EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

28 1 19

03-5555-3111

28 1 20 29 1 18
10 20

1/125



@
2
1
2 2
&)
1D
2
€) « )
10 20
©) « )
1
0120-106212
9:00 17:00
http://www.daiwa-am.co.jp/
®)

2/125

3.24

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

3.0



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

0120-106212

9:00 17:00
2
2
' =i 2 | :
: pie A ISU ) LT A —T 2 (BESECR) o AAYF I
s | @0
HEAT  Ean
ppe A DTSV L7 VRS —T > (F20REE) il
®)
0120-106212
9:00 17:00
@
28 1 20 29 1 18
®)

0120-106212
9:00 17:00

3/125



C)

(10)

®

1D

(12)

http://www.daiwa-am.co. jp/

4/125

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

2 2

an

1)

5/125



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

@

12

6/125



12

12

7/125

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

Emafak (IR

- ENNRYEHE e i i i EEREE (NEDER)
- i #
E]
B RS m
%5 M TEERE
TOfhiEE
EMAYEE ( )
I
HESS

(&) S 7 FHBESTIESSMERRIETLTLEY,

BERESFE S9-S5V -UTIUEF—T > (EBASERR))

RISEE {9
=S _
™ - 00—/l
KA SE
=] (i} 3 $E2[)
% 31
— JP=U— &b
N £ B TFUE (
T
FDfth{ fEB[E FEIT
2L R (BA)
{ ) FEF=F
TENEELEHE F£12E
GRS
TOfbEE (BH) JrUKAT -
(MEEEIIE#) FI7Uh X
(L) B4
RERS RIS
HERTEFER )
AR BB { IRv—=J2d

() G007 FHENTIMEES EREIRTRLTVET.

8/125



BIEREDR (F17- TSV LT IVRA—T > (FEERER))
R

(?infwbﬁﬂi

FUERIE

EDfthEE
(s 2 )

HERS

( )
HERTEER
HERSEDL

iR SR

48]

F6E
(RA)

£128
(8AR)

B<

Ttk
)

P Rt
Jao-—/01

Ha

F2Un

iR
(ehER)

Iv—Iuy

4

JF=LU=—=
ZrE

JruE-AT
Trux

EDINETOOOO

OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

&h

=L

() 47 r 2 FHBST M ESERHIBRELTVET.,

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

9/125



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

u FSUN - LT NREECRELET. ]

SEZACMENHF., BARBOCHBERRFEHMRL. K—FT721

FEWELET,
PEEHHRO LUEISIROEALBROSHE. EEVEOHEE
HEOS50%EELLEELETD .,
ORFITSMHFE. BF. BFAFREE. BIFBEASFIRITISED
ELET,
ZEOEREEY TSSO
(REERZEEEOERANEY) B ok
(%) ER2TEIOEARE) (ERI1TEIOAF~FE2TEI0HE)
sen 15.8% -
14.0 I e i et
BEB+ ... __ -
12.0
BEBB |._ .. T ———
10.0
BBE- |- - L - . e
8.0 T.4% . R
60 = S
4.0 > 6% i | e e
=0 - 0.7% 0.6% 0.6% " iy
00 =" TOR 0.0%-0.3 % -

390 12F oE P!‘-J'.I- ¥E =E AHr¥ B 1-0H

90@®eeaO®

(HAR) FIL—L)f—2F

A EENECEANERY AN EYET. RROSEY RS INTT.
HAFENTERTECEEFHTSEOTEEYIEA.
HEIPUESEREOAEYTEE NS EETM TS EOTEEYERAL

# PR AE0ORAERLELOTSY. FROERERR - RIETSED
TlasY Rt A,

# 1 — DM EROREY EEELTLET,

10/125

FE1TE ¥R19F FRIE FE23F FEASE FRiTHE
108 10A 108 10F  10R 10B
(iLfR) SER

o8 RN PR {2 1 (0 5.6 P 00 0 [ o B 5 M O S o
BALTWET.

HEREH TR IS EYET.



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

FSIWICEDOVWT

Bk 75 LRBHNE
A0 #2208 (2014%) S SR (RS,
BB FSIYF TEER | RMREpm. ALY,
BEE ALk IS d—k—.XEf)

. B TSI LPI

(LEFT) EFES . 54 . B ESiRREM (2 h0)

®T73TV-L7IRBTOITSTIOEMCIE, BRFIHE, F15168. ZEEFIM, WilE
BMRENRBUET,

HMIAETOMICHEOR LG RBTE
ErimEEL eI N ERTRITINS
HHTY.

ENRE (F2E) IC—E0#ENELONS
Ty,

' ZEEFIH n
EEE IO 7 OEICEDL T (iR

D AL ET ERRELONT. e

b ETRE ((EIEE) RN T SEBTY. _P/r’

T (B EW) SR SN, DiEENICEL
LTHERT SHSTT. B ATRIEN (F
2E) CHENFELDNET.

AR R L (P2 THE108%BE)
SHAERY F2ERNY
A 98.6% | E#H 97.9% |
#1351 0% 57.1% R 56.7%
$hiER N 40.0% iR E N 39.7%
B F{H 1.5% B i 1.5%

HHAEEMICH T SEEOERERTLTUET,
Hﬂimﬁ'ﬂﬁllﬁ.ﬁlﬂjfﬂﬁ THEEOHEE—BLEESHEYET.

22MI7EOERAAHILE—-TTHN, ¥ =77 Jhmiﬂlttﬂiﬁ '
RL5s. FMELERERESHETREYET.

TSI -LT7INEBBHDERICOWTIE, 49T - 02N IRIT
NERBPITH D19V - TEVEIRIAVFDHEERITET,

S99 PREYPIRIAVMIOWT
A9 PRYRTRI AL [Itad Asset Management] I, TSULERSEY S92 22000
#8497 [Itad Unibanco 5.A.] DiB&EIMTY .,
1 {;;ﬁ'm'? : ':T::r;:fjﬁﬁfat‘l 945FERUOTSVINOEMRTTEY, ST U7 AMRICH T SRAF
TO—2TE,
A9 - FEYRRFIAVEE. TSIVLOEMFEY Y2~ U v — DR TCRAROEREEEZER T
WET.

11/125



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooaod

(F72FDOEiEd)

QL T7 VR D707 R AR TEREITRVET,

FPIU=TPUFARER. REEOHREENSBAMILERSEEEHTAE=J7F (M7 0F) £L.
TORAFEEFELTIV TP FOBREBEHICRELT. RANGEREI Y -7 /FTITE53{E@#TT,

[KE=T72F] [ =TP2E]
- + -y
3k : - e —
FAD TS
5 LPARA—T
¥ o (HEHRER)
- el g-r-;-.;:l?.z_;,;,_ Bx TS
@ :r;f;-?;,p it L7
@ .
LD TS
(54
QisnEdE.
e R G \,

R =T7FORLEFOBEALER, BRORETERMEORAEBMOI0%ERELL EICHFT
DCEERFLLET.

- SHEERAEEARTSEHOSBAYIRBRAIELTITEVEE A,

AROEBNEEZERRWARELEZEES TRORABLEASFFRINSEE MEORFICA-EE
EHRSUICERMEORRMCL TR, IPVFOREL.OERFTEONLNCEREVET.

F42 TSI LPIWVREA -T2 (BARER) &
A4 TZIW - LPIWEA -T2 (F2EREE) D
2ODI7VREHRBYET,

OBTF7VRHMTRAIVFII (RRR) EFTRSCENTEXT,

F47- TS5 - LPNAA-T Y (BRIRE) AAYF T
w0 [ .. S o
HAT TS5 LP WA =T (E2ERAE) A

2207 FODERAHBE-TTH. ENTNROI7IEELT
iﬁi’&hﬁjtm BRERZRLIBSHBYET.

12/125



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

22D 77VF R ENTNERAFLEIIF2EREETEL,
Rz A E A C B OV TIRBDAEHZTRVET,

( sAaER )

#H25H ((AEBDBSRERB) CREEFLV.REFERAHICE VTR
HOFERETRVET .

{FEHE) OsRESN:. EREREORAYBNE- THE (FEEE3HET. ) GELET,

OFBELT, BBENCARETEICEEEBCHRETERELET. EEL. SRS
HPEOBSICIE. ARETLDRVLCENBUET,

[ RBAROIA—T )
(1A |2R | 3R |48 | sA | eA | 7R | 8A | oR [10A|11A [128)

. . v L . L . - - - w .

#E 42K 4E SR 4R Sk SE 4R 2E PRk Sk K

000000000 EE

L

(F2mnum )

SE4H25HHLUT10A25H (RMRHDESEERA) ICRBEITEL, (2
SEAHICEIVWTINEDARETEVET .
(HEAH) O9ELSEL. SHEREORYSNS-BTNE (NESESHET. ) FELET,

OFNELT, ERMEORECHTSCEZEMNC, AEGROAESENRLTHES
HERELET. FEL. SRSSRENAVHOBSICE. AREFRDENCENBEYET,

[ WBAROIA—
| 18 |28 |38 |48 | sB |68 | 78 | 88 | 98 [108 114 [12A |
L L

- LERAA-JETHY, ROSEEDELVESIUVTOERICOVT TR, RETSILOTIE
BUEEN.

»AEEEIE. NESEASHICEDS\TEREMRELET . H5 P UH—EDO@OSH E ¥R
TEEOTESEYED A FREFTLONEVBEEHEYET,
P FORREFRRZEDLEY. RARE EYHRESNTVSEOTREYEEA.

13/125



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

(RS EEICHATSEEHRR]

@ik, AR EOABERERED. BREROURENSTIODNETOT, FREHIIHONDL, |
TOEFES T BEERETHOET,

ﬂtnmra(; )

@RS, HRBMbICRELCRE (EREREOESSRSSLUFARESTRNLS) 8T
ZIWDONBBENSEOFET . TORS, SHANEOBERERENNRANBEEXTTFEI A LICHEDERT .
L. DEEOKER. BFLEHNAMICEIST77 /FORBRERI BOTRBDFEE .

(BB U RS EEA TR NS )

EIDNDAA—Y

(FiMRNB Y SEEERAS ERLLEES) (FIMERNBEL SEREHFFRELLES)
10,5508
o || &
10.500M :.— r &= 10,5008
208 100M .
*«50/8 g
10,4508 *. 10,4008 2
+500M *500M mEeDEl) &
(a0 =450 (F+E) M 208 W
G +80F 10,300/
____________________ *420/
(A
iR RE =y 1] HiEane LR 2] HiEENe HERNE
SR S S Sk
AR =B0FREERML A R =i RN *BOF &L i R
5008 450H S00H 420/

CEESREAR. ENEREOEYMRIEELU D ENSREOFESESONAEESU I ESRR I &S sV RENEETY.,
SHERiE, SENHIE TR, SRR SELONET.

# PRI A-JTHED, EEOSESHIvERENETHT S0 TREDEL LD TTHEBTEL.

@ HED T 7 FOMAMDEIC&oT 3, HEEO—MHFLF 2L, RENICIETAO—SBILRLICIHNT S
BEHBOEFT. J7 YFEAROERINRICED. SiEELDERHHOM LDV ED SIBSERENTT . |

(HRE0—EFTEO—LELICHHY T SI8S) (HREEOZHFTEO—BLRELICELYTIES)
BaASRE | #ELEE N

= HEE) ERHH -
- AT e
RRED SR R LES, LWED SRS
WAEY FE B TELES A, *iE
LR ki)
=t EHEE | crdmnoen SRR L]
i @RIRE | bEv. IPRATE) RIS

HEAEE - BREFEAECTr RO G E LOSESISOFRERTT .

mALEE | ERITFETEIERS SOSESETY. HREOERECERTER. el (Rl o) OEi
(ERAER) MILET.

(VAN ESCHTSERCDVTER.[4 FHESRURE (5) WH EORBLEZS8RTEL.

@
20 11 12
21 2 18 30 10 25

®

14/125



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodd

1

!

3

1

i

1

!

1

!

i

15/125



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

27 10
151 7,427 2,500

34 12 12
35 2 17
35 4 1
60 11 8

7 5 31

7 9 14
19 9 30 29

352
9 1 2,608,525 100.00

€y

16/125



@)
(b)
©
@)
1
2
1.
8
2.

17/125

20

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

50

90

®)

22 1 6

236 1 3

341 3 1 7



®

10.

11.
12.
13.
14.

15.
16.

17.

o 0B WN P

2
1.
2 1 18
2 1 20
2 1 14
2 1 16
2 1 14
16.
8 12.
2 6.
12.
9 10.
2 1 14
2 2 1

18/125

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

10

11

10.



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

SruRESLE g 'JE z;frﬁe
RS RE CERA$HDRE. =T T TR
Spuk Oy HI mAEs

@Eisa | | CEEEC]OSESE 4| EEEE 1t
....... ( " I ZAPRYD L
[ }g b =
EWEJ =
O v vy z EFEE L
- e T
ﬂ ZroERESHE
CmEEE || s < ohisi0m A
L} 3 AR S
' F-EE

CI0 Chief Investment Officer 1

C10 1

C10 Chief Investment Officer 1

19/125



Deputy-CIO 1 5
CI0

CI0 Deputy-CI0

25 35

27 10

20/125

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



PLAN

MAREREDRH

L2

AN E =S
PSR RS L F O

DO ?Tyﬁ?$—¥v—|

M=k 272U F 8 &

Il PLAN

EDINETOOOO
O00000000000000(E06748)
Oooooooooooobooooooad

i —

> 7V RIHEEH |

I #—< 2 A
WHAIEE

CHECK

BRERWMENATE. ECRI7O0MTERICAMNEERBICOVTEHLET. MFRRmEs
BCle. AASRFIOBEICOVTEN L. SHRELENELEY. BERT. BFNEER
AEEREL. CNEBFRATIFY FRA=Vv—00 7 FOERGHEREL. ERSE

DHEELEFT.

PP ERR—Ur—id. BEINCERGHICETE N MO UL ERBELET.

|CHECK]

JPFEHEEET/ (O —< 2 AFHE. 772 FOEEY 28 ETEL. ST —F

N DEITEVEY,

4)

@

@

21/125



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

®)

236 1
3
341
3 1 7 8
100 10
100 5
2 16
2 8 3
28 8
3 28 8 3

22/125



€)

23/125

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

0 1.



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

5

24/125



50

25/125

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

100 10



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

10

26/125



@

@
(b)

©

)

27/125

20

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

50

®



®

10.

11.
12.
13.
14.

15.
16.

17.

D 01 AW N

2
1.
2 1 18
2 1 20
2 1 14
2 1 16
2 1 14
16.
2 1 14
2 2 1

10

28/125

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

10

11

236 1

341 3



)

29/125

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

28 8
28 8 3
28 8 3
5
) 1.



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

@

30/125



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

(REEDHDA A—IJHE)

B%  mawEm
y IR
HTERE
\
e TE

# R A—-YETED. S7r v FOERREERTOTERSDER A,

31/125



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

27 10 0

¢))

®
37 6

32/125



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

4)

i = “ 5

WA U7 R o E] !

M kAT RT T ;

b CERUz I EERCME AEC A MY IER et o AN EEEE (= 0 0 |
; D EREE fat BB EY L1 T ;
: W ﬁﬁ-ﬁ'iﬁ' [ X = k57 :

§ YR DA I T

AUz DR kA R A SRR AT AE i
n SR AR M T 2B NAZDRE BE |
: L ﬁﬁ-%iﬁ- A A -4 5
V)22 e 24 AR ;
; — ;
H Uz s ELERYR o FR EIT'E :
5 WIRERIEAYA 0 nEE MU 2EEEEY | 2o
: _ Pep kO ASMEC MY | BA :
! RRHR.EE FcnoniEE EE | 25 :
i IS i BB RS SR oE 5
H [u]

BEEE

o FRREODISIRE. J7/FERBRNGRESIS AT ERNICHETESLSICIFRLEEDTT .
BT STHBESFMICHSIT SEMBERER (FRKICHIT S A1 FROM:ESRE) OF13-|X-
e, J7 VRSB EUROARNREEISAUC OV TERRLTVWET  FEEDIT S0P F
O ESFMICE T S FHMBEROMBERTLTVET,

33/125



€Y)

EDINETOOOO

O00000000000000(E06748)
Oooooooooooobooooonoad

fad ARt i A MRS

TPURDERBEEE D

[FA47- T332 LT IEA—T 2 (BRARER)]

i 2o A~ sE0n % (200041 1 ~201 SR 100)
100

401,000

o
o M L
10,000

e 4
o a
-3 4
-22.8
-29.3
50
_— O MR oMER
- TS e O PEHE
—— HEENERASEEEN Al
1001
N 2000110 iz Hman i #1510 B BEE SANE FAEE oXEN SEEN KREDE

(S -FSUI-LFILEA—T 2 (F2ERER) ]

] (20106E 1 1 R~201B100) %) (2ON0EET | fj~201 BEI0A)
&0,000 10
30000 T
e .W“-\-"\‘ e
10,000 % 4
0 o o 4
B B
-22.8
- -29.2
- PO MR R G lﬂﬂ
| T5 4 &
— pEERRRERSMEW e
-1
HIO11 BN HMZIT BRI BN 201510 Hrd BES 2ADE FREA BAEN tADN SRR

#ERELFAR. TP EORBHBERLTLBEOTREYEL A,

# 7P ROEMBERE, HEE (KN EHRBICT7 Y RABRALLSOLALLTHELESOTSY, REO

ERERBSOTHELAEMRERERIREZREHBYET,

7P EOEMBEREVT. AESEMSOF—SFRHTEEVBARLTOL—LTERLTVET.

CEMRERIE LT EF— 2L RS ERENE LA,

EEMREESWHTELLEMSSSBAITE. WHAEEMIC DL TOARRLTLET,

A1 Fro A7 7Y FREVT.ODKIEST HEER. SRERIIOVTAYFI—2OFMRERTRELT
BRLET.

HRESSCDNT
B & 15 WESEHER(TOPX) (i 1A
CEME  MSCID YT o T e r A (R SA R, B~N—2)
BRESE  MSCIT 7 =300 Pdryh o 2P 3 (R YA A, fI=2)
B E# - NOMURA-BPIR &
CEM N - e R e S A (B ER L BN=2)
EREE  JPELH Y Bk h - AT A— I o3 ooy H0—1 10— rIE(EN—=2)

FRWICNNT

Copyright 2014, J.P. Margan Chase & Co. All rights reserved.

OTOPXIZMENRL - L. Al SRtE—U0ailzntad NRESEGIMRALTOET. SMECIOIY T
AL FRFABEUMECIT T =V F=druk « A Fof A0k MSCI Ine FRRLEERTY. EERICH T IEEN.
S F TR — O IEMSC] Inc o BELE Y. FAMSClncld. BRBOASETITIHNELCLEERLETS
HHEALTOET. SNOMURA-BRIEHMI. FHESAXEEFEETIEMTRTEACERNGRBOTEEEOEBR
ERTRAGEANT. —E0HALMBERCE IO TRESAEENA—RT2UA DTy —T AL HHEhET.
NOMURA-EPIE Mo S e £ Of—ni i RS ESaa CREL TUET. Bk BHiSEnnoEas.
A, SARERETILOTRES PP FOEARRN ML TR EITALEEA. 827 HREN- 7oA.
Citigroup Index LLCARMBLI T2 AT, EDRBICHTHEMEE. MemH - of—oiiEicemLET.
QIPENHL HAh - F2F - AT o2 3— IF=020 - 7=4ryd 0= FA0=0771FR, EREEmLE
FETHRICETEFELTUETS. JP. Morganif E0FALE - ERTESEETIOTREVERA, KNBIZNFEE
B TEALTVET. JP. Morgan®EDBEIC L SENREZLCEEREAN - 0 T3 EiREDENTOERA,

34/125



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

3.24 3.0

0120-106212
9:00 17:00

— 54D TSN LT IS T (BEHER) T
BEMT

ALy F T
, (FBR)D
— 4D TSN LUPIVES =T (FERER) | TP

¢)) ¢ )

®
1.4472 1.34

35/125



4

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodd

)
2 )
0.60 0.70
100
0.55 0.75
100 500
0.04
0.50 0.80
500 1,000
0.45 0.85
1,000

36/125



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

27 10 0
®)
20
15 5
49 12 31 2.1
20.315 15 0.315 5
20 15 5
49 12 31
2.1 20.315 15
0.315 5
28 1 1
26 1 1
100 28 1 1 120
5
20
28 1 80 20

37/125



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

15 15

49 12 31 2.1
15.315 15 0.315

27 10

38/125



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

@ ( 27 10 30 )
() ()
58,450,617,032 99.41
58,459,617,032 99.41
349,671,175 0.59
58,809,288,207 100.00
QY
« 2
0 ( 27 10 30 )
) ) ()
1.5998 1.6132
1 36,238,294,714 99.41
57,974,023,887| 58,459,617,032
)

99.41%

99.41%

)

39/125



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

®3)
() () )X ) )X )
1
47,007,119,790 47,508,412,187 1.1253 1.1373
( 21 4 27
2
153,158,330,917 154,668,883,658 1.2167 1.2287
( 21 10 26
3
225,391,107,610 227,665,294,366 1.1893 1.2013
( 22 4 26
4
225,254,309,646 227,817,875,497 1.0544 1.0664
( 22 10 25
5
242,846,257,439 245,451,961,346 1.1184 1.1304
( 23 4 25
6
187,564,540,164 189,951,398,590 0.9430 0.9550
( 23 10 25
7
168,334,138,269 170,487,486,030 0.9381 0.9501
( 24 4 25
8
140,025,844,389 142,015,117,030 0.8447 0.8567
( 24 10 25
9
153,765,030,049 155,142,884,746 1.0044 1.0134
( 25 4 25
10
117,315,942,335 118,599,147,675 0.8228 0.8318
( 25 10 25
11
110,343,558,944 111,535,815,712 0.8330 0.8420
( 26 4 25
12
97,911,650,609 99,033,677,227 0.7854 0.7944
( 26 10 27
26 10 101,989,455,343 0.8179
11 104,395,355,497 0.8420
12 96,919,364,950 0.7880
27 1 98,750,815,877 0.8099
2 87,914,359,039 0.7230
3 77,905,309,263 0.6488
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13
(27 4 27 )

84,413,424,348 85,130,166,387 0.7066 0.7126

84,335,086,148 0.7057

80,959,910,232 0.6916

79,822,901,401 0.6919

73,418,357,853 0.6466

66,196,117,887 0.5905

O |0 | N|]o o | >

55,465,367,729 0.5024

14
(27 10 26 )

58,301,781,160 58,956,388,828 0.5344 0.5404

10 58,809,288,207 0.5387

()

0.0310

0.1720

0.0720

0.0720

0.0720

0.0720

0.0720

0.0720

O |l | N O | DWW IN]|]E

0.0630
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[y
o

[EEN
[EEN

0.0540

[EY
N

0.0540

0.0510
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w

0.0360
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N
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23.4
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o ||l |lw N
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7 7.1
8 2.3
9 26.4
10 12.7
11 7.8
12 0.8
13 35
14 19.3
)
1 40,822,612,975 1,356,186,740
2 98,960,524,074 14,855,495,401
3 85,979,097,999 22,342,930,131
4 55,785,994,672 31,671,070,077
5 35,445,907,602 31,934,402,947
6 38,630,621,053 56,867,744,454
7 13,830,389,552 33,289,611,621
8 8,391,383,818 22,064,310,489
9 7,885,460,033 20,563,213,722
10 4,470,348,537 14,986,943,770
11 3,067,817,913 13,173,214,826
12 2,006,262,388 9,809,612,435
13 4,728,333,549 9,940,951,220
14 2,520,035,966 12,875,764,484
() 2,307,940,246
D ( 27 10 30 )
() ()
60,083,202,547 99.17
60,083,202,547 99.17
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503,811,739 0.83
60,587,014,286 100.00
() ()
97,309,000 0.16
97,309,000 0.16
QY
C 2
« 3
@) ( 27 10 30 )
(D)
) ) C/7 7)) ®
Brazil Notas do
272.09 272.57| 6.000000
1 |Tesouro Nacional 217,000,000 30.65
18,533,900,299| 18,567,004,821| 2016/08/15
Serie B
Brazil Letras do 90.98 91.17
2 261,000,000 12.33
Tesouro Nacional 7,454,046,125| 7,469,694,354| 2016/07/01
Brazil Letras do 62.48 62.72
3 300,000,000 9.75
Tesouro Nacional 5,884,118,280| 5,907,189,930| 2019/01/01
Brazil Letras do 84.50 84.65
4 200,000,000 8.77
Tesouro Nacional 5,305,286,680| 5,314,452,560| 2017/01/01
Brazil Letras do 72.67 72.93
5 215,000,000 8.12
Tesouro Nacional 4,904,929,203| 4,922,138,770| 2018/01/01
Brazil Letras do 78.38 78.56
6 175,000,000 7.12
Tesouro Nacional 4,305,829,080| 4,315,771,862| 2017/07/01
Brazil Letras do 67.37 67.64
7 200,000,000 7.01
Tesouro Nacional 4,229,676,940| 4,246,690,320| 2018/07/01
Brazil Letras do 97.54 97.75
8 85,000,000 4.30
Tesouro Nacional 2,602,593,554| 2,608,143,306| 2016/01/01
Brazil Notas do
235.40 238.31| 6.000000
9 |Tesouro Nacional 18,000,000 2.22
1,330,079,680| 1,346,516,112| 2035/05/15
Serie B

43/125




EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooonn

Brazil Notas do
229.51 234.27| 6.000000
10 |Tesouro Nacional 16,000,000 1.94
1,152,711,113| 1,176,597,648| 2045/05/15
Serie B
Brazil Notas do
232.44 236.93| 6.000000
11 |Tesouro Nacional 15,000,000 1.84
1,094,486,116| 1,115,608,447| 2040/08/15
Serie B
Brazil Notas do
73.19 73.38| 10.000000
12 |Tesouro Nacional 40,000,000 1.52
919,023,864 921,434,616| 2025/01/01
Serie F
Brazil Notas do
229.53 234.69] 6.000000
13 |Tesouro Nacional 9,000,000 1.09
648,450,853 663,031,194| 2050/08/15
Serie B
Brazil Notas do
230.04 233.90] 6.000000
14 |Tesouro Nacional 9,000,000 1.09
649,891,654 660,816,315| 2055/05/15
Serie B
Brazil Notas do
272.14 272.74] 6.000000
15 |Tesouro Nacional 5,000,000 0.71
427,128,438 428,065,430| 2017/05/15
Serie B
Brazil Notas do
266.31 267.63| 6.000000
16 |Tesouro Nacional 5,000,000 0.69
417,986,101 420,046,854| 2018/08/15
Serie B
)
99.17%
99.17%
)
(
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& R EEN R SRS B Ss—RoareiE H A LG 08

o [l 16, 9805|7550 L7l | 99.3%|IEERIENN) | 11.6|Brazil Nots da Tescuro Nacionsl Serie B |2016/08/15 | 30.5%
' | B&A [ ors|mEaENN | 11.5|Brazil Letras do Tesours Nasional  |2016/07/01 | 12.3%

_’I—A-'ﬂ—.‘r... 'I'I:'Dﬂﬂ: [ [ 1.4% [ HETIL— a3y [ 2.1|Brazil Letras do Tesoure Magional :Z‘DIH./EH.-"EI [ 9.7%
&t 16| 100.0% ' mEEn Brazil Letras do Tesours Macional  |2017/01/01| B.7%
{54 10 R teg | ' Tl [N BICrazil Lotras do Tesouro Nacional  |2018/01/01 |  E.1%

u'[._ O8.6% [ - Brazil Letras do Tesours Macional -Q‘IEII..‘HI:I .00 [ T.I';
' A = |Brazil Litras do Tesouro Hacional | 2018/07/01| 7.0%

A | = |Brazu Lar.r'as do Tesaure Macional smgsor 00| 43N

BEE | 100.0%|Brazit Motas do Tesours National Secie B |2035/05/15| 294

BB [ = Brazidl Motas do Tescura Macionsl Seric B Z‘NE.J'EIEIISI 1.9%

&t oa.8%| & 1t 100.0%] & & 100.0%| & 3 81.7%

= MM R, BTN T AT,
FH i BRSSO, B R RTIRIRAL JOR, Moody's, SEP., FitchRTHH T ERAL. B RITHEEMoed 1. SEPOREHIORISERAL. RHELTLET,
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EMEEEOKE
I FICRE A FI=D2HEE A
i ™
s ¢ l
-33 28 -24.1
o i — + } — i + - i — | | " .
410 18 178 &1 9.5
-A0%
| 20065 20072F 20085E 200955 20102 20018 20025 201345 20145F 20155F
TR A AR AN NS ORI il dcr i o Y BT LS
HERRFA (A28 HEE., 20SERI0RANEETOREREELTLET.
BHOEARERDL. ERSH0R—LA-Y, EEAERSETORBLEETET.,
2
) ( 27 10 30 )
() ()
2,128,623,685 98.72
2,128,623,685 98.72
27,650,298 1.28
2,156,273,983 100.00
(D
2
) ( 27 10 30 )
) ) ()
1.5997 1.6132
1 1,319,503,896 98.72
2,110,942,111| 2,128,623,685
)
98.72%
98.72%
)
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(€©))
() () )X ) )X )
1
3,284,183,033 3,287,015,294 1.1596 1.1606
( 21 4 27
2
5,766,529,674 5,770,512,841 1.4477 1.4487
( 21 10 26
3
5,175,469,011 5,178,907,553 1.5051 1.5061
( 22 4 26
4
4,160,899,047 4,163,823,426 1.4228 1.4238
( 22 10 25
5
4,084,179,781 4,086,710,756 1.6137 1.6147
( 23 4 25
6
3,601,031,666 3,603,500,473 1.4586 1.4596
( 23 10 25
7
3,591,380,926 3,593,677,984 1.5635 1.5645
( 24 4 25
8
3,272,239,745 3,274,374,580 1.5328 1.5338
( 24 10 25
9
3,763,817,176 3,765,745,043 1.9523 1.9533
( 25 4 25
10
3,010,971,654 3,012,739,656 1.7030 1.7040
( 25 10 25
11
2,904,044,313 2,905,618,660 1.8446 1.8456
( 26 4 25
12
3,996,089,882 3,998,246,302 1.8531 1.8541
( 26 10 27
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26 10 4,162,633,400 1.9298
11 2,962,070,570 2.0079
12 2,780,927,570 1.9013
27 1 2,870,908,092 1.9757
2 2,601,435,181 1.7857
3 2,263,641,391 1.6244
13
2,534,271,245 2,535,691,894 1.7839 1.7849
27 4 27
4 2,531,517,108 1.7816
5 2,515,856,052 1.7613
6 2,535,839,074 1.7771
7 2,366,284,919 1.6760
8 2,319,293,309 1.5465
9 1,969,468,226 1.3299
14
2,138,288,149 2,139,783,841 1.4296 1.4306
27 10 26
10 2,156,273,983 1.4412

()
1 0.0010
2 0.0010
3 0.0010
4 0.0010
5 0.0010
6 0.0010
7 0.0010
8 0.0010
9 0.0010
10 0.0010
11 0.0010
12 0.0010
13 0.0010
14 0.0010
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1 16.1
2 24.9

3 4.0

4 5.4

5 135

6 9.5

7 7.3

8 1.9

9 27.4

10 12.7

11 8.4

12 0.5

13 3.7

14 19.8

©)

1 2,296,050,773 84,726,556
2 1,730,319,102 579,413,467
3 904,646,760 1,449,271,780
4 368,090,178 882,252,655
5 326,492,213 719,896,824
6 565,217,518 627,384,866
7 453,935,747 625,685,080
8 152,897,053 315,119,881
9 219,922,505 426,890,538
10 133,491,502 293,356,719
11 241,133,247 434,788,302
12 658,732,861 76,659,644
13 143,963,393 879,734,464
14 258,662,242 183,618,782

(

)

620,937,297
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€Y)

27 4 27 27 10 26
398,510,332 256,573,084
84,886,047,068 58,775,818,488
74,533,000 107,950,000
85,359,090,400 59,140,341,572
85,359,090,400 59,140,341,572
716,742,039 654,607,668
121,256,393 111,728,628
3,180,963 2,124,865
103,381,524 69,058,422
1,105,133 1,040,829
945,666,052 838,560,412
945,666,052 838,560,412
119,457,006,578 109,101,278,060
35,043,582,230 50,799,496 ,900
2,048,048,854 784,258,025
84,413,424,348 58,301,781,160
84,413,424,348 58,301,781,160
85,359,090,400 59,140,341,572
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26 10 28 27 4 28

27 4 27 27 10 26
86,294 84,507
2,663,256,539 14,891,854,580
2,663,170,245 14,891,770,073
20,002,335 15,540,467
650,076,950 505,066,414
1,105,133 1,040,829
671,184,418 521,647,710
3,334,354,663 15,413,417,783
3,334,354,663 15,413,417,783
3,334,354,663 15,413,417,783
147,909,233 117,383,754
26,757,973,640 35,043,582,230
2,339,996,124 4,531,407,237
2,339,996,124 4,531,407,237
1,230,475,911 921,279,823
1,230,475,911 921,279,823
6,208,683,373 4,070,008,055
35,043,582,230 50,799,496,900
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27 4 28
27 10 26
1.
2.
27 4 25
27 4 27 27 10 25
27 10 26
182
27 4 27 27 10 26
1. 124,669,624,249 119,457,006,578
4,728,333,549 2,520,035,966
9,940,951,220 12,875,764,484
2. 119,457,006,578 109,101,278,060
3.
35,043,582,230 50,799,496,900
26 10 28 27 4 28
27 4 27 27 10 26
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26 10 28
26 11 25

723,578,083

653,414,230
4,544,263,234

5,921,255,547 1

477.80
1,115,343,339 1
90
26 11 26
26 12 25
608,930,643
0

673,814,246
4,091,570,594

5,374,315,483 1
437.54

1,105,475,666 1
90
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498,045,838

733,191,958
2,007,897,247

3,239,135,043 1

275.83
704,587,911 1
60

27 5 26

27 6 25

592,666,391

726,998,913
1,766,812,898

3,086,478,202 1

267.21
693,038,036 1
60
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26 12 26
27 1 26

776,053,988

679,146,988
3,561,918,949

5,017,119,925 1
411.22

1,098,041,310 1
90

27 1 27
27 2 25

589,698,390

694,017,433
3,211,271,794

4,494,987,617 1
369.93

1,093,585,940 1
90
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27 6 26
271 7 27

489,405,517

719,809,689
1,633,279,651

2,842,494,857 1

250.38
681,155,211 1
60

27 7 28

27 8 25

403,131,757

724,576,991
1,414,732,551

2,542,441,299 1

226.49
673,520,744 1
60
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27 2 26
27 3 25

516,916,463

718,827,502
2,643,849,777

3,879,593,742 1
323.45

1,079,495,079 1
90

27 3 26
27 4 27

711,613,313

739,662,608
2,053,177,580

3,504,453,501 1

293.37
716,742,039 1
60

27 8 26
27 9 25

460,289,713

717,416,958
1,123,177,394

2,300,884 ,065 1

208.19
663,098,485 1
60

27 9 26

27 10 26

533,198,139

711,778,882
905,667,554

2,150,644,575 1

197.12
654,607,668 1
60
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27 4 27
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