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58
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1,248,402,351 187,260,352
1,248,402,35] 187,260,352
191,105 194,143
191,105 194,143
1,248,593,456 187,454,495

)
29 3 1
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2018 2 28

30 2 28

30 2 28
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2018 JPY

( 36,227,948,314 ) 35,037,955,151
45,970,587

( 109,778,027 ) 108,552,214

464,466,612

35,656,944,564

2,296
109,958,254
5,601,304
11,325,021

126,886,875

35,530,057,689

1 B
35,530,057,689 224,901,135,841 JPY 0.1580

AM

2018 2 28

2018 JPY

1,321,962,795

1,321,962,795

18,219,587
13,033,487
80,975,933
560,885
7,297,713
479,973

120,567,578

1,201,395,217

1,415,938,210
(9,797,800)
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1,406,140,410

(1,463,259,153)
(20,656,221)
(1,483,915,374)

(77,774,964)

1,123,620,253

AM
2018 2 28
2018 JPY
1,201,395,217

1,406,140,410
(1,483,915,374)

1,123,620,253

B (10,222,219,521)

(10,222,219,521)

B (37,046,585,150 ) 6,588,960,383

B (37,034,044,922 ) (6,471,582,971)

117,377,412

(8,981,221,856)

44,511,279,545

35,530,057,689
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2018 2 28

JPY

1 0.1979

®
0.0052
(0.0004)

0.0048

(0.0447)

1 0.1580

») 2.36%

) (0.30%)

) 2.97%

Q) NAV

®) 1

AM

2018 2 28
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2018 2 28
109,958,254
2018 2 28
2,500 US Dollar 02-Mar-18 (268,793) 266,497 (2,296)
(2,296)
AM
2018 2 28
JPY
( 1,083,145,828 )
Banque Federative du Credit Mutuel 0%
NOK 30-Apr-18 60,000,000 810,743,718 2.28
Banque Federative du Credit Mutuel 0%
NOK 22-May-18 20,000,000 270,064,325 0.76
1,080,808,043 3.04
( 2,509,930,527
)
NOK Nordea Bank 0% 16-Apr-18 185,000,000 2,500,494,284 7.04
2,500,494,284 7.04
( 3,593,076,355 ) 3,581,302,327 10.08
( 2,248,599,462
)
UsD Mizuho Bank 0% 30-Apr-18 9,000,000 956,611,849 2.69
usb Mizuho Bank 0% 29-May-18 12,000,000 1,272,976,491 3.59
2,229,588,340 6.28
( 771,456,233 )
Bank of Tokyo-Mitsubishi UFJ FRN 20-
AUD Mar-18 8,690,000 722,804,183 2.03
722,804,183 2.03
( 334,911,539 )
usD UBS AG 1.63% 12-Mar-18 3,000,000 319,850,811 0.90
319,850,811 0.90
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( 3,354,967,234
) 3,272,243,334 9.21
( 2,286,303,633
)
Australia NZ Banking Group 4.5% 22-
NZD Mar-18 1,700,000 131,156,222 0.37
NZD Toyota Finance 4.56% 17-Apr-18 7,930,000 612,388,916 1.72
NZD Toyota Finance 4.37% 30-Jul-18 6,307,000 489,745,533 1.38
AUD Toyota Finance 3.72% 22-Aug-18 4,972,000 416,294,781 1.17
NZD Westpac Banking 4.42% 21-Aug-18 7,287,000 566,884,532 1.60
2,216,469,984 6.24
( 4,007,200,327 )
usb Harvest Operations 2.125% 14-May-18 8,750,000 933,300,844 2.63
CAD Toronto Dominion Bank 2.171% 02-Apr-18 19,305,000 1,608,137,106 4.53
NZD Toronto Dominion Bank 4.25% 03-Apr-18 3,330,000 256,990,733 0.72
CAD Toyota Credit 2.8% 21-Nov-18 12,496,000 1,047,564,723 2.94
3,845,993,406 10.82
( 5,785,090,355 )
MXN Cooperatieve Rabobank 3.77% 04-Jun-18 133,090,000 745,284,033 2.10
MXN Cooperatieve Rabobank 4.79% 09-Aug-18 23,880,000 133,066,499 0.37
NZD Cooperatieve Rabobank 4.43% 16-Aug-18 13,470,000 1,047,926,594 2.95
CLP Cooperatieve Rabobank 2.35% 09-Nov-18 18,000,000,000 3,226,616,308 9.08
MXN Cooperatieve Rabobank 4.5% 20-Dec-18 4,960,000 27,227,522 0.08
NZD Toyota Motor Finance 4.28% 18-Sep-18 6,000,000 467,116,699 1.31
5,647,237,655 15.89
( 2,857,082,975 )
KRW Korea Monetary Stab 1.44% 09-May-18 8,394,000,000 826,161,881 2.32
KRW Korea Monetary Stab 1.45% 02-Jun-18 19,134,000,000 1,882,738,726 5.30
2,708,900,607 7.62
( 4,433,365,113 )
European Bank for Reconstruction
TRY Development 11% 28-Sep-18 38,550,000 1,074,752,703 3.02
European Bank for Reconstruction
TRY Development 8% 11-Oct-18 37,339,000 1,015,536,621 2.86
International Bank for Reconstruction
TRY Development 9.57% 19-Mar-18 1,900,000 53,287,648 0.15
International Bank for Reconstruction
TRY Development 9.54% 29-May-18 2,000,000 55,903,757 0.16
International Bank for Reconstruction
MXN Development 3.71% 10-Jul-18 19,210,000 107,164,534 0.30
International Bank for Reconstruction
TRY Development 9.625% 13-Jul-18 28,090,000 782,948,190 2.20
International Bank for Reconstruction
MXN Development 4% 16-Aug-18 109,780,000 610,788,673 1.72
International Finance Corporation
MXN 3.88% 26-Jul-18 13,300,000 74,048,855 0.21
International Finance Corporation
MXN 4.22% 26-Sep-18 12,940,000 71,731,087 0.20
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International Finance Corporation

CLP 2.05% 09-Nov-18 1,710,000,000 306,532,174 0.86
4,152,694 ,242 11.68

( 1,854,014,569 )
MXN General Electric 8.5% 06-Apr-18 186,000,000 1,053,383,809 2.96
MXN General Electric 8.87% 02-Jun-18 68,600,000 389,638,108 1.10
MXN JP Morgan Chase 8.12% 06-Mar-18 20,100,000 113,749,360 0.33
AUD JP Morgan Chase 4.1% 17-May-18 1,690,000 141,089,217 0.40
1,697,860,494 4.79
( 21,223,056,972 ) 20,269,156,388 57.04

( 185,373,045 )

MXN Municipality Finance 4.27% 30-May-18 16,300,000 92,229,587 0.26
MXN Municipality Finance 4.43% 27-Jul-18 15,000,000 83,532,499 0.23
175,762,086 0.49

( 525,524,173 )
TRY KFW 5.75% 22-Mar-18 16,381,000 458,162,565 1.29
458,162,565 1.29

( 3,451,926,789 )
PLN Poland Government 3.75% 25-Apr-18 110,630,000 3,463,056,179 9.75
3,463,056,179 9.75
( 858,504,179 )
AUD Korea Development Bank 4.5% 30-Apr-18 494,000 41,206,789 0.12
KRW Korea Treasury Bond 2.75% 10-Mar-18 7,900,000,000 778,075,503 2.19
819,282,292 2.31
( 5,021,328,186 ) 4,916,263,122 13.84
( 2,302,140,058
)

AUD ANZ Bank FRN 25-Jan-19 3,870,000 323,520,191 0.91
AUD Commonwealth Bank FRN 24-Apr-19 5,020,000 419,822,367 1.18
AUD National Australia Bank FRN 25-Feb-19 1,978,000 165,559,580 0.47
AUD National Australia Bank FRN 20-May-19 11,070,000 925,631,711 2.61
AUD Westpac Banking FRN 05-Mar-18 5,000,000 415,764,497 1.16
2,250,298,346 6.33

( 733,379,509 )
CAD Toronto Dominion Bank FRN 28-Mar-18 8,990,000 748,691,634 2.11
748,691,634 2.11

( 3,035,519,567
) 2,998,989,980 8.44
)(

36,227,948,314 ) 35,037,955,151 98.61

(2,296) -
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35,037,952,855 98.61

492,104,834 1.39

35,530,057,689 100.00
AUD
CAD
CLP
KRW
MXN
NOK
NZD
PLN
TRY
usb

29 10 12 30 10 12

50,791,404 38,445,180

50,791,404 38,445,180

50,791,404 38,445,180

87,793 12,923

35 29

87,828 12,952

87,828 12,952

49,884,506 37,831,073

819,070 601,155

50,703,576 38,432,228

50,703,576 38,432,228

50,791,404 38,445,180
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29 10 12 30 10 12
28 10 13 29 10 13
54,131,187 49,884,506
9,632,378 314,875
13,879,059 12,368,308
7,767,081 6,646,746
2,260,039 1,809,266
34,481,503 25,300,997
5,142,846 3,882,959
233,037 191,105
49,884,506 37,831,073
49,884,506 37,831,073
28 10 13 29 10 13
29 10 12 30 10 12
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2018 10 31

191,049,491

79,740

190,969,751

160,937,031

1.1866

38,218,612

22,385

38,196,227

37,599,634

1.0159
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809
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766 147,679

244 8,771

522 138,907

43 25,589

29 541

14 25,047

38 59
19 52
52
38 38 57
19 52
193 59 29
30 31
193 60 2018
2018 30
( )
58 59
29 31 ) ( 30 31 )
3 16,761 3 14,024
3 152

10 19
506 551
136 73
10,757 15,873
3 2,799 3 3,174
962 1,128
1,240 2,776
865 1,014
2,3 385 2,3 4,179
34,577 42,814
1 93 1 68
1 190 1 122
283 191
138 99
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138 99
11,783 14,103
23,203 25,769

60
782 490
0 0

423 489
36,253 40,854
36,674 41,144
71,252 83,959

( )

58 59

29 31 ) ( 30 31 )
589 3 3,804
4,043 5,874
7 7
91 91
3,499 3 5,124
445 651
4,229 3 4,634
1,808 2,185
538 4 788
2,077 2,286
168 198
62 4
13,517 19,813
1,259 1,316
318
1,259 1,634
14,777 21,448
17,363 17,363
5,220 5,220
5,220 5,220
34,015 39,959
34,015 39,959
672 786
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55,926 61,756
282 408
266 346
548 754

56,475 62,511
71,252 83,959

( )
58 59
28 29
29 31 ) 30 31 )

64,680 70,609
4,218 5,398
68,898 76,008
28,675 30,448
969 973

2 2
17,322 18,132
841 862
16,456 17,241
24 28

498 520
656 740
185 173
276 348

66 68

17 24

111 125
48,124 50,817
8,243 9,096
360 507
168 198
5,576 6,083
61 20
2,077 2,286
99 99

17 16

412 455
375 424
889 890
390 355

20 24

192 152
959 974
2,791 3,175
14,394 15,664
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6,380 9,526
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58 59
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19 26
1,644 1,120
1
22 1
177 79
36 41
1,899 1,272
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7
146 295
2 0

155
212
73 34
608 767
7,670 10,030
174 199
174 199
120 133
13 7
117
81
134 340
7,710 9,890
2,137 3,217

115
104 307
2,147 2.910
5,562 6,979

58 28 29 31

( )
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17,363 5,220 5,220 29,948 29,948 502 52,028

1,495 1,495 1,495

5,562 5,562 5,562

170 170

4,067 4,067 170 3,897

17,363 5,220 5,220 34,015 34,015 672 55,926
151 258 410 52,438
1,495
5,562
170
130 7 138 138
130 7 138 4,036
282 266 548 56,475

59 29 30 31

( )

17,363 5,220 5,220 34,015 34,015 672 55,926

1,036 1,036 1,036

6,979 6,979 6,979

113 113

5,943 5,943 113 5,830

17,363 5,220 5,220 39,959 39,959 786 61,756
282 266 548 56,475
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152 592
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177 376
144 677
251
61

Nikko Asset Management Europe Ltd

Nikko Asset Management Europe Ltd

587 553
Nikko Asset Nikko Asset
Management Americas, Inc. Management Americas, Inc.
546 103
58 59
( 28 ( 29
29 31 ) 30 31 )
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