) 25 | H ¢! 25
2022 6 16 2022 12 16
2022 7 15 2023 1 16
A 47,117,370 | A 44,017,709
B 0| B 0
c 9,086,882,365 | C 8,885,826,804
D 1,488,715,792 | D 1,272,802,616
E T 10,622,715,527 | E + 10,202,647,129
F a 3,402 | F a ) 3,356
G 78,058,792 | © 75,996,351
H a ) 25 | H a 25
2022 1 18 2022 7 16
2022 7 15 2023 1 16

58/174



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodooodnoodd

2022 7 15 2023 1 16
@ @
2 2
(©) ©)

2022 7 15

269,240,499

1,377

269,239,122

2023 1 16

573,521,638

1,322

573,520,316
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2022 7 15 2023 1 16
1 0.4457 |1 0.4329
a ) (4,457 ) ) (4,329 )
€Y)
&)
3,245,961 12,957,876,312
3,245,961 12,957,876,312
13,234,116 13,439,244
13,234,116 13,439,244
16,480,077 12,971,315,556
)
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2022 7 15 2023 1 16
81,872,870 68,088,099
2,540,049,315 2,504,539,500
2,651,696 2,512,831
70,374 23,146,386
2,624,644 ,255 2,598, 286,816
2,624,644,255 2,598,286,816
15,043,950 14,411,997
21,976,902 21,634,272
3,825,688 1,399,924
74,103 73,311
3,878,697 3,837,140
20 43
9,871 9,766
44,809,231 41,366,453
44,809,231 41,366,453
5,494,225,553 5,408,568,038
2,914,390,529 2,851,647,675
2,579,835,024 2,556,920, 363
2,579,835,024 2,556,920,363
2,624,644 ,255 2,598,286,816
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2022 18 7 16
2022 15 1 16
94,575,120 89,847,570
719,471,086 79,071,598
624,895,966 168,919,168
2,866 10,044
500,770 429,716
26,210,262 22,491,730
66,719 57,241
26,780,617 22,988,731
651,676,583 145,930,437
651,676,583 145,930,437
651,676,583 145,930,437
3,510,490 1,037,231
2,252,142,887 2,914,390,529
251,259,423 347,196,835
251,259,423 347,196,835
131,016,769 299,864,147
131,016,769 299,864,147
134,324,203 131,557,502

2,914,390,529

2,851,647,675
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16 15
2022 7 16 2023 1 16
2022 7 15 2023 1 16

5,767,889,601 5,494,225 ,553
286,732,115 574,757,688
560,396,163 660,415,203
5,494,225,553 5,408,568,038
2,914,390,529 2,851,647,675

2022 1 18 2022 16

2022 7 15 2023 1 16
10,851,283 9,311,770

2022 1 18 2022 7 16
2022 2 15 2022 8 15

11,293,933 | A 15,088,149
0| B 0
1,366,507,177 | C 1,259,813,583
0| D 0
o4 1,377,801,110 | E T 1,274,901,732
a ) 2,399 | F a 2,287
22,971,351 | G 22,292,432
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I oo Tom

I & Tom

I o mom

2022
2022

2022
2022

2022
2022

2022
2022

2 16
3 15

Qa

3 16
4 15

a

4 16
5 16

5 17
6 15

40

11,417,667

1,328,677,031
0

1,340,094,698
2,379
22,527,947
40

11,112,110

1,311,060,784
0

1,322,172,89%
2,359
22,416,652
40

11,239,593

1,292,535,957
0

1,303,775,550
2,339
22,292,128
40

11,197,817

1,272,694,742
0

I o Tom

T & Toom

I o Tmoom
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@
2022
2022

8 16
9 15

Qa

¢«
2022 9 16
2022 10 17

a

¢
2022 10 18
2022 11 15

¢!
2022 11 16
2022 12 15

) 2,267

) 2,248

) 2,234

EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooooooooooooooad

40

11,025,631

1,269,861,999
0

1,280,887,630

22,592,935

40

11,154,541

1,211,641,780
0

1,222,796,321

21,755,294

40

14,364,712

1,194,057,318
0

1,208,422,030

21,628,792

40

14,253,626

1,188,166,487
0
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E 1,283,892,559 | E 1,202,420,113
F a 2,319 | F ¢! 2,221
G 22,139,223 | 6 21,653,777
H a 40 | H ¢! 40
2022 6 16 2022 12 16
2022 7 15 2023 1 16
A 11,449,249 | A 12,321,929
B 0| B 0
c 1,252,503,988 | C 1,179,766,701
D 0| D 0
E 1,263,953,237 | E 1,192,088,630
F a 2,300 | F a 2,204
G 21,976,902 | © 21,634,272
H a 40 | H a 40
2022 1 18 2022 7 16
2022 7 15 2023 1 16
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2022 7 15 2023 1 16
@ @
2 2
(©) ©)

2022 7 15

144,594,063

1

144,594,064

2023 1 16

9,514,648

247,

9,514,895
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2022 7 15 2023 1 16
0.4696 |1 0.4728
) (4,69 )|(1 ) 4,728 )
€Y)
&)
488,500 2,504,539,500]
488,500 2,504,539,500]
2,474,477 2,512,831
2,474,477 2,512,831
2,962,977 2,507,052,33]1
)
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2021 6 1 2022 5 31
2022 5 31
2022 5 31
1

* 477 259,528 1,209
119,557 0 21,430
0 265 0
0 1,854 185
0 0 1
0 1,216 0
0 270 0
0 2,217 0
TBA 0 3,524 0
0 3,221 0
0 22 0
120,034 272,117 22,825
0 5,754 0
0 170 0
0 286 0

0 2,605 148
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0 2,129 0
TBA 0 7,408 0
0 7 0
0 1,518 0
0 901 0
0 0 0
0 0 0
0 20,778 148
120,034 251,339 22,677
477 327,283 1,209
112,014 0 22,958
0 261 0
0 170 0

(11)

* 0 0
120,034 N/A 22,677
N/A 251,339 N/A
3,703 N/A 526
N/A 15,486 N/A

1
32.41 N/A 43.07
4,170 N/A 5,541
N/A 16.23 N/A
2022 5 31

( *) 0 18,848 1

0 18,848
0 0 0
0 44 0
0 0 0
0 44 0

0 18,804 1
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0 (1,860) 0

9,191 0 1,794

0 1,010 0

) 4,446 (4,770)

9 (772) (72)

9,191 2,824 (3,048)

0 (63,263) 0

(28,754) 0 (5,695)

0 (485) 0

0 (1,084) 264

0 382 0

(28,754) (64,450) (5,431)

(19,563) (61,626) (8,479)

(19,563) (42,822) (8,478)

* 0 51 0
2022 5 31

0 18,804 1

9,191 2,824 (3,048)

(28,754) (64,450) (5,431)

(19,563) (42,822) (8,478)

(8,076) N/A (1,744)

* (13,414) (115,676) (3,377)

(41,053) (158,498) (13,599)
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161,087 409,837 36,276
120,034 251,339 22,677
* 12
*
2022 5 31
0.4%
0.4%
0.4%
Australia and New Zealand Banking Group Ltd.
0.400% due 06/01/2022 8 8
Bank of Nova Scotia
0.400% due 06/01/2022 111 111
BNP Paribas Bank
0.400% due 06/01/2022 9 9
Citibank N.A.
0.400% due 06/01/2022 57 57
DBS Bank Ltd.
0.400% due 06/01/2022 114 114
JPMorgan Chase Bank N.A.
0.400% due 06/01/2022 114 114
Royal Bank of Canada
0.400% due 06/01/2022 2 2
Sumitomo Mitsui Banking Corp.
0.400% due 06/01/2022 4 4
Sumitomo Mitsui Trust Bank Ltd.
0.400% due 06/01/2022 58 58
417
AT7
AT7
AT7
477
99.6%
(@) 99.6%

PIMCO Emerging Markets Bond Fund (M)
112,014 7,367 119,557
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119,557
112,014
100.0%
112,491 120,034
100.0% 120,034
*
@
2022 5 31
0 0 0 ©) 0 ©)
2022 5 31
2022 5 31
1 2 3
0 477 0 477
119,557 0 0 119,557
119,557 417 0 120,034
2022 5 31 3

2022 5 31
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5.3%
5.3%
5.3%
Australia and New Zealand Banking Group Ltd.
0.400% due 06/01/2022 19 19
Bank of Nova Scotia
0.400% due 06/01/2022 282 282
BNP Paribas Bank
0.400% due 06/01/2022 22 22
Citibank N.A.
0.400% due 06/01/2022 145 145
DBS Bank Ltd.
0.400% due 06/01/2022 289 289
JPMorgan Chase Bank N.A.
0.400% due 06/01/2022 289 289
Royal Bank of Canada
0.400% due 06/01/2022 6 6
Sumitomo Mitsui Banking Corp.
0.400% due 06/01/2022 11 11
Sumitomo Mitsui Trust Bank Ltd.
0.400% due 06/01/2022 146 146
1,209
1,209
1,209
1,209
1,209
94.5%
(@) 94.5%
PIMCO Emerging Markets Bond Fund (M)
22,958 1,320 21,430
21,430
22,958
99._8% 22,639
24,167
() 0.2% 37
0
0.0% 1

100.0% 22,677
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@
BOA 06/2022 JPY 44,466 345 0 0
BPS 06/2022 142,194 1,097 0 ©)
BPS 06/2022 7,660  JPY 991,186 44 0
BPS 07/2022 7,636 981,028 1 0
BRC 06/2022 991 126,686 0 (6)
MBC 06/2022 JPY 81,898 643 6 0
MBC 07/2022 643 JPY 81,788 0 (6)
N 06/2022 107 13,866 1 0
SCX 06/2022 7,634 988,204 48 0
SCX 07/2022 7,636 981,028 1 0
TOR 06/2022 JPY 892,803 7,024 84 0
TOR 06/2022 7,767 JPY 993,762 0 43)
TOR 07/2022 7,024 891,594 0 (84)
185 (148)
2022 5 31

o

BOA 0 0 0 0 0 0 0 0 0 0 0
BPS 45 0 0 45 ©) 0 0 ©) 36 0 36
BRC 0 0 0 0 (6) 0 0 (6) 6) 0 )
MBC 6 0 0 6 (6) 0 0 (6) 0 0 0
N 1 0 0 1 0 0 0 0 1 0 1
SCX 49 0 0 49 0 0 0 0 49 0 49
TOR 84 0 0 84 @27 0 0 @27 43) 0 “43)

185 0 0 185 (148) 0 0 (148)
@
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7
2022 5 31
0 0 185 0 185
0 0 (148) 0 (148)
2022 5 31
0 0 4,770) 0 (4,770)
0 0 264 0 264
2022 5 31
2022 5 31

1 2 3
0 1,209 0 1,209
21,430 0 0 21,430
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21,430 1,209 0 22,639
0 185 0 185
0 (148) 0 (148)
21,430 1,246 0 22,676
2022 5 31 3
*
2022 5 31
103.3%
0.9%
0.9%
Angolan Government International Bond
8.000% due 11/26/2029 200 187
8.250% due 05/09/2028 500 483
8.750% due 04/14/2032 500 474
9.125% due 11/26/2049 600 528
9.375% due 05/08/2048 800 718
2,390
2,462
1.7%
1.7%
Argentina Government International Bond
0.500% due 07/09/2030 410 121
1.000% due 07/09/2029 1,170 349
1.125% due 07/09/2035 2,300 632
1.125% due 07/09/2046 1,380 393
2.000% due 01/09/2038 2,085 731
2.500% due 07/09/2041 2,565 836
Provincia de Buenos Aires
3.900% due 09/01/2037 300 115
Provincia de Entre Rios Argentina
5.000% due 08/08/2028 (a) 655 462
Provincia de la Rioja
4.750% due 02/24/2028 850 561
4,200

6,386

0.3%
0.3%
Armenia Government International Bond
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3.600% due 02/02/2031 800 587
3.950% due 09/26/2029 300 241
828
1,079
1.5%
1.5%
Southern Gas Corridor CJSC
6.875% due 03/24/2026 1,000 1,039
State Oil Company of the Azerbaijan Republic
4.750% due 03/13/2023 2,670 2,666
3,705
3,771
0.3%
0.3%
Bahamas Government International Bond
6.000% due 11/21/2028 1,100 840
840
1,100
1.3%
1.3%
Bahrain Government International Bond
4.250% due 01/25/2028 800 746
5.625% due 09/30/2031 2,200 2,056
6.125% due 07/05/2022 400 401
3,203
3,461
0.0%
0.0%
Republic of Belarus International Bond
5.875% due 02/24/2026 200 32
6.200% due 02/28/2030 400 63
95
577
0.2%
0.2%
Star Energy Geothermal Darajat 11
4.850% due 10/14/2038 700 635
635
700
1.8%
0.3%
CSN Inova Ventures
6.750% due 01/28/2028 600 589
Globo Comunicacao e Participacoes S.A.
4.875% due 01/22/2030 200 173

78/174



Odebrecht Oil & Gas Finance Ltd. (b)
0.000% due 06/30/2022
0.000% due 07/01/2022

1.0%
Brazil Government International Bond
4.750% due 01/14/2050
5.000% due 01/27/2045
Brazil Minas SPE via State of Minas Gerais
5.333% due 02/15/2028

0.5%
Vale S.A.
3.202% due 03/30/2171 (b)

5,217

0.7%
0.2%
Champiion Path Holdings Ltd.
4.850% due 01/27/2028

0.5%
IMDB Global Investments Ltd.
4.400% due 03/09/2023

1,906

0.2%

0.2%
Republic of Cameroon International Bond
5.950% due 07/07/2032

712

6.1%

6.1%
Bioceanico Sovereign Certificate Ltd.
0.000% due 06/05/2034
CK Hutchison International 19 11 Ltd.
3.375% due 09/06/2049 (j)
Country Garden Holdings Co. Ltd.
5.125% due 01/17/2025
Geely Automobille Holdings Ltd.
4.000% due 1270972024 (b)
HPHT Finance 21 Ltd.
2.000% due 03/19/2026
Interoceanica V Finance Ltd.
0.000% due 05/15/2030

BRL

EUR

79/174

3,680
770

900
800

1,217

13,080

600

1,300

600

1,912

1,100

200

300

400

1,769
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16
3

781

685
642

1,229

2,556

1,175

4,512

414

1,271

1,685

521

521

1,295

916

127

288

375

1,413
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Kaisa Group Holdings Ltd. (@)

9.375% due 06/30/2024 300 50

9.750% due 09/28/2023 300 50

11.250% due 04/09/2049 300 51

11.700% due 11/11/2025 200 33

Lima Metro Line 2 Finance Ltd.

5.875% due 07/05/2034 584 585

MAF Sukuk Ltd.

4.638% due 05/14/2029 800 812

MGM Chiina Holdings Ltd.

4.750% due 02/01/2027 600 484

Odebrecht Drilling Norbe VIII/IX Ltd.

7.350% due 12/01/2026 (c) 7,541 4,619

Peru Enhanced Pass-Through Finance Ltd.

0.000% due 06/02/2025 1,315 1,249

Poinsettia Finance Ltd.

6.625% due 06/17/2031 1,040 990

S.A. Global Sukuk Ltd.

2.694% due 06/17/2031 200 184

Sands China Ltd.

5.400% due 08/08/2028 700 618

Seazen Group Ltd.

4.450% due 07/13/2025 800 496

Sunac China Holldings Ltd. (@)

7.000% due 07/09/2025 500 85

7.500% due 02/01/2024 200 35

7.950% due 10/11/2023 600 106

Zhongsheng Group Holdings Ltd.

3.000% due 01/13/2026 400 376
15,237

18,650
3.5%
1.7%

Banco Santander Chile

2.700% due 01/10/2025 600 576

Corp. Nacional del Cobre de Chile

3.700% due 01/30/2050 300 243

Embotelladora Andina S.A.

3.950% due 01/21/2050 200 159

Empresa de los Ferrocarriles del Estado

3.068% due 08/18/2050 500 323

3.830% due 09/14/2061 400 289

Empresa de Transporte de Pasajeros Metro S.A.

3.650% due 05/07/2030 200 184

4.700% due 05/07/2050 (j) 700 636

Empresa Nacional del Petroleo

3.450% due 09/16/2031 500 426

Engie Energia Chile S.A.

4.500% due 01/29/2025 900 902

Sociedad Quimica y Minera de Chile S.A.
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4_.250% due 05/07/2029

1.8%
Chile Government International Bond
2.750% due 01/31/2027
3.100% due 05/07/2041
3.250% due 09/21/2071
3.500% due 01/31/2034
4.340% due 03/07/2042

9,921

0.6%
0.6%

Chalco Hong Kong Investment Co. Ltd.
2.100% due 07/28/2026
China Huadian Overseas Development 2018 Ltd.
3.375% due 06/23/2025 (b)
Yango Justice International Ltd.
7.500% due 04/15/2024 (a)

1,799

2.5%
0.2%
Ecopetrol S.A.
5.875% due 05/28/2045

2.3%
Colombia Government International Bond
3.875% due 02/15/2061
4.000% due 02/26/2024
4.125% due 05/15/2051
5.200% due 05/15/2049
5.625% due 02/26/2044
7.375% due 09/18/2037

7,539

0.7%
0.7%
Costa Rica Government International Bond
4.250% due 01/26/2023
5.625% due 04/30/2043
7.000% due 04/04/2044
7.158% due 03/12/2045

1,940
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500

3,100
600
700
300
400

1,000

600

200

500

500
1,200
600
2,000
900
1,400

800
200
750
200
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4,227

2,975
484
503
278
374

4,614

8,841

928

592

18

1,538

408

336
1,198
423
1,586
758
1,464

5,765

6,173

806
163
693
189

1,851




.300% due
.500% due
.875% due
.950% due
.000% due
.000% due
.400% due
.850% due

S OO O OO 01 o1 o1 O

0.000% due
0.500% due
1.000% due
5.000% due

2.3%

2.3%
Dominican Republic International Bond

01/21/2041
02/22/2029
01/30/2060
01/25/2027
07/19/2028
02/22/2033
06/05/2049
01/27/2045

6,556

1.6%
1.6%
Ecuador Government International Bond

07/31/2030
07/31/2040
07/31/2035
07/31/2030

4,039

2.3%

.750% due
.750% due
.375% due
.053% due
.500% due
.625% due
.903% due
.500% due

0 N ~N~N~NO AN

2.3%
Egypt Government International Bond

04/11/2025
04/16/2026
04/11/2031
01/15/2032
02/16/2061
05/29/2032
02/21/2048
01/31/2047

7,206

0.5%

0.5%

El Salvador Government International Bond

7.125% due
7.625% due

01/20/2050
09/21/2034

3,004

0.1%
0.1%

Ethiopia Government International Bond

6.625% due

12/11/2024

EUR
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700
500
950
450
700
1,100
1,500
700

481
2,202
2,459
1,042

100
2,100
2,700

200

400

300
1,000

200

150
2,775

500
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554
474
744
450
691
1,021
1,275
631

5,840

266
1,211
1,582

868

3,927

97
1,932
2,205

157
271
241
708
146

5,757

58
1,085

1,143

315
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315
500
0.1%
0.1%
Georgia Government International Bond
2.750% due 04/22/2026 200 174
174
175
1.5%
1.5%
Republic of Ghana International Bond
0.000% due 04/07/2025 (j) 300 169
7.625% due 05/16/2029 500 270
7.750% due 04/07/2029 (§) 1,400 766
8.125% due 03/26/2032 600 322
8.625% due 04/07/2034 400 211
8.750% due 03/11/2061 2,100 1,073
8.875% due 05/07/2042 500 259
8.950% due 03/26/2051 1,400 720
3,790
6,493
2.1%
1.3%
Industrial Senior Trust
5.500% due 11/01/2022 3,200 3,219
0.8%
Guatemala Government Bond
4.650% due 10/07/2041 300 245
5.375% due 04/24/2032 400 392
5.750% due 06/06/2022 800 798
6.125% due 06/01/2050 700 651
2,086
5,305
5,446
0.4%
0.3%
Huarong Finance 2017 Co. Ltd.
4.950% due 11/07/2047 200 152
Huarong Finance 2019 Co. Ltd.
2.631% due 02/24/2023 400 395
4.500% due 05/29/2029 300 272
819
0.1%

Airport Authority
2.400% due 03/08/2028 (b) 300 266

83/174
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1,085
1,131
0.6%
0.6%
Hungary Government International Bond
1.750% due 06/05/2035 EUR 200 171
2.125% due 09/22/2031 1,700 1,375
1,546
1,792
0.8%
0.5%
Adani Transmission Step-One Ltd.
4.250% due 05/21/2036 350 304
Indian Railway Finance Corp. Ltd.
3.950% due 02/13/2050 300 235
Muthoot Finance Ltd.
4.400% due 09/02/2023 700 694
1,233
0.3%
Export-Import Bank of India
3.250% due 01/15/2030 800 721
1,954
2,147
2.0%
1.4%
Freeport Indonesia PT
5.315% due 04/14/2032 500 488
Pertamina Persero PT
4.175% due 01/21/2050 400 338
6.450% due 05/30/2044 700 755
6.500% due 11/07/2048 (j) 1,000 1,084
Perusahaan Perseroan Persero PT Perusahaan
Listrik Negara
4.375% due 02/05/2050 (j) 300 241
5.250% due 05/15/2047 200 182
6.150% due 05/21/2048 500 496
3,584
0.6%
Indonesia Government International Bond
1.100% due 03/12/2033 EUR 200 167
5.250% due 01/17/2042 400 414
Perusahaan Penerbit SBSN Indonesia 111
4.700% due 06/06/2032 (d) 800 816
1,397
4,981

5,212
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0.1%
0.0%
Alfa Bank AO Via Alfa Bond Issuance PLC
5.950% due 04/15/2030 (a)(f)

0.1%
Republic of Angola Via Avenir Issuer Il Ireland
DAC
6.927% due 02/19/2027

634

1.0%
1.0%
Israel Electric Corp. Ltd.
3.750% due 02/22/2032
5.000% due 11/12/2024
Leviathan Bond Ltd.
6.125% due 06/30/2025

2,612

1.0%
1.0%

Ivory Coast Government International Bond
4_.875% due 01/30/2032 EUR
5.250% due 03/22/2030
5.750% due 12/31/2032
5.875% due 10/17/2031 EUR
6.625% due 03/22/2048

3,047

0.1%
0.1%
TransJamaican Highway Ltd.
5.750% due 10/10/2036

193

0.5%
0.5%
Corsair International Ltd.
4.850% due 01/28/2027 EUR
5.200% due 01/28/2029

1,452

0.6%
0.6%
Jordan Government International Bond
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500

143

1,200
300

1,100

500
1,050
526
200
400

193

900
400
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35

134

169

1,104
309

1,100

2,513

446
989
497
190
340

2,462

179

179

926
408

1,334




5.750% due 01/31/2027
5.850% due 07/07/2030
7.375% due 10/10/2047

1,783

2.2%

2.2%
Development Bank of Kazakhstan JSC
4.125% due 12/10/2022
KazMunayGas National Co. JSC
4.750% due 04/24/2025
5.375% due 04/24/2030
5.750% due 04/19/2047
Tengizchevroil Finance Company International
Ltd.
3.250% due 08/15/2030
4.000% due 08/15/2026

6,300

0.6%
0.6%
Republic of Kenya Government International Bond
8.000% due 05/22/2032

1,909

1.6%

1.6%
Aroundtown S.A.
5.375% due 03/21/2029
Gazprom PJSC Via Gaz Capital S.A.
4.950% due 03/23/2027
5.150% due 02/11/2026
Guara Norte Sarl
5.198% due 06/15/2034
NE Property BV
1.875% due 10/09/2026 EUR
Petrorio Luxembourg Trading Sarl
6.125% due 06/09/2026

5,791

1.4%
1.1%
Petronas Capital Ltd.
3.404% due 04/28/2061
4.550% due 04/21/2050
4.800% due 04/21/2060

86/174

1,100
200
400

1,000
900

600
300

1,400
2,000

1,800

2,200

700
1,500

192

600

500

1,900
200
1,100
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1,051
178
344

1,573

998

859
557
255

1,126
1,792

5,587

1,564

1,564

2,137

210
450

164

570

480

4,011

1,505
200
1,142

2,847
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0.3%
Malaysia Sukuk Global Bhd
4.080% due 04/27/2046 750 749
3,596
4,500
0.0%
0.0%
Nakilat, Inc.
6.267% due 12/31/2033 68 75
75
80
0.2%
0.2%
Greenko Solar Mauritius Ltd.
5.950% due 07/29/2026 400 391
391
400
3.1%
2.4%
America Movil SAB de C.V.
5.375% due 04/04/2032 700 666
Petroleos Mexicanos
6.350% due 02/12/2048 1,653 1,154
6.625% due 06/15/2038 780 599
6.700% due 02/16/2032 395 342
6.950% due 01/28/2060 2,500 1,780
7.690% due 01/23/2050 1,917 1,494
6,035
0.7%
Mexico Government International Bond
2.659% due 05/24/2031 400 346
4.000% due 03/15/2115 EUR 200 175
5.000% due 04/27/2051 200 183
5.750% due 10/12/2110 1,200 1,104
1,808
7,843
10,283
0.9%
0.9%
Mongolia Government International Bond
3.500% due 07/07/2027 1,000 857
5.625% due 05/01/2023 646 643
8.750% due 03/09/2024 800 822
2,322

2,473
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1.1%
0.4%
OCP S.A.
3.750% due 06/23/2031 700 583
5.125% due 06/23/2051 800 598
1,181
0.7%
Morocco Government International Bond
2.375% due 12/15/2027 400 344
4.000% due 12/15/2050 800 558
4.250% due 12/11/2022 800 803
1,705
2,886
3,447
0.3%
0.3%
ATP Tower Holdings LLC
4.050% due 04/27/2026 800 690
690
800
0.4%
0.4%
Namibia Government International Bond
5.250% due 10/29/2025 1,000 935
935
996
1.2%
0.6%
Kazakhstan Temir Zholy Finance BV
6.950% due 07/10/2042 1,000 950
Metinvest BV
7.750% due 04/23/2023 200 123
8.500% due 04/23/2026 200 123
Prosus NV
1.539% due 08/03/2028 EUR 300 266
2.031% due 08/03/2032 100 80
1,542
0.6%
Republic of Angola Via Avenir Il BV
4.771% due 12/07/2023 680 672
7.845% due 07/01/2023 754 763
1,435
2,977

3,608
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3.0%
0.3%
Bank of Industry Ltd.
6.803% due 12/14/2023

0.2%
BOl Finance BV
7.500% due 02/16/2027 EUR

2.5%
Nigeria Government International Bond
6.125% due 09/28/2028
6.375% due 07/12/2023
6.500% due 11/28/2027
7.143% due 02/23/2030
7.375% due 09/28/2033
8.250% due 09/28/2051
8.747% due 01/21/2031

8,927

2.5%
2.5%

Oman Government International Bond
4.125% due 01/17/2023
5.625% due 01/17/2028
.000% due 08/01/2029
.250% due 01/25/2031
.500% due 03/08/2047
.750% due 01/17/2048
.000% due 01/25/2051
Oman Sovereign Sukuk Co.
4.397% due 06/01/2024

~N OO OO OO O

6,119

1.1%
1.1%
Pakistan Government International Bond
6.000% due 04/08/2026
6.875% due 12/05/2027
7.375% due 04/08/2031
8.875% due 04/08/2051
Third Pakistan International Sukuk Co. Ltd.
5.625% due 12/05/2022

3,287

1.8%
0.4%
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711

700

800
200
2,800
700
500
500
1,900

700
1,400
1,700

500

400

700

700

200

200
1,000
700
1,400

400
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715

675

655
200
2,416
579
397
375
1,663

6,285

7,675

702
1,413
1,733

516

366

656

671

200

6,257

150
749
478
907

377

2,661




Aeropuerto Internacional de Tocumen S.A.
5.125% due 08/11/2061

Banco General S.A.

5.250% due 05/07/2031 (b)

1.4%
Panama Government International Bond
4.000% due 09/22/2024
4.300% due 04/29/2053
4.500% due 04/01/2056
4.500% due 01/19/2063
6.700% due 01/26/2036 (j)

5,307

0.2%
0.2%
Paraguay Government International Bond
3.849% due 06/28/2033
5.400% due 03/30/2050
6.100% due 08/11/2044

811

1.9%
1.5%
ALICORP SAA
6.875% due 04/17/2027 PEN
Banco de Credito del Peru S.A.
4.650% due 09/17/2024
Companiia de Minas Buenaventura SAA
5.500% due 07/23/2026
InRetail Consumer
3.250% due 03/22/2028
Petroleos del Peru S.A.
5.625% due 06/19/2047

0.4%
Peru Government International Bond
3.000% due 01/15/2034
3.230% due 07/28/2121

5,865

0.8%
0.6%
JGSH Philippines Ltd.
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500

700

200
1,600
300
200
1,200

200
300
200

3,600

4,000

200

900

1,100

800
500
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420

658

1,078

203
1,361
258
169
1,364

3,355

4,433

176
257
192

625

925

1,022

185

781

862

3,775

690
340

1,030

4,805




EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

4.125% due 07/09/2030 900 843
PLDT, Inc.
3.450% due 06/23/2050 800 640
1,483
0.2%
Philippines Government International Bond
2.650% due 12/10/2045 200 154
3.200% due 07/06/2046 600 491
645
2,128
2,539
0.4%
0.4%
Qatar Energy
3.125% due 07/12/2041 600 504
3.300% due 07/12/2051 300 247
Ras Laffan Liquefied Natural Gas Co. Ltd. IlI
5.838% due 09/30/2027 260 274
1,025
1,192
1.5%
1.5%
Romania Government International Bond
1.750% due 07/13/2030 EUR 1,200 1,014
2.125% due 03/07/2028 600 565
2.625% due 12/02/2040 400 289
2.875% due 04/13/2042 1,000 726
3.375% due 01/28/2050 400 302
3.750% due 02/07/2034 600 548
4.625% due 04/03/2049 300 276
3,720
5,212
0.2%
0.2%
Russia Government International Bond
2.875% due 12/04/2025 300 60
4.875% due 09/16/2023 200 57
5.100% due 03/28/2035 1,000 175
5.625% due 04/04/2042 1,000 230
5.875% due 09/16/2043 200 46
568
1,636
0.1%
0.1%

Rwanda International Government Bond
5.500% due 08/09/2031 400 335
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400

1.2%
0.9%
Saudi Arabian Oil Co.
3.500% due 11/24/2070 (j)
4.250% due 04/16/2039

0.3%
Saudi Government International Bond
3.450% due 02/02/2061

3,818

0.6%
0.6%
Senegal Government International Bond
4_.750% due 03/13/2028 EUR
5.375% due 06/08/2037

1,855

0.4%
0.4%
Serbia Government International Bond
1.000% due 09/23/2028
1.650% due 03/03/2033
3.125% due 05/15/2027

1,141

0.6%
0.6%
Medco Bell Pte Ltd.
6.375% due 01/30/2027
Singapore Airlines Ltd.
3.375% due 01/19/2029

1,487

6.1%
0.6%
Sasol Financing Ltd.
2.078-2.140% due 11/23/2022 (e)

3.5%
Absa Group Ltd.
6.375% due 05/27/2026 (b)(f)
AngloGold Ashanti Holdings PLC

92/174

2,800
200

800

1,200
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335

2,174
194

2,368

641

3,009

1,187
245

1,432

84
227
586

897

742

651

1,393

1,661

377



3.750% due 10/01/2030

Development Bank of Southern Africa Ltd.
8.600% due 10/21/2024 (i) ZAR
Eskom Holdings SOC Ltd.

4.314% due 07/23/2027

6.350% due 08/10/2028

6.750% due 08/06/2023

Growthpoint Properties International Pty Ltd.
5.872% due 05/02/2023

Transnet SOC Ltd.

4.000% due 07/26/2022

2.0%

South Africa Government International Bond

4.850% due 09/30/2029

4.875% due 04/14/2026

5.750% due 09/30/2049

5.875% due 04/20/2032

7.300% due 04/20/2052

10.500% due 12/21/2026 ZAR

16,415

0.8%
0.8%
Sri Lanka Government International Bond (@)
5.750% due 04/18/2023
5.875% due 07/25/2022 (j)
6.125% due 06/03/2025
6.750% due 04/18/2028
7.550% due 03/28/2030

3,697

0.1%
0.1%
Eastern & Southern African Trade & Development
Bank
4.125% due 06/30/2028

200
0.1%
0.1%

United Republic of Tanzania
5.526% due 06/23/2022

243
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400

37,900

1,000
1,800
1,000

1,700

200

1,300
600
2,400
400
300
8,400

1,000
200
200

1,100

2,500

200

243
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347
2,416
911
1,776
986

1,707

198

8,718

1,212
596
1,947
381
283
584

5,003

15,382

396
98
83

432

981

1,990

181

181

242

242




0.1%
0.1%
GC Treasury Center Co. Ltd.
2.980% due 03/18/2031

296

0.4%

0.4%
Tunisian Republic
3.280% due 08/09/2027

1,694

2.5%
0.7%
SOCAR Turkey Enerji A/S
3.450% due 08/11/2026 EUR

0.1%
Yapi ve Kredi Bankasi A/S
5.850% due 06/21/2024

1.7%
Turkey Government International Bond
4_.875% due 04/16/2043
5.750% due 05/11/2047
5.875% due 06/26/2031
5.950% due 01/15/2031

7,694

1.3%
0.2%
NPC Ukrenergo
6.875% due 11/09/2026

1.1%

Ukraine Government International Bond

.375% due 01/27/2030 EUR
.876% due 05/21/2029

.253% due 03/15/2033

.375% due 09/25/2032

.750% due 09/01/2023

.750% due 09/01/2024

.750% due 09/01/2025

N NN~ BN

7,636
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1,600

200

2,100
3,300
600
300

1,100

800
200
1,600
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258

258

900

1,617

190

1,367
2,275
481
243

4,366

6,173

379

313

74
591
295
980
439
113

2,805

3,184




0.5%
0.3%
DP World Ltd.
5.625% due 09/25/2048
Kuwait Projects Co. SPC Ltd.
5.000% due 03/15/2023

0.2%
Finance Department Government of Sharjah
3.625% due 03/10/2033
4.375% due 03/10/2051

1,349

1.5%
1.5%

Antofagasta PLC
2.375% due 10/14/2030
NatWest Group PLC
4.445% due 05/08/2030
4.892% due 05/18/2029
NatWest Markets PLC
1.000% due 05/28/2024 EUR
State Savings Bank of Ukraine Via SSB #1 PLC
9.375% due 03/10/2023
Ukraine Railways Via Rail Capital Markets PLC
8.250% due 07/09/2024

0.0%
Ukreximbank Via Biz Finance PLC
9.750% due 01/22/2025

4,764

8.5%
1.3%

DAE Funding LLC
2.625% due 03/20/2025
3.375% due 03/20/2028
Ford Motor Credit Co. LLC
3.550% due 10/07/2022
Rio Oil Finance Trust Series 2014-3
9.750% due 01/06/2027
Rio Oil Finance Trust Series 2018-1
8.200% due 04/06/2028
Rutas 2 & 7 Finance Ltd.
0.000% due 09/30/2036
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200
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200
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479

198

677

348
150

498

1,175

248

195
2,804

212

58

260

3,711

108

3,885

187
179

601

576

1,385

434

3,362




0.4%
Adjustablle Rate Mortgage Trust
2.703% due 01/25/2036 ()
Alternative Loan Trust
2.800% due 11/25/2035 (@)
Banc of America Mortgage Trust
2.715% due 02/25/2036 (a)
Chase Mortgage Finance Trust
3.342% due 03/25/2037 (a)
Citigroup Mortgage Loan Trust
2.360% due 03/25/2034
2.579% due 07/25/2046 ()
Citigroup Mortgage Loan Trust, Inc.
3.134% due 12/25/2035 (a)
Countrywide Home Loan Mortgage Pass-Through
Trust
2.892% due 09/25/2047 (a)
GSMPS Mortgage Loan Trust
1.356% due 01/25/2036 (a)
HarborView Mortgage Loan Trust
2.893% due 08/19/2036 (a)
HomeBanc Mortgage Trust
1.366% due 12/25/2036
IndyMac INDX Mortgage Loan Trust (@)
2.926% due 09/25/2035
3.279% due 06/25/2035
Luminent Mortgage Trust
1.366% due 12/25/2036 (a)
Merrill Lynch Mortgage-Backed Securities Trust
2.733% due 04/25/2037 (a)
Morgan Stanley Mortgage Loan Trust
2.070% due 06/25/2036
Sequoia Mortgage Trust
1.915% due 01/20/2047 (a)
Structured Asset Mortgage Investments 11 Trust
1.156% due 02/25/2037
WaMu Mortgage Pass-Through Certificates
1.376% due 05/25/2034
WaMu Mortgage Pass-Through Certificates Trust
@
2.536% due 01/25/2037
2.713% due 12/25/2036
2.771% due 04/25/2037
2.881% due 09/25/2036
3.096% due 12/25/2036
3.341% due 05/25/2037

0.3%
JPMorgan Structured Products BV (i)
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12

59

10

15

14

44

124

13

50
21

23

392

71

22
13
14
18
44
24

1,012




12.000% due 08/28/2026
12.000% due 01/04/2027
14.000% due 12/09/2031

1.5%
Fannie Mae, TBA (d)
2.500% due 06/01/2052
3.500% due 07/01/2052

5.0%
U.S. Treasury Bonds
1.750% due 08/15/2041
2.000% due 11/15/2041
3.125% due 11/15/2041
U.S. Treasury Notes

2.375% due 05/15/2029 (1)

22,709

0.9%
0.9%

Uruguay Government International Bond

4_975% due 04/20/2055
5.100% due 06/18/2050
7.625% due 03/21/2036

2,123

0.1%
0.1%

Republic of Uzbekistan International Bond

3.700% due 11/25/2030

172

0.9%
0.3%

Petroleos de Venezuela S.A. ()

5.375% due 04/12/2027
5.500% due 04/12/2037
6.000% due 05/16/2024

0.6%

Venezuela Government International Bond (@)

7.000% due 03/31/2038
7.650% due 04/21/2025
9.250% due 09/15/2027

ZMW

97/174

3,800
3,200
10,700

350
3,600

2,200
5,400
1,500

5,100

600
467
788

200

6,550
7,040
810

2,430
12,085
3,190
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149
122
365

636

322
3,520

3,842

1,711
4,387
1,467

4,940

12,505

21,357

630
498
1,022

2,150

163

163

377
378
44

799

212
1,088
295




EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooddooddoonnooodd

1,595
2,394
21,154
0.4%
0.4%
Zambia Government International Bond (2)
5.375% due 09/20/2022 1,100 733
8.970% due 07/30/2027 400 279
1,012
1,368
9.9%
1.5%
Australia and New Zealand Banking Group Ltd.
0.030% due 06/01/2022 AUD 23 17
0.400% due 06/01/2022 57 57
Bank of Nova Scotia
0.280% due 06/01/2022 CAD 68 53
0.400% due 06/01/2022 824 824
BNP Paribas Bank
(0.780%) due 06/01/2022 EUR 26 28
(0.410%) due 06/01/2022 61 1
0.400% due 06/01/2022 64 64
5.950% due 06/01/2022 ZAR 473 30
Citibank N.A.
0.400% due 06/01/2022 423 423
DBS Bank Ltd.
0.400% due 06/01/2022 847 847
HSBC Bank PLC
(0.780%) due 06/01/2022 EUR 69 74
0.420% due 06/01/2022 GBP 1 1
JPMorgan Chase Bank N.A.
0.400% due 06/01/2022 847 847
Royal Bank of Canada
0.400% due 06/01/2022 18 18
Sumitomo Mitsui Banking Corp.
(0.780%) due 06/01/2022 EUR 45 48
0.400% due 06/01/2022 32 32
Sumitomo Mitsui Trust Bank Ltd.
(0.780%) due 06/01/2022 EUR 7 7
(0.410%) due 06/01/2022 7 0
0.400% due 06/01/2022 427 427
0.420% due 06/01/2022 GBP 37 46
The Hongkong and Shanghai Banking Corp. Ltd.
0.120% due 06/01/2022 SGD 1 1
3,845
1.5%

0.889% due 05/03/2023 (g) ILS 13,000 3,869
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1.1%
(0.108%) due 07/11/2022 (g) 340,000 2,643
(@ 5.3%
0.385% due 06/09/2022 (n) 2,500 2,500
0.481% due 06/23/2022 (n) 300 300
0.581% due 07/12/2022 2,700 2,698
0.615% due 07/19/2022 (h) 4,300 4,295
0.808% due 07/21/2022 2,400 2,397
1.063% due 08/25/2022 1,200 1,197
13,387
0.5%
1.074% due 08/23/2022 (9) 1,200 1,197
24,941
24,944
103.3% 259,528
327,283
@) (0-3%) @72)
(€))
(3.0%) @@,417)
100.0% 251,339
*
@
®
©
@
®
4
®
@
®™
@®
Development Bank of Southern
Africa Ltd. 8.600% 10/21/2024 10/07/2021 2,545 2,416 0.96%
JPMorgan Structured Products BV 12.000% 08/28/2026 06/15/2021 99 149 0.06%
JPMorgan Structured Products BV 12.000% 01/04/2027 06/15/2021 83 122 0.05%
JPMorgan Structured Products BV 14.000% 12/09/2031 05/24/2021 105 365 0.14%
2,832 3,052 1.21%
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(O] (6}
BRC (6.500%) 04/26/2022 06/01/2022 (92) (92)
@
JML (0.500%) 04/13/2022 TBD (840) (839)
JML 1.030% 05/06/2022 06/17/2022 (1,011) (1,012)
JML 1.050% 05/06/2022 06/17/2022 (2,420) (2,421)
@
NOM (1.750%) 05/18/2022 TBD (170) (170)
@
NOM 1.000% 05/06/2022 TBD (232) (232)
SCX 1.100% 05/31/2022 06/10/2022 (988) (988)
(5,754
30 31-90 90
Non - U.S. Corporate Debt 0 (3,255) 0 (232) (3,487)
Non-U.S. Government Debt (92) (1,166) 0 (1,009) (2,267)
92) (4,421) 0 (1,241) (5,754
92) (4,421) 0 (1,241) (5,754
(5,754
(©)]
U.S. Treasury
BPS Bonds 2.250% 05/15/2041 200 (170) (170)
(0.1%) @a70) (170)
2022 5 31
G) 2022 5 31 6,072
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0]
BRC 0 (92) 0 0 (92) 98 6
JML 0 (4,272) 0 0 (4,272) 4,479 207
NOM 0 (402) 0 0 (402) 411 9
SCX 0 (988) 0 0 (988) 1,084 96
BPS 0 0 0 (170) (170) 0 (170)
0 (5,754) 0 70
@
2022 5 31 13,526 0.123%
@
®
0
(O]
8
()
Euro-Bobl 5-Year Note
September Futures 09/2022 123 7 109 0
Euro-Bund 10-Year Bond
September Futures 0972022 31 30 30 0
Euro-Schatz  2-Year  Note
September Futures 09/2022 23 3 2 0
U.S. Treasury 2-Year Note
September Futures 09/2022 30 12) 6 0
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U.S. Treasury 5-Year Note

September Futures 0972022 158 34 0 (59)
U.S. Treasury 10-Year Note
September Futures 0972022 130 14 0 (96)
U.S. Treasury Ultra 30-Year
Bond September Futures 0972022 19 (12) 0 (52)
134 147 o7
€))
/
@ ©]

iTraxx Asia
Series 37

Index 1.000%  06/20/2027 800 0 2 0 @

3-Month UsD-

Pay LIBOR 1.750%  06/21/2047 3,100 (650) (1,149) 0 (53)
3-Month ZAR-
Receive SAJIBOR 5.950%  11/30/2024  ZAR 40,900 48 48 9 0
Receive(O 6-Month EURIBOR 0.250%  09/21/2032  EUR 2,400 400 183 31 0
Receive(O 6-Month EURIBOR 0.500%  09/21/2052 800 248 160 17 0
BRL-CDI-
Pay Compounded 5.863%  01/02/2023 BRL 22,000 (231) 17) 0 (€H)
BRL-CDI-
Pay Compounded 9.200%  01/02/2024 11,300 (106) (106) 0 (O]
BRL-CDI-
Receive Compounded 11.970%  01/02/2024 22,700 49 49 7 0
Pay IBMEXID 6.100%  02/26/2025  MXN 88,800 (307) (510) 0 (13)
Pay IBMEXID 6.100%  02/28/2025 47,100 (164) 271) 0 )
Receive IBMEXID 5.470%  04/21/2025 23,000 102 126 4 0
Receive IBMEXID 5.615%  04/23/2025 90,500 383 504 14 0
Receive IBMEXID 5.520%  04/24/2025 21,000 92 116 3 0
Sterling
Overnight
Interbank
Receive(n Average Rate 0.500%  09/21/2024  GBP 6,700 335 58 33 0
199 (1,009) 118 (78)
197 (1,007) 118 (79)
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(M 2022 5 31 790
1,216
8
0 147 118 265 0 (207 79) (286)
@
O)
(i)
@
(©)
/
/ ( )
(O] 2
(m)
BOA 06/2022 9 PLN 39 0 0
BOA 07/2022 1,936 PEN 7,777 164 0
BOA 07/2022 1,026 4,146 93 0
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BOA 07/2022 ZAR 12,776 849 35 0
BOA 08/2022 JPY 25,200 196 0 (€))
BOA 08/2022 PEN 452 118 0 %)
BOA 0972022 5,105 PEN 19,720 190 0
BPS 06/2022 BRL 3,238 676 0 ®)
BPS 06/2022 PEN 727 197 0 0
BPS 06/2022 626 BRL 3,238 57 0
BPS 06/2022 345 EGP 6,434 0 0
BPS 06/2022 184 ILS 600 0 %)
BPS 06/2022 198 PEN 727 0 0
BPS 08/2022 ZAR 3,851 241 0 %)
BPS 10/2022 PEN 6,245 1,530 0 (142)
BPS 1172022 ZAR 1,102 69 0 0
BRC 07/2022 JPY 340,000 2,780 133 0
CBK 06/2022 977 EUR 928 17 0
CBK 07/2022 PEN 7,777 2,018 0 (81)
CBK 07/2022 373 PEN 1,407 8 0
CBK 08/2022 PEN 2,539 666 0 (18)
CBK 08/2022 350 91 0 3)
CBK 0972022 5,515 1,430 0 (51)
CBK 1272022 20,045 4,779 0 (558)
CBK 02/2023 9,915 2,495 0 (134)
CBK 04/2023 1,969 PEN 7,777 77 0
CBK 05/2023 ILS 12,890 3,807 0 (146)
CBK 05/2023 PEN 522 132 0 5)
DUB 06/2022 5 PLN 22 0 0
DuB 02/2023 ZAR 1,092 65 0 3
GLM 06/2022 BRL 3,238 649 0 (35)
GLM 06/2022 EGP 6,390 390 47 0
GLM 06/2022 685 BRL 3,238 0 (€))
GLM 07/2022 643 3,238 34 0
GLM 10/2022 ZAR 19,929 1,265 4 0
GLM 1172022 1,060 66 0 (€))
GLM 05/2023 1,919 115 0 %)
JPM 06/2022 PEN 727 190 0 (©)
JPM 08/2022 JPY 119,177 912 0 aan
MBC 06/2022 EUR 286 302 0 %)
MBC 06/2022 288 GBP 230 2 0
MYl 06/2022 BRL 2,412 510 1 0
MYl 06/2022 EUR 18,520 19,675 0 (165)
MYl 06/2022 499 BRL 2,412 10 0
MYl 06/2022 195 EUR 185 3 0
MYl 07/2022 BRL 2,412 494 0 (10)
MYl 08/2022 TRY 8,468 490 18 0
RBC 06/2022 MXN 351 17 0 (€))
SCX 07/2022 ZAR 4,716 311 10 0
SOG 06/2022 18,985 EUR 17,693 0 31)
SOG 06/2022 126 ILS 410 0 3
SOG 07/2022 EUR 17,693 19,017 28 0
UAG 10/2022 TRY 13,404 795 100 0
UAG 1172022 ZAR 2,343 149 2 0
UAG 1172022 2,114 129 0 (O]
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1,033 (1,445)
)
2022 5
31
@) @
Russia
Government
International
GST Bond (1.000%) 12/20/2022  461.719% 500 143 213 356 0
South Korea
Government
International
GST  Bond (1.000%)  06/20/2027 0.446% 1,400 (49) 9 0 (40)
Dubai Government
International
HUS Bond (1.000%)  12/20/2024 0.825% 100 0 0 0 0
Dubai Government
International
JPM Bond (1.000%)  12/20/2024 0.825% 700 @ (©) 0 (O]
South Africa
Government
International
JPM Bond (1.000%)  06/20/2026 2.045% 1,700 79 aan 62 0
172 202 418 (44)
@
2022 5
31
(©] @

105/174



EDINETOOOO
00000000000 DO00OmD((EL2430)
oooooddoodooonnooodd

Brazil
Government
International
BOA Bond 1.000% 06/20/2031 2.965% 300 (44) 2 0 42)
Mexico
Government
International
BOA Bond 1.000% 06/20/2024 0.614% 300 1 2 3 0
Montenegro
Government
International
BOA Bond 1.000% 06/20/2023 3.979% EUWR 100 ®) 5 0 (©)
Peru Government
International
BOA Bond 1.000% 06/20/2026 0.865% 200 2 0 2 0
Qatar
Government
International
BOA Bond 1.000% 06/20/2023 0.310% 3,700 16 18 34 0
Saudi
Government
International
BOA Bond 1.000% 06/20/2023 0.326% 10,700 44 54 98 0
Colombia
Government
International

BPS Bond 1.000% 06/20/2026

[N

.725% 300 A (&) 0 ®)
Mexico

Government

International

BPS Bond 1.000% 06/20/2026

[N

.029% 200 0 0 0 0
Mexico

Government

International

BPS Bond 1.000% 12/20/2026

[N

.155% 400 0 @ 0 @
Peru Government
International

BPS Bond 1.000% 06/20/2026 0.865% 1,000 7 0 7 0
Turkey
Government
International

BPS Bond 1.000% 06/20/2027 7.122% 600 (119) (@AD) 0 (140)
Argentina
Government
International

BRC Bond 5.000% 12/20/2023 19.418% 550 an (25) 0 (102)
Qatar
Government
International

BRC Bond 1.000% 12/20/2022 0.263% 3,700 18 5 23 0
QNB Finance

BRC Ltd. 1.000% 06/20/2023 0.564% 300 2 0 2 0
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Russia

Government
International
BRC  Bond 1.000% 12/20/2031  105.930% 700 (73) (453) 0 (526)
Saudi
Government
International
BRC Bond 1.000% 12/20/2024 0.441% 375 4 2 6 0
Panama
Government
International
CBK Bond 1.000% 06/20/2026 0.929% 5,000 63 (40) 23 0
Peru Government
International
CBK Bond 1.000% 06/20/2026 0.865% 2,000 14 5 19 0
CBK Trust Fibra Uno 1.000% 06/20/2022 3.701% 100 @) 1 0 0
Egypt
Government
International
DUB Bond 5.000% 06/20/2022 6.146% 900 31 (22) 9 0
Turkey
Government
International
DUB Bond 1.000% 12/20/2022 6.332% 800 (36) 14 0 (22)
Chile
Government
International
GST Bond 1.000% 12/20/2026 0.787% 1,700 18 1 19 0
Indonesia
Government
International
GST Bond 1.000% 06/20/2027

Peru Government

=

.001% 6,800 16 (©) 13 0

International

GST Bond 1.000% 06/20/2026 0.865% 1,200 12 (©) 9 0
Qatar
Government
International

GST Bond 1.000% 12/20/2023 0.352% 4,200 38 13 51 0
Russia
Government
International

GST Bond 1.000% 12/20/2031 105.930% 200 (1) (129) 0 (150)
Saudi
Government
International

GST Bond 1.000% 12/20/2024 0.441% 225 2 1 3 0
Turkey
Government
International

GST Bond 1.000% 12/20/2022 6.332% 900 (41) 16 0 (25)
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Turkey

Government
International
GST  Bond 1.000% 06/20/2027 7.122% 400 (78) (15) 0 (93)
Israel
Government
International
JPM Bond 1.000% 06/20/2024 0.198% 500 12 (€)) 9 0
Nigeria
Government
International
JPM Bond 1.000% 06/20/2022

Nigeria

=

.435% 800 ) 7 2 0

Government
International
JPM Bond 1.000% 06/20/2023

Peru Government

=

.436% 500 12) 11 0 @

International
JPM Bond 1.000% 06/20/2026 0.865% 300 3 0 3 0
Mexico
Government
International

MYC Bond 1.000% 12/20/2026

[N

.155% 200 1 @ 0 @
Mexico

Government

International

MYC Bond 1.000% 06/20/2027

[N

.255% 500 (@) ®) 0 ®)
Peru Government
International
MYC Bond 1.000% 06/20/2026 0.865% 1,300 3 6 9 0
Qatar
Government
International
MYC Bond 1.000% 12/20/2022 0.263% 6,300 29 9 38 0
Saudi
Government
International
NGF Bond 1.000% 12/20/2023 0.376% 1,800 1 20 21 0
(183) (530) 403 (1,116)

Q1) (328) 821 (1,160)

2022 5 31

() 2022 5 31
1,344
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®
BOA 482 0 137 619 ) 0 (45) (50) 569 0 569
BOS 0 0 0 0 0 0 0 0 0 (560) (560)
BPS 57 0 7 64 (158) 0 (146) (304) (240) 272 32
BRC 133 0 31 164 0 0 (628) (628) (464) 400 (64)
CBK 102 0 42 144 (996) 0 0 (996) (852) 672 (180)
DUB 0 0 9 9 ®) 0 2) (25) (16) 0 (16)
GLM 85 0 0 85 1) 0 0 1) 44 (260) (216)
GST 0 0 451 451 0 0 (308) (308) 143 0 143
JPM 0 0 76 76 24) 0 ) (29) 47 0 47
MBC 2 0 0 2 o)) 0 0 ) @ 0 @
MYC 0 0 47 47 0 0 (6) (6) 4 (81) (40)
MYl 32 0 0 32 175) 0 0 (175) (143) 0 (143)
NGF 0 0 21 21 0 0 0 0 21 0 21
RBC 0 0 0 0 @ 0 0 @ @ 0 @
Scx 10 0 0 10 0 0 0 0 10 0 10
S06 28 0 0 28 (34) 0 0 (34) () 0 (6)
UAG 102 0 0 102 o)) 0 0 0 98 0 98

1,033 0 821 1,854 (1,445) 0 (1,160) (2,605)
@
Q)
(i)
@
Q)
(i)
®
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O]

®

7
2022 5 31
0 0 0 0 147 147
0 0 0 0 118 118
0 0 0 0 265 265
0 0 0 1,033 0 1,033
0 821 0 0 0 821
0 821 0 1,033 0 1,854
0 821 0 1,033 265 2,119
0 0 0 0 (207) (207)
0 () 0 0 (78) (79)
0 () 0 0 (285) (286)
0 0 0 (1,445) 0 (1,445)
0 (1,160) 0 0 0 (1,160)
0 (1,160) 0 (1,445) 0 (2,605)
0 (1,161) 0 (1,445) (285) (2,891)
2022 5 31
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0 0 0 0 87 87
0 19 0 0 904 923
0 19 0 0 991 1,010
0 0 0 4,757 0 4,757
0 (311) 0 0 0 (311)
0 (311) 0 4,757 0 4,446
0 (292) 0 4,757 991 5,456
0 0 0 0 72 72)
0 59 0 0 “72) (413)
0 59 0 0 (544) (485)
0 0 0 346 0 346
0 (1,430) 0 0 0 (1,430)
0 (1,430) 0 346 0 (1,084)
0 (1,371) 0 346 (544) (1,569)
2022 5 31
2022 5

1 2 31

0 2,390 2,390

0 4,200 4,200

0 828 828

0 3,705 3,705

0 840 840

0 3,203 3,203

0 95 95

0 635 635
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781 1,175 1,956
2,556 0 2,556
414 0 414
1,271 0 1,271
521 0 521
15,237 0 15,237
4,227 0 4,227
4,614 0 4,614
1,538 0 1,538
408 0 408
5,765 0 5,765
1,851 0 1,851
5,840 0 5,840
3,927 0 3,927
5,757 0 5,757
1,143 0 1,143
315 0 315
174 0 174
3,790 0 3,790
3,219 0 3,219
2,086 0 2,086
819 0 819
266 0 266
1,546 0 1,546
1,233 0 1,233
721 0 721
3,584 0 3,584
1,397 0 1,397
35 0 35
134 0 134

2,513 0 2,513
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2,462 0 2,462
179 0 179
1,334 0 1,334
1,573 0 1,573
5,587 0 5,587
1,564 0 1,564
4,011 0 4,011
2,847 0 2,847
749 0 749
75 0 75
391 0 391
6,035 0 6,035
1,808 0 1,808
2,322 0 2,322
1,181 0 1,181
1,705 0 1,705
690 0 690
935 0 935
1,542 0 1,542
1,435 0 1,435
715 0 715
675 0 675
6,285 0 6,285
6,257 0 6,257
2,661 0 2,661
1,078 0 1,078
3,355 0 3,355
625 0 625
3,775 0 3,775

1,030 0 1,030
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1,483
645

1,025

3,720

568

335

2,368
641

1,432

897

1,393

6,302

5,003

1,990

181

258

900

1,617
190
4,366

379
2,805

677
498

3,777
108

3,998
1,012
3,842
12,505

2,150
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0
0

1,661
2,416

o

o O o o

1,483
645

1,025

3,720

568

335

2,368
641

1,432

897

1,393

1,661

8,718

5,003

1,990

181

242

258

900

1,617

190

4,366

379
2,805

677
498

3,777
108

3,998
1,012
3,842
12,505

2,150
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0 163 0 163
0 799 0 799
0 1,595 0 1,595
0 1,012 0 1,012
0 24,941 0 24,941
0 254,034 5,494 259,528
0 (170) 0 (170)
141 124 0 265
0 1,854 0 1,854
141 1,978 0 2,119
0 (286) 0 (286)
0 (2,602) ®3) (2,605)
0 (2,888) (©) (2,891)
141 252,954 5,491 258,586
2022 5 31 3
2022 5 31 ( 3)
@
3 3
135 0 1,051 0
109 0 0 0
2,545 0 0 0
2,789 0 1,051 0
3
2022 5
31 %
Reference
1,175 Instrument Weight Average BRL 42.58
Reference
1,661 Instrument Yield 5.38
Reference
2,416 Instrument Yield 9.09



242

®

Proxy Pricing

Indicative Market

Indi

5,491

@

2022 5 31

GAAP

GAAP

©))

(®)
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Quotation

cative Market

Quotation

GAAP
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Base price 99.75
Broker Quote (0.15)
Broker Quote (3.09)

1
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©

usD

(BRL)
(1DR)
(INR)
(VXN)
(TRY)
(ZAR)

[ SR SR SR SR SR N

AUD
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C (USD)
J (JPY)
J (USD)
JPY
USD

@

©)
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J (JPY)
J (USD)

AUD
C (USD)
JPY
usD
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6
®
2020 3 FASB ( LIBOR )
ASU ASU 2020-04
ASU 2020-04 2020 3 12 2022 12 31
2021 3 LIBOR LIBOR
2023 6 30 LIBOR
ASU
2022 7 15 2023 1 16
322,044,714 316,785,966
322,044,714 316,785,966
322,044,714 316,785,966
446,383 708,627
80 201
446,463 708,828
446,463 708,828
316,624,158 311,251,070
4,974,093 4,826,068
321,598,251 316,077,138
321,598,251 316,077,138

322,044,714 316,785,966
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2022 7 15 2023 1 16
2022 1 18 2022 7 16
392,661,920 316,624,158
16,916,366 8,119,946
92,954,128 13,493,034
198,295 198,295
19,740 19,740
6,783,493 6,525,990
9,453,676 9,201,097
578,172 558,277
7,904,694 7,904,694
2,775,439 2,653,229
1,248,851 1,228,287
163,768,398 161,056,339
78,638,884 77,255,205
4,809,481 5,692,365
527,113 460,487
6,986,414 6,478,429
13,774,411 13,234,116
2,610,708 2,474,477
1,256,942 1,188,936
2,187,788 2,088,033
458,287 428,256
10,501,555 10,805,868
542,842 564,264
533,879 458,318
238,240 175,442
826,856 600,926
316,624,158 311,251,070
316,624,158 311,251,070
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2022 1 18 2022 7 16
2022 7 15 2023 1 16
2022 7 15 2023 1 16
€)) @
@ @
® ®
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