EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2024 11 15

14
2024 2 23 2024 8 22

03-5555-3431

1/110



@

B AR

EMUENRE - BIIEHRE

EIEHEE

ENIEHHE

12 R dhig
M
& A
m A

RRNREE (REOER)

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

- ¥
m %
FEERIE

?_‘Mﬁ%}

RENS

() ST FHELYIEESRERARTERLTVET,

BERDER

B REE

== (i3
{1 E:3
&
iy
Ean ]
F Ot
eI WIRH S £
( )
TEERE
F it
( bita - {oH I )
(Mizx —m)
s
HER B
HER PR

#F£16]

#£45]

6
(BA)

1268
(8R)

SE4

EOfth
« )

3 RO bl

00—k
(BECE%E)

B&

b

B
FIF
FEF=F
R
FIUh

RITEHR
(eh5R)

Iv=d

bid o3

JPEU—
IFUR

b o [
TFrX

&b
(I 2F)

L

() 877 FHESYSREESERE IR LTLET,

2/110



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

12

32

26

12

480

3/110



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

O~ IN|F-

|||

4/110




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

225

225

5/110



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

http://www_toushin.or.jp/

1,500

| BFRZESCHROESFICTIREL . @SN — T+ UA OFIE
N ZBEFIQVICEDIIR I EEHEULET,

RETHHEFOF

EEIie
NAA=ILF
=

N EEERECEENN | M 00% B ROEERRSHIERM RIT T IEE0 - VIERAFESLET.

BiRfiEY &2

[MEARITER (BE-5F)DFIFE+2% | ZHELET,

NEIPURER AR RO U OF OV EBRFIEVIGEDISILEHTTLOTSHY . BiR
FEWICHETIIREFASNZDOTREEF A,

PEERFOVE. EHNCEREENASSURB I IA M EERUCRODBDESLET,

SEARTER (EE-5F) ORLESPOEAGVSERI B85S ICE. BIRAEORLESEEERE
THRIIENBUET,

EHBRRBICIOTR. BFFEUNRRTEBVILABIET,

6/110



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooooad

HMATORA (14—Y)

—

nZ

i

NERENRT 7 FOBRIISOEALBPIIHACLICRELETRVETY.

" REUORIC, fiZFf— 73 UFOREY ZBEFIEYISED IS LB LUMBEROUAY
iR EBdlLEHELTHALBEERELET.

CETFYRR EHOREEHIFICRATS[ DV R-AT-OF X TY,

O FroBFEMTF— TR O $EY=—AA (BEAv IS )THF—T 7R
O EESRTIEREET 7R O FRERS (BB A IBY ) TH=D 7R

(FOFsH) (EISHEUERTEHE) O $ELENA—ILEES(BBAv IS )TH—D7VE
€ A Ay IREIH TP R

272 RDiLidds
B TPy RE BRORAEREF \ORAZELT. BFESCHROBHICRALET.
[RRNRT7 V)

BEEEBOURS |
smaEy |

i1 | ;
TLOBFEENTHT-TF /R
ol
bES ’ el
FESREEBRNT 7/ K e
S5 | (FOFsR) (BisMEERFER) R R
& 0 2R
" 24 o TAsTY—I7vE | R L L
& =
A ..o KEI = 2R yEEEO—
4 nE (RBAYTBY)IT—TPUE | bi=led i
WH i B
Sl FmEN B a0 T TR :
—| GEAsTsNTr-—Trvr [T R
s 5 BRILEN A — IV E RS i ORI

# PEEOTA TR HERA SRR T S HRYER A
#<PHULIR, [ERXRT 7 FORE | ZT2H TEL,

¢ BIRENRT 7Y FOZHAHFOEA RO BRORECEUICKI TSI %
BEEELFET,

7/110



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

E BETBUR I EERTHH . BEAY VEFRNET,

HERABTE A ERSICHERTEIB0OTREEDZA,
FREAYIETRSR. BFAHORHAEIAAEOEECESN SVENVEEICR, SR SELS I ME
Y, BEEESICL-CR. ESICOANER TR EBBUET,

¢ L EHES:. ABOBIEREXZERANFERE LS TRORANEE L FEEIND
EE MEORFEC A SIS EEROUICEREVEORBRICEL TR . 7/ RFOBE1L.8LT
2.EREMTEONBVLCENBYET.,

BE2R228HLU8A228 (RRHDESRERH) ICRE
ZTEV RSB A FHCE D VWTIRR D S EZEITRVE T,

(E)SESHIRIERY 2. 2018 2R 228 (REODBSHEEQ) FTLELET,

(DR E]

@ HEERER. BERBEOEYSNESFHE GHEIREZHET.) SLLET.

@) RAIELT RS SRESEDLICHETITLEHELET L. DEREN D E
DFSICF., FEETEDEVWC LB ET,

FRRODEEOIWBS IV ZOFHICOLWTRIIDDOTRESUEE A,

F 13 IRE R

o BN OEERER. TELERA.
¢ I HEEEIISORBEINSICIE. FREERITFEA.
*HEREE~NOBERER. TEVLELA.

8/110



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooooooodd

15

2005 3 29

3 10

FOFs ( )

80

9/110



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooooooodd

2027 8 19 2017 9 29

3 9 10

0.044

0.04

FTSE

80

2014 11 14

6 15

10/110



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooooooodd

2017 9 25

8 22

2013 7 10

5 8

11/110



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2013 7 10

5

8

&)

®

2017 9 29

1

i

1

!

1

’

12/110



(

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

(

2)

1

!

1

2)

1

1

)

13/110



B YTF/RR ERORFERIESF OREEZEUT. BFES 0 ROMBICRBLET.

S,
mAEE wd

(ARSI PVF]

FAOHFEMTT—TFUE

# i

——

FEEMZIEERNT 7/ E
(FOFsA) (5 A RWA)

T

EE

FA el T—=237F

el

e

L §

HEI ==
(BEFwIH\IHF=TJ7E

il

&

BN
(BBAYTB) THF—T PR

—

HEIL RNl
(BEAuIB)THF—J72F

g

—

# EELOTATOERERIEFICIEAT L BENERA,
#COLLIZ, ERNRD 7 FORE | TSR FEL,

EDINETOOOO

O00OO000000000004000(eo6748)
Ooooooooboooobooooonoad

7>/ ED{tiEd

BEEN

{2 55 o TR 57 490 16 (0

5738 0 i SR

KEE SO~
1B (R
KR RFRENS

HEILE
NAA—ILEME

1959
1960
1960
1985
1995

1995

2007

2020

2024 8
151 7,427 2,500

12
17
1
8
31

14

30

29

352

2,608,525

100.00

14/110



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

FOFs ( )

o 01 A WDN -

o 01 A WDN

FOFs (

15/110



¢))

© 00 N oo o B W N P

A W N K

@

FOFs

(

14

16/110

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

22 1 6



EDINETOOOO

O00OO000000000004000(eo6748)
Oooooooooooobooooooad

10

(

FOFs

€y

®

< L
HFIPNER R
SER|||E|e>fpe 5 | B

n =)

CI0

17/110



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

CI0 Chief Investment Officer 1

Deputy-CIO 0 5

ClIo
0 5
CIO Deputy-CIO
1
FD
10 20
FD

2024 8

18/110



4)

®)

@

100 10 100 20

10

@

19/110

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooooooodd

236 1 3
341 3 1 7 8
10
5
10
FOFs ( )

10

20/110



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooooooodd

30

10

10

10

21/110



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

10

10

20

10

22/110



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

23/110



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

¢))

®

24/110



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

37 6
4)
: BARE | < |
: . AAURIWENOEY ;
: BRI RABCMTSE=T e BHEUNDAERITTD :
: U ERERD ISR EERR EBORBERINND :
i M CHEERAENROERRE NERADES :
; URITHIA 2l | |
MAURTERWICHTSAEN
: AU ZIORRBSUANI R HEORT-EE ;
E ERSOERCE T 2 WA WEEBH S ERIRORR-RE :
MEURI ERULIB LR P
: U IER :
: - BEIREOERURIORE BRUATEANOBY 5
i : EELUNDRERETS ]
: AR A DREE B :
i W P EEOE DS E

|i

-BxER

25/110



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooooad

O TROISIEF. 7P/ RERBRNEREISAEERNICHERTESLSICERLIEBDTY,
BOI ST IHAERSTEEICH I DEMMBER (SRERICSIIDERFEHOMER) OF5-BX-B/vE,
PP FBRUMORROERE I SAICONWTRELTVWET. FLEDT S7RE 77 /FOAESFM
CHIEFHMEROEBERTLTVET.

FreFOEMRERo AR aEE RGN 0ER

— L O L R |
S S
—— SN S RER TN .
e N sac
20199 09 213 i proesy 0245 s BEM RARE EAEE GREN TAme IIII

FHAEISAR. JPFDERHRERLCLVSROTEREUEE A,

7 EOFEMBEE R, SR (M EaRNC I EABRALEe0EFELTHELESO TS, WED
EEEMCESOTHEL O ERMRERS ARG SIS EIRT,

# 7P AFOERREECSVT. BEMEM 0T —FRHTEELESREUTONL— L TRERLTVET.
AR T ST — SRS RENEE A,
GEMRERS Y TEELEMAS SESICE. BRI DLW T OB BETLTVWET.
A Fwd AP v RENT. DECES T ARSI SERRC OV TAYFT—IOFHRER TRELT

BTLET,

HAERZ 3 NWT
B & & EEAHTORIN
FEAREE | MGCITIZH o o T A (E2AS, FM—32)
FRES | MSCITF =T F=trob A 70T inSdd, MA=2)
B : NORLRA-BP (TN
SEAREET : FTSEWME R/ 723 (MBEE. As—2X)
FREMN . PEILA 00 fR - T3 — T9—30 T SO0—1L F1410=2D2710F (-2

SERWICILT

SR SAHTCPXOERBSAURRERICI P SMNEL WL, wa% J P X EHECEST ST | P XEfOmlls
F [P Y] EAEY, ) oMy, EOond, EmmosR. Rl SSEncMy Sy -TolE - Sono
BaUBERCHSRRERGAECHMTSTAToMME ] P XEARLET. JPXiE. BEROENSOBEE- L ED
WE. BERRPHCEL. AEEAVERA. BNSCIOTY A « f T2 A8 L& UMSCIT T -2 T« F—robk - A2
Fa2Z, MO Inc. (MSCH) FRBELCERTT. T 7AFR. MOOIKL-2THERE. BE. 2rEEGacNSEOTR
B, MSORED s v ERRRED » VEFE TN T LSS Y Fo 2 ACHLTLOEIREERLE A, SHREHETIC
TITRISSECHCREIW,. [ hitps/fwew dakwva-am.co jpfspecialreport/globalmarket/notice. himl ] @NCWMURA-
EPIRMNIZ. WM IsFa—pll— US=FLOVSILF 1 A RAREH LR T SEATET SR RAOH B D
HEEETHREEHNT. —T0E& A NERCR VTR AEERN=FFrUus oD A0 MHEN
ET. NOMURA-EREHROS S & S0 e — 0 B E RN L TVEY. B, Bt UEhmobE. e,
HHEESETSEOTRES, 77 /FOBHERSCHLT-VHEERLES A, OFTSERNER T 72E, FT5E
Fived Income LLCICEVIBENTSNBA TP AT, BIEREACTIE Fired Income LLCOMNME TH Y, H2IC
IR 2T~ TOMERIRFTSE Fived Income LLCAAHLTUET. SUPELM ST - 20 - A 0T 02— T9-2005 -
T—=tred FO=1IL FAN=5Tr 2. AMEIELEREFREICE T ERLTULE T, LP. Mouganz 2O -
EHBEERETIEOTESYE LA, SENEHEEREHTRALTVWET. LP, MogantroOBRICESBRAEELE
FENERN - 0 @G TSCLEEHENTWED AL Copyripht 2016, JP, Morgan Chase & Co. Al rights reserved,

€))
2.2 2.0

26/110



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

¢))

®
1.0175
0.925

0.45 0.45 0.025

@

1.0219

4)

27/110



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®)

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

28/110



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

15 15

2037 12 31 2.1
15.315 15 0.315

2024 8

29/110



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ (2024 8 30 )
() ()
48,271,911 7.82
48,271,911 7.82
565,329,788 91.53
565,329,788 91.53
4,024,982 0.65
617,626,681 100.00
QY
« 2
©)) (2024 8 30 )
) ) (D)
1.1794 1.1814
1 260,388,984 49.81
307,102,768 307,623,545
0.9012 0.9006
2 261,805,915 38.18
235,939,491| 235,782,407
0.9603 0.9594
3 50,314,688 7.82
48,317,194 48,271,911
1.2216 1.2203
4 17,965,940 3.55
21,947,192 21,923,836
)

7.82%

91.53%
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1
4,479,471,821 | 4,493,427,602 0.9629 0.9659
(2018 22
2
4,347,032,931 | 4,360,910,714 0.9397 0.9427
(2018 22
3
4,088,949,722 | 4,101,880,862 0.9486 0.9516
(2019 22
4
3,566,058,919 | 3,577,016,848 0.9763 0.9793
(2019 22
5
3,048,100,982 | 3,057,203,410 1.0046 1.0076
(2020 25
6
2,548,912,394 | 2,557,070,665 0.9373 0.9403
(2020 24
7
2,051,991,104 | 2,058,509,946 0.9443 0.9473
(2021 22
8
1,808,071,736 | 1,813,817,565 0.9440 0.9470
(2021 23
9
1,430,115,675 | 1,434,964,401 0.8848 0.8878
(2022 22
10
1,154,828,067 | 1,159,172,528 0.7974 0.8004
(2022 22
11
1,006,699,980 | 1,010,681,575 0.7585 0.7615

(2023

22
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2 824,640,232 826,282,272 0.7533 0.7548
(2023 8 22 )
2023 8 818,807,169 0.7642
9 761,271,204 0.7445
10 724,990,339 0.7307
11 747,954,917 0.7632
12 755,213,067 0.7856
2024 1 742,734,714 0.7745
13
o 2 2 ) 725,718,774 726,664,609 0.7673 0.7683
2 727,461,718 0.7710
3 724,476,876 0.7800
4 677,212,169 0.7666
5 657,192,394 0.7675
6 622,356,063 0.7714
7 616,433,663 0.7768
14
o 8 2 ) 619,175,168 620,355,261 0.7870 0.7885
8 617,626,681 0.7872
()
1 0.0030
2 0.0030
3 0.0030
4 0.0030
5 0.0030
6 0.0030
7 0.0030
8 0.0030
9 0.0030
10 0.0030
11 0.0030
12 0.0015
13 0.0010
14 0.0015

32/110




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1 3.4

2 2.1

3 1.3

4 3.2

5 3.2

6 6.4

7 1.1

8 0.3

9 6.0

10 9.5

11 4.5

12 0.5

13 2.0

14 2.8

@
1 2,589,093,446 168,623,562
2 229,204,973 255,204,292
3 75,892,182 391,439,892
4 73,179,333 730,916,432
5 186,943,720 805,443,908
6 15,794,657 330,513,704
7 17,218,989 563,695,397
8 15,882,725 273,553,517
9 10,874,068 309,908,475
10 11,090,365 179,178,701
11 14,744,360 135,699,860
12 9,460,086 241,964,597
13 4,333,620 153,191,700
14 2,760,975 161,867,697
) 2,231,457,335

@

(2024 8 30

)
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() ()
77,911,717,510 98.44
77,911,717,510 98.44
1,237,769,974 1.56
79,149,487,484 100.00
QY
« 2
) (2024 8 30
()
) ) C/7 7 )| ™
108.09 107.02| 2.400000
1 {101 20 4,960,000,000 6.71
5,361,551,800| 5,308,588,800| 2028/03/20
116.84 115.01] 2.500000
2 116 30 3,700,000,000 5.38
4,323,080,000 4,255,370,000] 2034/09/20
105.69 104.37( 2.100000
3 194 20 3,600,000,000 4.75
3,804,876,000| 3,757,500,000f 2027/03/20
108.54 107.30] 2.100000
4 (110 20 3,300,000,000 4.47
3,581,985,000| 3,540,933,000{ 2029/03/20
104.26 103.05| 2.300000
5 186 20 3,400,000,000 4.43
3,544,840,000| 3,503,768,000| 2026/03/20
102.09 101.02( 2.100000
6 |75 20 3,374,000,000 4,31
3,444,820,260| 3,408,718,460| 2025/03/20
117.44 115.32| 2.500000
7 120 30 2,900,000,000 4.23
3,405,760,000| 3,344,454,000| 2035/09/20
110.70 109.26] 2.200000
8 116 20 2,800,000,000 3.87
3,099,793,000| 3,059,280,000{ 2030/03/20
112.60 111.34] 2.100000
9 |12 30 2,700,000,000 3.80
3,040,200,000| 3,006,315,000f 2033/09/20
117.81 115.38] 2.500000
10 [24 30 2,600,000,000 3.79
3,063,060,000| 3,000,010,000] 2036/09/20
111.88 110.52( 2.200000
11 [125 20 2,600,000,000 3.63
2,909,131,000| 2,873,754,000 2031/03/20
115.50 112.16( 2.300000
12 [30 30 2,500,000,000 3.54
2,887,690,000f 2,804,075,000] 2039/03/20
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117.86 115.14f 2.500000
13 |28 30 2,400,000,000 3.49
2,828,784,000 2,763,504,000| 2038/03/20
108.92 107.78| 1.700000
14 1140 20 2,500,000,000 3.40
2,723,000,000f 2,694,600,000| 2032/09/20
109.56 108.46( 1.800000
15 1134 20 2,400,000,000 3.29
2,629,464,000 2,603,184,000| 2032/03/20
109.31 108.18| 1.800000
16 1130 20 2,300,000,000 3.14
2,514,130,000f 2,488,347,000| 2031/09/20
108.14 107.04] 1.600000
17 1143 20 2,300,000,000 3.11
2,487,375,000| 2,461,920,000] 2033/03/20
117.87 115.25( 2.500000
18 |27 30 2,100,000,000 3.06
2,475,288,000| 2,420,292,000] 2037/09/20
109.43 108.15( 1.900000
19 1121 20 2,200,000,000 3.01
2,407,525,000 2,379,432,000| 2030/09/20
116.66 114.20( 2.400000
20 |26 30 2,000,000,000 2.89
2,333,340,000{ 2,284,100,000| 2037/03/20
116.50 113.74| 2.400000
21 |29 30 2,000,000,000 2.87
2,330,000,000| 2,274,860,000] 2038/09/20
115.78 114.03| 2.400000
22 |14 30 1,900,000,000 2.74
2,199,863,000 2,166,703,000| 2034/03/20
113.15 111.49] 2.800000
231130 1,850,000,000 2.61
2,093,356,000| 2,062,602,000] 2029/09/20
102.56 101.48| 2.100000
24 180 20 1,873,000,000 2.40
1,920,980,800| 1,900,720,400( 2025/06/20
117.61 115.40[ 2.500000
25 |22 30 1,500,000,000 2.19
1,764,180,000| 1,731,075,000( 2036/03/20
104.77 103.51 2.300000
26 |88 20 1,660,000,000 2.17
1,739,182,000| 1,718,266,000( 2026/06/20
108.31 107.08| 2.200000
27 |106 20 1,600,000,000 2.16
1,733,012,000| 1,713,392,000( 2028/09/20
106.72 105.35| 2.300000
28 195 20 1,405,000,000 1.87
1,499,434,000( 1,480,265,850( 2027/06/20
111.79 113.21f 2.300000
29 118 30 800,000,000 1.14
894,328,000 905,688,000] 2035/03/20
)
98.44%
98.44%
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FOFs
(€H) (2024 8 30 )
() ()
48,962,145 99.46
48,962,145 99.46
264,334 0.54
49,226,479 100.00
QY
« 2
) (2024 8 30 )
) ) (%)
0.9890 0.9882
1 49,546,798 99.46
49,001,785 48,962,145
)

99.46%
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99.46%
)
@ (2024 8 30 )
( )
1,619,081,940 96.56
1,619,081,940 96.56
57,760,192 3.44
1,676,842,132 100.00
QY
« 2
0 (2024 8 30 )
(%)
) ) C7 7)) MW
95.07 94.65( 0.340000
1 (108 RMBS 595,390,000 33.61
566,096,811 563,596,172| 2051/05/10
95.91 95.40f 0.480000
2 |107 RMBS 578,430,000 32.91
554,830,051 551,822,220] 2051/04/10
98.74 98.16] 0.840000
3 |100 RMBS 148,815,000 8.71
146,954,811 146,076,804 2050/09/10
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98.63 98.03] 0.860000
4 1103 RMBS 106,722,000 6.24
105,270,580 104,630,248| 2050/12/10
97.92 97.56| 0.940000
5 194 RMBS 94,417,000 5.49
92,462,568 92,122,666| 2058/07/10
92.50 92.30] 0.400000
6 |177 RMBS 88,391,000 4.87
81,770,514 81,593,732| 2057/02/10
91.91 91.77| 0.310000
7 1172 RMBS 86,337,000 4.73
79,360,970 79,240,098| 2056/09/10
)
96.56%
96.56%
)
@ (2024 8 30 )
() ()
352,388,143 89.82
352,388,143 89.82
39,921,986 10.18
392,310,129 100.00
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359,861,880 91.73
359,861,880 91.73
(D
« 2
()
@) (2024 8 30 )
O]
) ) C7 7)1 ™
TURKEY GOVERNMENT 106.33 107.98] 8.600000
1 200,000 7.97
INTERNATIONAL BOND 30,793,168| 31,272,745| 2027/09/24
PANAMA GOVERNMENT 95.02 100.06] 6.400000
2 200,000 7.39
INTERNATIONAL BOND 27,518,371| 28,979,692| 2035/02/14
95.77 99.73| 4.511000
3 |KSA SUKUK LTD 200,000 7.36
27,737,598 28,882,387| 2033/05/22
UNITED ARAB EMIRATES 94.49 98.35| 4.050000
4 200,000 7.26
(GOVERNMENT O 27,366,041| 28,483,318| 2032/07/07
Indonesia Government International 92.24 96.63| 3.850000
5 200,000 7.13
Bond 26,715,020| 27,986,654 2030/10/15
93.05 92.94| 5.000000
6 |SAUDI ARABIA (KINGDOM OF) 200,000 6.86
26,947,280| 26,915,424| 2053/01/18
BRAZILIAN GOVERNMENT 86.85 89.30] 3.750000
7 200,000 6.59
INTERNATIONAL BOND 25,152,918| 25,861,280| 2031/09/12
80.66 84.78| 2.550000
8 |BONOS TESORERIA PESOS 200,000 6.26
23,361,742| 24,553,446| 2033/07/27
MEXICO GOVERNMENT 79.15 80.44| 4.280000
9 200,000 5.94
INTERNATIONAL BOND 22,921,840| 23,296,292| 2041/08/14
COLOMBIA GOVERNMENT 77.67 80.10] 3.250000
10 200,000 5.91
INTERNATIONAL BOND 22,495,548| 23,198,118| 2032/04/22
70.85 69.07| 7.500000
11 |[ARAB REP EGYPT 200,000 5.10
20,519,608| 20,005,278| 2061/02/16
DOMINICAN REPUBLIC 84.53 90.85| 5.300000
12 150,000 5.03
INTERNATIONAL BOND 18,360,567 19,732,620| 2041/01/21
POLAND GOVERNMENT 96.56 102.41] 5.500000
13 120,000 4.54
INTERNATIONAL BOND 16,779,134 17,794,935| 2054/03/18
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Argentine Republic International 51.36 48.70] 5.000000
14 200,000 3.60
Bond 14,874,435 14,104,678| 2038/01/09
Romanian Government International 69.36 71.93] 4.000000
15 60,000 1.59
Bond 6,026,344 6,249,452| 2051/02/14
Peruvian Government International 56.20 59.50( 2.780000
16 50,000 1.10
Bond 4,069,024 4,307,800| 2060/12/01
Argentine Republic International 60.00 59.92( 1.000000
17 8,805 0.19
Bond 764,978 764,021| 2029/07/09
)
89.82%
89.82%
)
( )
/
/ 2024 10
2,498,000 360,249,819 359,861,880 91.73%
(Y
2
« 3
[€)) (2024 8 30 )
() ()
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333,122,536 92.97
333,122,536 92.97
25,185,703 7.03
358,308,239 100.00
() ()
333,497,908 93.08
333,497,908 93.08
(Y
2
« 3
©)) (2024 8 30 )
) ) (D)
11,189.42 11,486.98
1 [ISHARES IBOXX HIGH YLD CORP 29,000 92.97
324,493,325 333,122,536
)
92.97%
92.97%
)
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/ 2024 9
2,312,000 333,749,871 333,497,908 93.08%

D
¢ 2
Q)
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€))
13 14
2024 2 22 2024 8 22

11,452,284 8,762,638

57,680,925 48,317,194
661,421,806 566,688,345
730,555,015 623,768,177
730,555,015 623,768,177

945,835 1,180,093

104,260 91,453

3,754,952 3,294,096

31,194 27,367

4,836,241 4,593,009

4,836,241 4,593,009

945,835,822 786,729,100
220,117,048 167,553,932
143,410,857 131,640,830
725,718,774 619,175,168
725,718,774 619,175,168
730,555,015 623,768,177
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@)
13 14
2023 8 23 2024 2 23
2024 2 22 2024 8 22
136,154 119,509
- 2,446
18,420,727 20,661,729
18,556,881 20,783,684
566 9
104,260 91,453
3,754,952 3,294,096
31,194 27,367
3,890,972 3,412,925
14,665,909 17,370,759
14,665,909 17,370,759
14,665,909 17,370,759
520,993 664,899
270,053,670 220,117,048
37,791,259 37,669,089
37,791,259 37,669,089
1,053,718 631,740
1,053,718 631,740
945,835 1,180,093
220,117,048 167,553,932
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(©)
14
2024 2 23
2024 8 22
1. )
@)
2.
13 14
2024 2 22 2024 8 22
1. 1 1,094,693,902 945,835,822
4,333,620 2,760,975
153,191,700 161,867,697

2. 945,835,822 786,729,100
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167,553,932

13 14
2023 8 23 2024 2 23
2024 2 22 2024 8 22
13,177,288 13,908,484
0 0
12,306,992 10,618,008
131,179,404 118,912,439
156,663,684 1 143,438,931 1
1,656.35 1,823.23
945,835 1 10 1,180,093 1 15
14
2024 2 23
2024 8 22
2
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14
2024 8 22

o
@

13 14
2024 2 22 2024 8 22

295,921 251,575
17,969,599 18,909,686
17,673,678 18,658,111
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13 14
2024 2 22 2024 8 22
14
2024 2 23
2024 8 22
1
13 14
2024 2 22 2024 8 22
0.7673 0.7870
1 (7,673 ) (7,870 )

)
€y
@

FOFs 50,314,688 48,317,194

(

48,317,194

262,693,325 236,739,224

261,151,373 308,001,929

17,965,940 21,947,192

566,688,345

615,005,539
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2024 2 22 2024 8 22

) )
15,941,916 3,847,428
32,539,931 46,156,543
417,720,319 327,076,833
- 13,978,414
4,338,331 3,571,090
574,684 39,988

471,115,181
471,115,181

394,670,296
394,670,296
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10,270,838 939

- 327,000
10,270,838 327,939
10,270,838 327,939




535,387,770

74,543,427
460,844,343
460,844,343
471,115,181
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437,589,797

43,247,440
394,342,357
394,342,357
394,670,296

2024 2 23
2024 8 22
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12 133 60
61
2024 2 22 2024 8 22
2023 8 23 2024 2 23
508,929,772 535,387,770
173,417,918 48,160,229
146,959,920 145,958,202
22,047,903 22,047,903
6,646,844 2,277,591
6,144,638 5,678,859
339,941,432 262,693,325
24,961,032 25,229,564
133,120,488 117,310,093
2,525,433 2,352,462
535,387,770 437,589,797
535,387,770 437,589,797
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43,247,440

2024 2 23
2024 8 22

2024 8 22

@
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@
®
2024 2 22 2024 8 22
779,057 10,291,564
779,057 10,291,564
2024 2 22 2024 8 22
() () () () () ()
429,633,931 - 439,904,769 10,270,838 376,459,597 - 362,481,782 13,977,815
429,633,931 - 439,904,769 10,270,838 376,459,597 - 362,481,782 13,977,815
- - - - 29,065,120 - 29,064,780 340
- - - - 29,085,120 - 29,064,780 340
429,633,931 - 439,904,769 10,270,838 405,524,717 - 391,546,562 13,977,475
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1.
€))
@
2.
3.
1
2024 2 22 2024 8 22
0.8608 0.9012
1 (8,608 ) (9,012 )
€H)
@
8.6% TURKEY GOVERNMENT 200,000.000 216,020.000

INTERNATIONAL BOND 20270924

5.5% POLAND GOVERNMENT 120,000.000 123,224.400
INTERNATIONAL BOND 20540318

3.75% BRAZILIAN GOVERNMENT 200,000.000 178,582.000
INTERNATIONAL BOND 20310912

3.25% COLOMBIA GOVERNMENT 200,000.000 161,446.000
INTERNATIONAL BOND 20320422

63/110



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

2.78% Peruvian Government 50,000.000 29,973.500
International Bond 20601201

2.55% BONOS TESORERIA PESOS 200,000.000 170,256.000
20330727
5.3% DOMINICAN REPUBLIC 150,000.000 135,418.500

INTERNATIONAL BOND 20410121

4.511% KSA SUKUK LTD 200,000.000 199,916.000
20330522
4.05% UNITED ARAB EMIRATES 200,000.000 196,182.000

(GOVERNMENT O 20320707

4.28% MEXICO GOVERNMENT 200,000.000 164,400.000
INTERNATIONAL BOND 20410814

6.4% PANAMA GOVERNMENT 200,000.000 200,186.000
INTERNATIONAL BOND 20350214

1% Argentine Republic 8,805.000 5,136.480
International Bond 20290709

5% Argentine Republic 200,000.000 95,084.000
International Bond 20380109

4% Romanian Government 60,000.000 43,453.200
International Bond 20510214

3.85% Indonesia Government 200,000.000 193,238.000
International Bond 20301015

7.5% ARAB REP EGYPT 200,000.000 136,826.000
20610216

2,249,342.080
(327,076,833)

327,076,833
[327,076,833]

327,076,833
[327,076,833]

16 100% 100%
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2024 2 22 2024 8 22
() ()
434,009 3,263,857
8,636,858 38,604,763
399,572,497 318,522,931
13,424 -

408,656,788
408,656,788

360,391,551
360,391,551

319,192 702,740
- 1,441,182
- 42,000
319,192 2,185,922
319,192 2,185,922

357,176,595

51,161,001
408,337,596
408,337,596
408,656,788

303,718,702

54,486,927
358,205,629
358,205,629
360,391,551

65/110




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2024 2 23
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12 133 60
61
2024 2 22 2024 8 22

2023 8 23 2024 2 23
411,368,480 357,176,595
52,295,009 16,658,304
106,486,894 70,116,197
7,374,559 7,374,559
6,287,178 6,011,463
315,445,637 261,151,373
25,484,935 26,695,722
2,584,286 2,485,585
357,176,595 303,718,702
357,176,595 303,718,702

2024 2 23

2024 8 22
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2024 8 22

@

@

®
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2024 2 22 2024 8 22
10,785,733 7,652,928
10,785,733 7,652,928
2024 2 22 2024 8 22

() () () () () ()
399,551,344 - 399,870,536 319,192 318,749,816 - 319,452,556 702,740
399,551,344 - 399,870,536 319,192 318,749,816 - 319,452,556 702,740
399,551,344 - 399,870,536 319,192 318,749,816 - 319,452,556 702,740

@

@
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2024 2 22 2024 8 22
1.1432 1.1794
1 (11,432 ) (11,794 )

@

(@)

ISHARES 1BOXX HIGH YLD CORP 27,700 2,190,516.000

2,190,516.000
(318,522,931)

318,522,931
[318,522,931]

318,522,931
[318,522,931]

1 100% 100%
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2024 2 22 2024 8 22

() ()
543,099,106 508,049,830
88,278,319,250 78,473,455,160
688,410,625 634,186,934
1,076,711 16,352,868
89,510,905,692 79,632,044,792
89,510,905,692 79,632,044,792
61,397,851 60,975,796
61,397,851 60,975,796
61,397,851 60,975,796
1 72,734,688,279 65,138,260,013
16,714,819,562 14,432,808,983
89,449,507,841 79,571,068,996
89,449,507,841 79,571,068,996
89,510,905,692 79,632,044,792
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2024 2 23
2024 8 22
2024 2 22 2024 8 22
2023 8 23 2024 2 23

83,485,330,449
617,849,947
11,368,492,117

260,532,275

210,305,067

160,972,046

66,519,914,591

56,288,185

5,520,022,374

6,653,741
72,734,688,279

72,734,688,279

72,734,688,279
332,153,099
7,928,581,365

262,144,134

216,055,105

170,784,847

59,656,178,724

53,837,603

4,761,293,660

17,965,940
65,138,260,013

65,138,260,013
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2024 2 23
2024 8 22
2
4
2024 8 22
@
@
2024 2 22 2024 8 22
1,742,879,850 1,020,073,700
1,742,879,850 1,020,073,700
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2024 2 22 2024 8 22
1
2024 2 22 2024 8 22
1.2298 1.2216
1 (12,298 ) (12,216 )
@
@
1 30 1,850,000, 000 2,064,748,000
12 30 2,700,000,000 3,009, 744,000
14 30 1,900,000, 000 2,170,294,000
16 30 3,700,000,000 4,264,657,000
18 30 800,000,000 907,248,000
20 30 3,100,000,000 3,581,554,000
22 30 1,500, 000,000 1,734,270,000
24 30 2,600,000,000 3,005, 652,000
26 30 2,000,000,000 2,288,420,000
27 30 2,100, 000,000 2,426,382,000
28 30 2,400,000,000 2,772,240,000
29 30 2,000,000,000 2,282,140,000
30 30 2,500,000,000 2,813,175,000
75 20 3,374,000,000 3,410, 270,500
80 20 1,873,000,000 1,901,507,060
86 20 3,400,000,000 3,506, 148,000
88 20 1,660,000,000 1,719,145,800
94 20 3,600,000,000 3,759, 660,000
95 20 1,405,000,000 1,481,207,200
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101 20 4,960,000,000 5,312,209,600
106 20 1,600,000,000 1,714,480,000
110 20 3,300,000,000 3,544,728,000
116 20 2,800,000,000 3,063,032,000
121 20 2,200,000,000 2,382,336,000
125 20 2,600,000,000 2,877,602,000
130 20 2,500,000,000 2,709,150,000
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