EDINETOOOO
o o o {0727
Ooooooooooooooooooad

2020 21
21 2019 23 2019 10 21
11
11
03(5156)5000

1/113



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

€y

https://www.toushin._or.jp/

2/113



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

225

TOPIX

12 12

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

3/113



EDINETOOOO
O0O0000000000000000000(eoe458)
Oooooooooooobooooooad

GmbH
n GmbH

<RE=JF7>F> <NYF=TF7 K>
— nws#u;gm
R HRRSTFF (SAHER)
R o= e

| @tn~ysmD) RO
(BE~vyI22L)

&
i
T
]

SHRAE

&
i
]
%
L

4/113



EDINETOOOO
O0O0000000000000000000(eoe458)
Ooooooooooooooooonoao

Al R

@
2009 30

5/113



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

€)

- IY=TFLF
Dws Fo—rLLEREsS—o7F
| |
. IFyF
DWS FO—/ALARRET 7 (BAHER)

AT—Z (A~ vTHY)
Ba—2 (AB~woiz L) ]

- mmad | ' | smen |
F{Fx -73;«{?*%:& e ———————- Bt Y FET
A&t S EREREY (ERHEOEEEES
(ERMEOCEREES) _ (BERRESH : A% F5AT 1 -
g #—F A ERETHSSH) y,

\ -. pre——— |

g ol

DWS o 2wt 2 k2 2 GnbH
(A 3—AMEE~y LR LEREE
SRERSSHEOESR - X &ﬁﬁﬁarwﬁmmﬁmm |
OIELE BT L 2

EEat

{Eiﬂmllmmﬂu~iﬁ~—iﬂﬁmiﬁmlﬁﬁﬁﬁkﬂﬁﬁﬁﬁ-
HE% 2 U—SRHEOELLE) !

GmbH

6/113



2019 11
3,078

1985
1987
1990

1995

1996
1999

2002
2005

2019 11

60329
11 17
61,560
100

7/113

EDINETOOOO
o o o {0727
Ooooooooooooooooooad



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

@

28
28
28

8/113



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

@

20

10 13

11
12

13 12

14 10

15 11 16
16

16 11 16

17 18
18 19

19 20
20

9/113



21

22
23

24

13

16

23

13

19
14 15

14

10/113

19

20

14

14

EDINETOOOO
o o o {0727
Ooooooooooooooooooad

16



®

10

11

12

13

14

15

16

17
18

19
20
21

22
23

24

13

16

20

16

23

13

19
14 15

11

11

18

14

14

19

14

11/113

EDINETOOOO

o o o {0727

12

19

Ooooooooooooooooooad

13

10

16

16

16



Ei@eTd)
BRBESN o

EDINETOOOO
o o o {0727
Oooooooooooooooooad

L— ' W R
a—si)

AT s - RERIETF R - BRI E
kD=l a5 Fr— 1 - ERBEOHEEORE
EEEOEESOEN
+ HAES DT HR
CEOMBSEFHRE T WM o E
; AREE i
= IR
C AIA—TUREE | | e
- B OFrvY : ! ;
s JRIAVE— 5 AR SE '
§ - RERSOWT |
e ) P HoRITUADWE
Hfn0ER
Ll HAFS A2
— ay Eo4 LD
HEF—L
" r 3
v
P R -l SR

GmbH

12/113



WA EOfER

Do

b T DM

SEE

E=H)H AL Ea—

EDINETOOOO
o o o {0727
Ooooooooooooooooooad

- EREOERIZE TR Fo— ULICEBT SF v I
DR EERSMATNEERETL. #RORRRE DL T SmET
LvEY,

. Eﬁﬂ;ﬁﬁllz BT, FEEARICOLTOXRENMOER T HERE
LFT.

CERBLET. ERBREEROTHICLIY > TEIFAFOEME EE
tepkL ER#RORBERES.

s REEZhEERAHECLEA ST A= Ros A ORBETET.
S EAREBETEFOHARE Y, -2 VFOFRETVET.

il OEEPNCoNTIE., BEICHELT. DWSA A2 A2 GmbHIZ
RS SERF—L~ERETNFET.

s EMATERAAFS /- B TR BLT LF—LA 2 DERIC
DWTHAF T A BREFIGELDF oI EITET .

EFFHEEETIE. SOF FOERARAE AR T HELLIC. YA EERD
HRP I FEOE—EFIZONTLE a—2iTLET.

¢ A A A e D O =l AT =BT HAE S MR R
PERLOEBTAFAFICOLTEFAETLET.

13/113



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

Q)
20

14/113



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

[INEFHAeE(CRAT SEEEIA]

® SicEld. FRECHESEELD, HEEROREENSELONETOT, HEEIEZHONSE, €0
RS, BEEMRITFADET,

SRERTARSD
HIONDA A2

O DEEE. FREEPICRELZNE (EEEREOESFNSETFHES =IORNEE) EBX TEHLD
Na\eheabEd, ToEs, SHARHORESEHEINMARELEAT RIS SCanET,
Fhe, S oRER HTLEHBERMCETS D 72 FORSEERTEOTE>EDEE A,

MR CRELERSEBATEL DN SRS

HMRAErSBEEEL LR LICIES mRERNB SR EREL FRLICIES

10,550
il FFEE
10,500 L SEis 10,500/
100M
*EH S, l'D,q-DDF:.l
10,450M T T
* 450 +B0M
(@D+@) 10,300/
&
(@+ @i
—_— —_— _ —_— T
C> > - >
HIHEREE YEEREH LHREH AIHAREE YEREE LEERE
SHECH] S SHECHD sl
* SR = SOFE RS L. = SRR » SRR = BOFIE LA L # SRR
500 450 5007 420/

UEE) icFisEnid, CRERE R ok LB SR U E N TR O i s SUENSE O D i N T S R N R R T
i, AT CETE. SiiMEErSEDnET.

% FRIE A—SThED, ERoSRairEEHE Rl T S t0TEEDFRAOTIEE T =1L,

| @ EEE T 7 L FOREERC L o T, SEcED—aFEEEE0,. ERNICIT a0 —SRAE LICIHS T S5E |
BEDET, T7FHHFROCERMURICLD., AREES DERMERE L Do ESERIET Y.

AEEO—EHNcEO—ELRLICHYT 5188 AEEOEEN TEO—ELRLICIHYT 5188

o | ERRERE | ekt (WS

~|EE | = smEnck . [rruEs
< FO—EHLRL & ~ | USRI ELE)

» R, O . -
1 EHD gfﬁg EREALD L A e
Huisdiua fauind g-i. {Er; E,Eix HniS{EER Hihik
_ RE (R _ LR

(SHERI =) @R | EbaaIREEERL & (i#ERIc) =
HOET. Leoiiliran

BEMRLE - ERTE (EEES0IF 2 RO ' EESESrSOaiE T .

ﬁ;ﬁ]ﬂﬁ% ¢ AR FTESSHrSORESTT, HEEOREECERTHY. RHRLES (WSS OlRZSHEL LET,

15/113



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

®

10

10 20

236

341

16/113



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

17/113



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

18/113



10

19/113

EDINETOOOO
o o o {0727
Ooooooooooooooooooad

10 20



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

20/113



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

21/113



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

100 50
130

130

22/113



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

€))

23/113



EDINETOOOO
O0O0000000000000000000(eoe458)
Oooooooooooobooooooad

10

37

@

HERREEFS

24/113



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

UI7 2 FOFRHBBERERUDE HBIO7 2 FEARNBEEISA
SEIREEEMBADHRE *1 2 EDERIMTFROLLE *1H374
(20144128 ~2019%11A) (20144F12A~2019411A)
AJ—2 Ad—2A
1{;?% I F FOEMREE () T T O 1 R tEJ{'éhg EJ FEHE (] EN il
15,000 60 g0
12,500 40 40 L TR
10,000 o 8.1 164 193
10.2 5.5 [ .
7,500 a a "1.2 H * “2-1
5,000 20 -2 79 0 s
asg  -17.5 -174
2,500 -4 -a0 -27.4
14125 155128 165128 17128 185128 195118 HIFLE Bk EAES RGN DRDR GETM AR
Bd—X Bd—X
1{;?%00 HIPL FOEE () HRATERESED () (%) QEJ @  eEkE U
15,000 60 60
12,500 a0 40 aLe 34y 372
10,000 20 2 81 E H 164 10.3
5 9.3 &
7,500 0 o "2.1 N
5,000 30 -an  -132 -0 -12.3
; -17.5 -17.4
2,500 a0 -4 20 274
14126 155128 165128 17FI12E 185128 1951178 HI2FFE B EAEG ARG SRIR  GaDN SRER
1l FHEERZSF. ERFCETIELISEHOMEEELWET, 46, S0F7FoFERERR. Rs

2

3

54

(WS EERELEEOELTHELTSD, ENoRBE@HCE OV THELESEMMEE LIRS
wans0ET,

HicEFIYRBEGIRORERR. SRFOBEERZRLTEHDET, BE, SRS (RSE) EERELZED
ELTHALTSD, ERoBRMRH:RLIBSHTEDET,
EEL, BEEOSRETOROIFRCDOEELTREBRERSE—- LR THEOET,

20144128 ~20196 11 BOSEMOEMMEROTIOE - BAE - BVMEE. 477> KETHOLEN
HEESSAICDVTERLIEEDTY,

E@/EISIOEMINToEED T,
B HE:TOPI X (BYiAd)
SR MSC I O « 4 2Fud2 (Sidd. A~—=2)
REMK: MSCIIX—S2 - I—FyW - 12Fu oA (R%iAd, A~s—2)
E+E{#: NOMURA-BP 1E#R
SHEREWR: FTS EYREM w22 (B<BE A~—2)
SREEMA : J PEILHZ - HI S - B - A o Fw I - TI7 =4 - =5 - 0=l -
HAIN=2DFF (A—2)
(F1) TATOEEISANYD 7 FORENREEBEDEREA,
(F2) SEEE. TEEE. SHERERUTEERREOERE. 88~vIRLCESBEERTELT.
AEELTESDEY.

25/113



EDINETOOOO
o o o {0727
Oooooooooooooooooodad

SEEISSAOEMICDOVT

- TOP L X (EELHESEL) (2. GBS ERIESES|IFr (BT [EEE] &VwnET. ) OFBRETED,
COENORL, SEOLE, IESEaRENCMT I TATOERNZ, BEIESAELTVET., BRI,
TOPI XOEYELCIILEDHRTOEE, TOPI XOBHELCZEEOELERZEITOP I XOEE
OEBS L ZERACELETITIERESLTLET,

CMESCIO9H - A FwIARIMSCIIVN—224 - F—4wW . A 2Fwa30E, MSCIa29

(IF TMSCI] EVWAET, ) FFERTIENTY. BERCHMTIEEE. DNHEETOB—0E
FizMsCIiCwmLET, E. MSC I IZEEHORABEEE T EANREULETESILTIEFEHLT
WET,

-NOMURA-BP {3, FHESELSHALELTUVSERT, TOAMEEEZOME—DOER 2854+
EugderticwELET, 08, BRESESNSHEINOMURA-BP I ERAVLWTITONERKIFT - F
Ty b WRIA L RESSHOBERFER - -2 T L—IoBEEEALER AL

- FTS ERENE-1>Fv7Z (BB<B4&) &, FTSE Fixed Income LLCICENEExhounSiagETd,
FEHESICHM T SEEE. MeRtE T oM —t)oiERZ. FTSE Fixed Income LLCICWM LT,

CAPENLHZ - AN A R s ATl - IT9—2A0 - e . J0-)UL - F4)0—-22
7-f Fi$. JPMorgan Chase & Co.0F&#HTHS)P Morgan Securities LLC (LIF [.RMorgan] &Ly
=Y, ) MRBTIAS Ty IATED,. TOEFERCAMFREEXETCWELET, 1P Morgan
F., IPENLLH -H AP - R AT I - IV F—ww - 0= - F1)1—
LI7P FRUEOE TS oy df8BndoiEtoass, ESREEsEROBNTI PEILG - 4
AR B A T - IV=200 =y 0= - F 1 =5T 7 RRUTOH
Joa T A ERENSAHRTEOE IV ESBRICOVT S, Bl B, FEEERTIEOTIRS
DEEA. LP Morganid, EEEEEMEL JZAERTOEOAOEEOEEERZIZ I PEILA - HIU
Aok M B A TFuw I - IS4 F=4rww 0=l « 4= D74 FRUFROE DT
o w2 MESHE RO D A =V L ACERTSEOCMLT. ASEREZEERC. FHEEZE
B THEOTIEEDER A

(¢))
3.3 3.0
@
(©))
1.584
1.44

0.70

0.70

0.04

GmbH

26/113



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

Q)

0.10
10

27/113



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

®

()
)
2019 11
20.315 15.315
20.315 15.315
20.315 15.315
NISA NISA

15.315

28/113



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

29/113



EDINETOOOO
o o o {0727
Ooooooooooooooooooad

(€))
(2019 11 29 )
67,189,315,317 100.91
( ) — 607,467,761 0.91
( ) 66,581,847,556 100.00
(2019 11 29 )
15,149,695,904 100.11
( ) — 16,971,584 0.11
( ) 15,132,724,320 100.00
(2019 11 29 )
1,486,103,899 1.39
689,387,465 0.64
469,037,699 0.44
2,971,789,633 2.77
1,006,716,571 0.94
422,900,066 0.39
884,859,272 0.83
1,118,311,788 1.04
1,204,992,680 1.12
3,178,455,820 2.97
13,432,554,893 12.54
57,767,654,646 53.91
2,536,977,112 2.37
193,236,450 0.18
2,627,646,995 2.45
3,750,193,322 3.50
3,618,549,635 3.38
9,574,288,845 8.93
2,885,925,722 2.69
326,198,422 0.30
2,292,528,651 2.14
1,125,397,417 1.05
425,389,425 0.40
619,737,093 0.58
250,465,430 0.23
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1,063,762,112 0.99
890,498,459 0.83
315,404,615 0.29
615,547,522 0.57
90,879,401,873 84.81
( ) | — 2,848,082,908 2.65
( ) 107,160,039, 674 100.00
(@)
< ( )>
(2019 11 29 )
() ) () ) ()
1 34,073,388,771|1.9506/66,463,795,716{1.9719|67,189,315,317|100.91
< >
(2019 11 29 )
100.91
100.91
< ( )>
(2019 11 29 )
() ) () ) ()
1 7,682,791,168|1.9506/14,986,171,130]1.9719|15,149,695,904/100.11
< >
(2019 11 29 )
100.11
100.11
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BRKHEC
6.25%
10/15/37

20,000,000

14,070.

24

2,814,048,600

15,457.

91

3,091,582,223

6.25

2037/10/15

2.

89

DUK 6.4%
06/15/38

16,000,000

14,624.

94

2,339,991,245

16,089.

54

2,574,326,938

6.4

2038/6/15

2.

40

KMI' 6.95%
01/15/38

17,800,000

13,537.

78

2,409,725,089

14,211.

24

2,529,601,916

6.95

2038/1/15

2.

36

TRPCN
7.625%
01/15/39

14,000,000

14,784.

46

2,069,825,050

16,277.

76

2,278,887,442

7.625

2039/1/15

2.

13

BRKHEC 3.5%
02/01/25

19,500,000

11,182.

35

2,180,558,437

11,577.

97

2,257,704,563

3.5

2025/2/1

2.

11

D 7%
06/15/38

13,610,000

14,280.

29

1,943,547,664

15,353.

45

2,089,605,027

2038/6/15

1.

95

ONCRTX
5.25%
09/30/40

13,000,000

13,014.

19

1,691,845,241

14,257.

48

1,853,472,535

5.25

2040/9/30

1.

73

ED 4.45%
03/15/44

14,000,000

11,525.

93

1,613,630,357

12,890.

28

1,804,639,452

4.45

2044/3/15

1.

68

ENGIFP
2.875%
10/10/22

15,020,000

10,976.

55

1,648,678,329

11,145.

73

1,674,089,548

2.875

2022/10/10

1.

56

10

ETP 6.5%
02/01/42

13,000,000

12,246.

06

1,591,988,970

12,809.

64

1,665,253,933

6.5

2042/2/1

1.

55

11

EOANGR
6.375%
06/07/32

8,000,000

19,510.

90

1,560,872,460

20,551.

27

1,644,101,640

6.375

2032/6/7

1.

53

12

EOANGR
6.65%
04/30/38

11,000,000

13,467.

11

1,481,382,672

14,936.

31

1,642,994,628

6.65

2038/4/30

1.

53

13

TAQAUH
4.375%
04/23/25

13,495,000

11,283.

25

1,522,675,360

11,801.

14

1,592,564,631

4.375

2025/4/23

1.

49

14

ETP 5.2%
02/01/22

13,700,000

11,492.

07

1,574,414,560

11,496.

78

1,575,059,978

5.2

2022/2/1

1.

47

15

PPL 5.125%
11/01/40

10,640,000

12,900.

89

1,372,655,565

13,845.

26

1,473,135,897

5.125

2040/11/1

1.

37

16

ORSTED
4.875%
01/12/32

7,850,000

17,734.

29

1,392,142,059

18,626.

27

1,462,162,779

4.875

2032/1/12

1.

36

17

SO 4.3%
03/15/42

11,000,000

10,932.

99

1,202,629,164

12,083.

93

1,329,232,331

4.3

2042/3/15

1.

24
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18 EPD 5.95% | 9,000,000/13,023.72|1,172,135,329|13,971.31|1,257,417,929| 5.95| 2041/2/1|1.17
02/01/41
19 DTE 3.65% [10,370,000(11,278.93|1,169,625,980|11,614.01|1,204,373,600| 3.65| 2024/3/15|1.12
03/15/24
20 D 3.15% 10,000,000(10,888.07|1,088,807,280|11,450.88|1, 145,088,252 3.15| 2026/1/15/1.07
01/15/26
21 PEG 3.8% 9,300,000{10,879.96|1,011,836,778[12,214.73[1,135,970,340| 3.8| 2043/1/1|1.06
01/01/43
22 KOHNPW 3%  [10,000,000(10,940.11(1,094,011,380(11,183.11|1,118,311,788| 3| 2022/9/19|1.04
09/19/22
23 1BESM 6,200,000(17,606.28|1,001,589,453[17,611.93|1,001,940,249(7.375| 2024/1/29|1.02
7.375%
01/29/24
24 STEDIN FRN | 8,500,000/12,570.90|1,068,526,887|12,681.24|1,077,905,774| 3.25 —|1.01
PERPETUAL
25 DUK 4.8% 8,000,000[11,799.30| 943,951,431(13,224.54(1,057,963,949| 4.8|2045/12/150.99
12/15/45
26 SRE 3.15% | 9,000,000(10,924.78| 983,230,772|11,489.55(1,034,060,148| 3.15| 2024/9/15/0.96
09/15/24
27 CEZCP 7,531,000(11,955.73| 900,386,403(13,367.63|1,006,716,571(5.625| 2042/4/3|0.94
5.625%
04/03/42
28 ENELIM 6,000,000(16,277.23| 976,634,292[16,596.80| 995,808,102|5.625| 2027/6/210.93
5.625%
06/21/27
29 EOANGR 7,470,000(12,546.18| 937,199,915(13,179.28| 984,492,298|1.625| 2029/5/220.92
1.625%
05/22/29
30 EVRG 5.3% | 7,000,000(12,611.27| 882,789,341|14,058.30 984,081,067| 5.3| 2041/10/1/0.92
10/01/41
>
(2019 11 29 )
12.54
84.81
97.34

33/113



®

EDINETOOOO

o o o {0727
Ooooooooooooooooooad

1
2 (2010 4 20 ) 3,276 3,287 1.0773 1.0808
3 (2010 10 20 ) 5,667 5,684 1.1105 1.1140
4 (2011 4 20 ) 13,125 13,174 1.0548 1.0588
5 (2011 10 20 ) 25,423 25,518 1.0702 1.0742
6 (2012 4 20 ) 64,222 64,460 1.0785 1.0825
7 (2012 10 22 ) 82,246 82,542 1.1101 1.1141
8 (2013 4 22 ) 105,851 106,235 1.1016 1.1056
9 (2013 10 21 ) 111,315 111,739 1.0482 1.0522
10 (2014 4 21 ) 107,163 107,569 1.0561 1.0601
11 (2014 10 20 ) 115,941 116,377 1.0630 1.0670
12 (2015 4 20 ) 129,008 129,493 1.0641 1.0681
13 (2015 10 20 ) 122,055 122,550 0.9853 0.9893
14 (2016 4 20 ) 108,239 108,680 0.9824 0.9864
15 (2016 10 20 ) 107,471 107,903 0.9957 0.9997
16 (2017 4 20 ) 110,957 111,420 0.9599 0.9639
17 (2017 10 20 ) 106,873 107,321 0.9540 0.9580
18 (2018 4 20 ) 98,334 98,768 0.9063 0.9103
19 (2018 10 22 ) 80,800 80,986 0.8689 0.8709
20 (2019 4 22 ) 70,753 70,913 0.8857 0.8877
21 (2019 10 21 ) 66,990 67,137 0.9164 0.9184
2018 11 76,889 — 0.8549 —
12 75,183 — 0.8555 —
2019 1 71,850 — 0.8658 —
2 71,336 — 0.8721 —
3 71,956 — 0.8894 —
4 70,759 — 0.8888 —
5 70,178 —_ 0.8914 —
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6 69,903 — 0.9085 —

7 69,022 — 0.9134 —

8 68,513 — 0.9355 —

9 67,679 — 0.9233 —

10 66,870 — 0.9163 —

11 66,581 — 0.9170 —

1

2 (2010 4 20 ) 583 585 1.0254 1.0294
3 (2010 10 20 ) 745 749 0.9360 0.9400
4 (2011 4 20 ) 1,866 1,874 0.9218 0.9258
5 (2011 10 20 ) 1,650 1,658 0.8507 0.8547
6 (2012 4 20 ) 3,883 3,900 0.9014 0.9054
7 (2012 10 22 ) 4,290 4,304 0.9010 0.9040
8 (2013 4 22 ) 9,150 9,183 1.1175 1.1215
9 (2013 10 21 ) 14,489 14,543 1.0680 1.0720
10 (2014 4 21 ) 16,326 16,384 1.1397 1.1437
11 (2014 10 20 ) 20,999 21,070 1.1726 1.1766
12 (2015 4 20 ) 27,891 27,980 1.2514 1.2554
13 (2015 10 20 ) 24,976 25,060 1.1918 1.1958
14 (2016 4 20 ) 22,212 22,293 1.0871 1.0911
15 (2016 10 20 ) 20,510 20,590 1.0289 1.0329
16 (2017 4 20 ) 19,760 19,835 1.0526 1.0566
17 (2017 10 20 ) 20,064 20,136 1.1197 1.1237
18 (2018 4 20 ) 17,971 18,040 1.0419 1.0459
19 (2018 10 22 ) 16,481 16,546 1.0206 1.0246
20 (2019 4 22 ) 15,374 15,434 1.0299 1.0339
21 (2019 10 21 ) 15,018 15,076 1.0312 1.0352
2018 11 16,045 — 1.0091 —

12 15,604 — 0.9884 —

2019 1 15,314 — 0.9862 —

2 15,380 — 1.0098 —

3 15,538 — 1.0257 —

4 15,420 — 1.0290 —

5 15,060 — 1.0079 —

6 15,088 — 1.0173 —

7 14,950 — 1.0235 —

8 14,929 — 1.0258 —

9 15,142 — 1.0250 —

10 15,001 — 1.0350 —

11 15,132 — 1.0384 —
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2 2009 10 21 2010 4 20 0.0210

3 2010 4 21 2010 10 20 0.0210

4 2010 10 21 2011 4 20 0.0235

5 2011 4 21 2011 10 20 0.0240

6 2011 10 21 2012 4 20 0.0240

7 2012 4 21 2012 10 22 0.0240

8 2012 10 23 2013 4 22 0.0240

9 2013 4 23 2013 10 21 0.0240

10 2013 10 22 2014 4 21 0.0240
11 2014 4 22 2014 10 20 0.0240
12 2014 10 21 2015 4 20 0.0240
13 2015 4 21 2015 10 20 0.0240
14 2015 10 21 2016 4 20 0.0240
15 2016 4 21 2016 10 20 0.0240
16 2016 10 21 2017 4 20 0.0240
17 2017 4 21 2017 10 20 0.0240
18 2017 10 21 2018 4 20 0.0240
19 2018 4 21 2018 10 22 0.0140
20 2018 10 23 2019 4 22 0.0120
21 2019 4 23 2019 10 21 0.0120
2 2009 10 21 2010 4 20 0.0240

3 2010 4 21 2010 10 20 0.0240

4 2010 10 21 2011 4 20 0.0240

5 2011 4 21 2011 10 20 0.0240

6 2011 10 21 2012 4 20 0.0240

7 2012 4 21 2012 10 22 0.0210

8 2012 10 23 2013 4 22 0.0210

9 2013 4 23 2013 10 21 0.0240

10 2013 10 22 2014 4 21 0.0240
11 2014 4 22 2014 10 20 0.0240
12 2014 10 21 2015 4 20 0.0240
13 2015 4 21 2015 10 20 0.0240
14 2015 10 21 2016 4 20 0.0240
15 2016 4 21 2016 10 20 0.0240
16 2016 10 21 2017 4 20 0.0240
17 2017 4 21 2017 10 20 0.0240
18 2017 10 21 2018 4 20 0.0240
19 2018 4 21 2018 10 22 0.0240
20 2018 10 23 2019 4 22 0.0240
21 2019 4 23 2019 10 21 0.0240
2009 10 21 2010 20 2.7
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3 2010 4 21 2010 10 20 5.0
4 2010 10 21 2011 4 20 2.9
5 2011 4 21 2011 10 20 3.7
6 2011 10 21 2012 4 20 3.0
7 2012 4 21 2012 10 22 5.2
8 2012 10 23 2013 4 22 1.4
9 2013 4 23 2013 10 21 2.7
10 2013 10 22 2014 4 21 3.0
11 2014 4 22 2014 10 20 2.9
12 2014 10 21 2015 4 20 2.4
13 2015 4 21 2015 10 20 5.1
14 2015 10 21 2016 4 20 2.1
15 2016 4 21 2016 10 20 3.8
16 2016 10 21 2017 4 20 1.2
17 2017 4 21 2017 10 20 1.9
18 2017 10 21 2018 4 20 2.5
19 2018 4 21 2018 10 22 2.6
20 2018 10 23 2019 4 22 3.3
21 2019 4 23 2019 10 21 4.8
2 2009 10 21 2010 4 20 0.7
3 2000 4 21 2010 10 20 6.4
4 2010 10 21 2011 4 20 1.0
5 2011 4 21 2011 10 20 5.1
6 2011 10 21 2012 4 20 8.8
7 2012 4 21 2012 10 22 2.3
8 2012 10 23 2013 4 22 26.4
9 2013 4 23 2013 10 21 2.3
10 2013 10 22 2014 4 21 9.0
11 2014 4 22 2014 10 20 5.0
12 2014 10 21 2015 4 20 8.8
13 2015 4 21 2015 10 20 2.8
14 2015 10 21 2016 4 20 6.8
15 2016 4 21 2016 10 20 3.1
16 2016 10 21 2017 4 20 4.6
17 2017 4 21 2017 10 20 8.7
18 2017 10 21 2018 4 20 4.8
19 2018 4 21 2018 10 22 0.3
20 2018 10 23 2019 4 22 3.3
21 2019 4 23 2019 10 21 2.5

Q)
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2 2009 10 21 2010 4 20 1,056,475,644 226,543,443
3 2000 4 21 2010 10 20 2,966,329,267 904,669,699
4 2010 10 21 2011 4 20 9,673,542,140 2,333,913,405
5 2011 4 21 2011 10 20 14,715,684,744 3,403,423,536
6 2011 10 21 2012 4 20 41,920,115,272 6,127,554,785
7 2012 4 21 2012 10 22 45,292,213,059 30,747,709,483
8 2012 10 23 2013 4 22 54,821,990,726 32,826,472,060
9 2013 4 23 2013 10 21 33,992,772,169 23,886,123,705
10 2013 10 22 2014 4 21 15,970,648,628 20,691,714,554
11 2014 4 22 2014 10 20 24,731,911,070 17,140,067,220
12 2014 10 21 2015 4 20 29,757,915,662 17,581,814,079
13 2015 4 21 2015 10 20 21,921,037,551 19,285,103,066
14 2015 10 21 2016 4 20 10,711,874,799 24,415,353,320
15 2016 4 21 2016 10 20 21,105,032,153 23,343,864,827
16 2016 10 21 2017 4 20 23,021,998,559 15,363,124,837
17 2017 4 21 2017 10 20 12,262,962,665 15,828,803,228
18 2017 10 21 2018 4 20 9,096,934,751 12,627,671,903
19 2018 4 21 2018 10 22 2,752,476,678 18,262,410,264
20 2018 10 23 2019 4 22 1,739,625,555 14,840,530, 866
21 2019 4 23 2019 10 21 4,375,623,677 11,156,904,979
2 2009 10 21 2010 4 20 150,810,452 53,432,530
3 2010 4 21 2010 10 20 244,469,735 16,229,247
4 2010 10 21 2011 4 20 1,297,813,407 69,678,825
5 2011 4 21 2011 10 20 335,369,469 419,749,295
6 2011 10 21 2012 4 20 2,948,839,921 581,076,200
7 2012 4 21 2012 10 22 1,968,497,746 1,515,322,864
8 2012 10 23 2013 4 22 7,071,470,192 3,644,713,332
9 2013 4 23 2013 10 21 8,395,302,440 3,016,223,364
10 2013 10 22 2014 4 21 7,170,632,876 6,412,627,352
11 2014 4 22 2014 10 20 7,733,756,635 4,151,244,375
12 2014 10 21 2015 4 20 11,144,407,009 6,763,826,052
13 2015 4 21 2015 10 20 3,767,097,366 5,098,560,536
14 2015 10 21 2016 4 20 2,825,497,789 3,350,763,397
15 2016 4 21 2016 10 20 2,149,809,767 2,647,322,270
16 2016 10 21 2017 4 20 2,957,987,169 4,118,203,460
17 2017 4 21 2017 10 20 1,834,240,822 2,687,766,597
18 2017 10 21 2018 4 20 1,213,342,714 1,885,624,089
19 2018 4 21 2018 10 22 1,064,561,316 2,163,644,384
20 2018 10 23 2019 4 22 732,415,281 1,953,723,455
21 2019 4 23 2019 10 21 1,240,969,848 1,604,529,913
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EiEH : 20198118298

B (RER - BT E DR 2009/11/27~2019/11/29)  DEEODIHERE
A—=2 AJd—2A
) e wanem (&) IEAMGREIEM () ——ABAD () (@) 1FASED, #WElRT |
. ! 2019F11H 20M
15,000 1,200 2019££10H 20M
- 20194 94 20/ |
S B 2019% 8A 20/
10,000 2019 7H 20M
o _ _ - 1 240M
Tooy27  LYIYIE 131127 1S/1127 131127 19/11/29 4,520M
BJ—2X BJ1—A
() KA (5 SEEMERENEN (5 —— WREN %) () 15 Dgfﬂu._m
Aot 00 20195F11H 408
15,000 20195F10H 40M
2019 9H 404
el 20194 8H 40/
10,000 2019% 78 40M
7,500 : - o STl 480H
Too11/27  1U11/28 131027 15/11/27 1711027 1911739 [ RRTERRAT 4,900H
w1 HEAEMERCHEE . EREmEEEOoEifiTR s L TEDEY.

w2
2d, HREEEITEEREERL. Y5 J0RaICH T SEEMERC

FREESEEEMRORIFE. ShE (RIE) EBRELEEOLLTHRLTEDET,
SDETEMELTEDET.

EEL. LRMSEMPOARENORDI F 2 FICDEEL TEERMERE WG > TRRENTHDET.

FELREEDORR
i e ?ﬁl_’:}T:" ﬁ[:ﬁt’jﬂa}
N =27 2 BICH T DEAM LA 1088 2=TFRIMRLH
FEiTIR HIAE MEE GHEE 6B A EE G AR H# (%)

T3 FAUN WF) USD 2037/10/15 6.250 A+ 2.9 ®hH 56.8
2 Fa1-0.1F13—.J0U8 7AUH @h USD 2038/6/15 6.400 A+ 2.4 HA 14.8
3 BA-BUeTE~ ML PAUA B USD 2038/1/15 6.950 BBB 2.4 AR, O 257
4 RS !H:"‘-f.zx hi4¥ #5Z USD 2039/1/15 7.625 A- 2.1
5 [iO5p- )Mo <TH- PAUS @D USD 202521 3.500 A- 21

6 RS—dA>-T+S— FAUH WH USD 2039/6/15 7.000 BBB+ 1.9 #1 ﬁ’$$m1§£%
7 A= IR FUNU= PRUL B USD X | 5.250 A+ 1.7 BEALTENET,

8 Tk 1) PAUS WD USD Myﬁ 450 VA= 17 e

9§ x> ~ J3UA WhH USD 2022/10/10 2.875 A 1.6 e Gy
10 TH-«h5ATr= b= J?JUJJ]“_M USD 2042/2/1 6.500 BBB- 1.6
FERINZEDHERS

A=A

30%

e L e R S8

3g 60 73 6.7 55 4,
(i
=16 o S
L s T e

200 JOE 201 NOPE 0L LN MUGE X0hE MLME NS

HIE J000E JOLE AOLHEY 200148 0158 200G 0ME OB OFHY

1l FMEEOHERE, SECE (RSN E/RELTE0LLTHRELTEDET.

#2 2019FFIBFEFETOMETEERRLTEDET,
#3I HIFPICALFV—2EBOFEEA.

(F1) LRRIZAEDENTHD.

FROTFAERSERIISL < ITETIEOTEHDERA.

((£2) MIOMAREHNT. EREHOR—LA—ZTHMRENTEDET.
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03-5156-5108

https://funds.dws.com/jp/

®

03-5156-5108

https://funds.dws.com/jp/
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03-5156-5108

https://funds.dws.com/jp/
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20

(2019 4 22 )

21

(2019 10 21 )

75,822 29,967,585
72,590,408, 774 68,267,381,575
72,590, 484,596 68,297,349,160
72,590, 484,596 68,297,349,160
1,364,141,899 850,969,109
159,772,313 146,209,750
207,698,579 215,074,807
2,784,587 2,503,465
97,460,646 87,621,233

82

4,675,754 3,983,751
1,836,533,778 1,306,362,197
1,836,533,778 1,306, 362,197

79,886,156,553

9,132,205,735
5,599,502,182

73,104,875,251

6,113,888,288
4,890,943,699

70,753,950,818

66,990,986,963

70,753,950,818

66,990,986,963

72,590,484,596

68,297,349,160
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O
20 21
( 2018 10 23 ( 2019 4 23
2019 4 22 ) 2019 10 21 )
2,824,208,059 2,162,125,841
56,877,391 1,680,750,047
2,881,085,450 3,842,875,888
5,309 10,413
16,006,278 14,892,119
560,219,689 521,224,103
4,675,754 3,994,551
580,907,030 540,121,186
2,300,178,420 3,302,754,702
2,300,178,420 3,302,754,702
2,300,178,420 3,302,754,702
10,715,981 62,768,216
12,186,450, 727 9,132,205,735
2,002,089,667 1,047,079,426
2,002,089,667 1,047,079,426
224,987,897 364,176,756
224,987,897 364,176,756
1,012,319,217 904,571,709

9,132,205,735

6,113,888,288
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®3)
( )
1.
2.
3.
2019 10 20
2019 10 21
(
20 21
(2019 4 22 ) (2019 10 21 )
1. 79,886, 156,553 73,104,875, 251
2.
9,132,205,735 6,113,888,288
3.1 0.8857 0.9164
a (8,857 ) (9,164 )
( )
20 21
( 2018 10 23 ( 2019 4 23
2019 4 22 ) 2019 10 21 )
1. 0.2

50/113



EDINETOOOO

o o o {0727
ooooodooodnoooooodd

11

(@

12

(@

1

a

2

3

4

112 (2018 10 23 2018
20 )

(154,350,075 )
(1,303,664,805 )
(6,364,175,889 )

7,822,190,769 (1
864 ) 181,056,041

20 )
113 (2018 11 21 2018
20 )

(200,893,278 )
(1,305,742,465 )
(6,154,783,008 )

7,661,418,751 (1
866 ) 176,763,323

20 )
114 (2018 12 21 2019
21 )

(142,359,465 )
(1,251,754,754 )
(5.857,577,792 )

7,251,692,011 (1
863 ) 167,893,887

20 )
115 (2019 1 22 2019
20 )

(212,684,392 )
(1,233,642,807 )
(5,697,120,387 )

7,143,447,586 (1
869 ) 164,262,401

a 20 )
116 (2019 2 21 2019
20 )

(167,738,864 )
(1,247,125,673 )
(5,660,800,101 )

7,075,664,638 (1
870 ) 162,571,252

a 20 )
117 (2019 3 21 2019
22 )

(224,201,755 )
(1,259,816,350 )
(5,535,072,740 )

7,019,090,845 (1
878 ) 159,772,313

a 20 )

118 (2019 4 23
5 20 )

2019

(161,798,665 )
(1,260,038,952 )
(5.524,304,258 )

6,946,141,875 (1
879 ) 158,020,165

¢! 20 )

119 (2019 5 21
6 20 )

2019

(204,139,914 )
(1,277,832,776 )
(5.367,131,693 )

6,849,104,383 (1
885 ) 154,665,677

a 20 )

120 (2019 6 21
7 22 )

2019

(197,968,826 )
(1,297,305,145 )
(5.256,300,373 )

6,751,574,344 (1
891 ) 151,387,805

a 20 )

121 (2019 7 23
8 20 )

2019

(182,162,306 )
(1,297,354,884 )
(5,150,729,710 )

6,630,246,900 (1

896 ) 147,885,883
a 20 )
122 (2019 8 21 2019
9 20 )

(112,572,400 )
(1,381,732,109 )
(5,037,784,666 )

6,532,089,175 (1

892 ) 146,402,429
a 20 )
123 (2019 9 21 2019
10 21 )

(113,064,435 )
(1,454,870,626 )
(4,924,089,014 )

6,492,024,075 (1
888 ) 146,209,750

a 20 )
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2019 10 21 )

20
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)
20 21
(2019 4 22 ) (2019 10 21 )
1,062,805,836 795,845,090
1,062,805,836 795,845,090
20 (2019 4 22 )
)

) ) )
48,364,193,193 49,439,622,355 1,075,429,162
17,031,153,863 17,302,904,453 271,750,590

6,595,747,433 6,612,709,580 16,962,147
71,991,094,489 73,355,236,388 1,364,141,899
21 (2019 10 21 )

)

) ) )
46,833,379, 504 47,168,021,914 334,642,410
14,422 ,009,598 14,705,136,903 283,127,305

5,752,729,142 5,985,928,536 233,199,394
67,008,118, 244 67,859,087,353 850,969,109

2)

D
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(
20 21
(2019 4 22 ) (2019 10 21 )

(D) ()
92,987,061,864 79,886,156,553
1,739,625,555 4,375,623,677
14,840,530,866 11,156,904,979

C))
)
)

()
35,059,255,123 68,267,381,575
35,059,255,123 68,267,381,575

(©) )
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20

(2019 4 22 )

21

(2019 10 21 )

26,980,262 5,203,924
15,476,787,308 15,111,027,951
15,503,767,570 15,116,231,875
15,503,767,570 15,116,231,875

59,711,529 58,257,289

46,903,501 18,985,047

601,777 558,271

21,062,107 19,539,531

73 14

947,971 867,048
129,226,958 98,207,200
129,226,958 98,207,200
14,927,882,389 14,564,322,324
446,658,223 453,702,351
2,375,277,704 2,129,742,753
15,374,540,612 15,018,024,675
15,374,540,612 15,018,024,675
15,503,767,570 15,116,231,875
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O

20 21

2018 10 23

2019 4 23

4 22 ) 2019 10 21 )
616,758,802 481,605,437
616,758,802 481,605,437
1,646 1,845
3,378,384 3,237,458
118,243,450 113,310,766
947,971 867,048
122,571,451 117,417,117
494,187,351 364,188,320
494,187,351 364,188,320
494,187,351 364,188,320
1,356,077 3,053,580
332,747,738 446,658,223
16,348,723 27,604,641
6,488,958
9,859,765 27,604,641
24,146,430 29,014,942
22,262,358 29,014,942
1,884,072
371,123,082 352,680,311
446,658,223 453,702,351
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(€))
( )
1.
2.
2019 10 20
2019 10 21
( )
20 21
(2019 4 22 ) (2019 10 21 )
1. 14,927,882,389 14,564 322,324
2.1 1.0299 1.0312
a ) (10,299 ) (10,312 )
( )
20 21
( 2018 10 23 ( 2019 4 23
2019 4 22 ) 2019 10 21 )
1. 0.2

57/113



EDINETOOOO
o o o {0727
ooooodooodnoooooodd

112 (2018 10 23 2018
11 20 )

(32,132,843 )
(3,583,979,337 )
(2,380,989,612 )

5,997,101,792 (1

3,767 )
63,675,252 (1 40 )
113 (2018 11 21 2018
12 20 )

(37,917,542 )
(3,509,345,152 )
(2,381,457,319 )

5,928,720,013 (1

3,750 )
63,215,993 (1 40 )
114 (2018 12 21 2019
121 )

(32,917,054 )
(3,423,800,347 )
(2,377,206,385 )

5,833,923,786 (1

3,732 )
62,518,957 (1 40 )
115 (2019 1 22 2019
2 20 )

(46,696,056 )
(3,321,864,738 )
(2,360,632,688 )

5,729,193,482 (1

3,722 )
61,554,736 (1 40 )
116 (2019 2 21 2019
3 20 )

(42,333,161 )
(3,225,813,777 )
(2,340,031,014 )

5,608,177,952 (1

3,711 )
60,446,615 (1 40 )
117 (2019 3 21 2019
4 22 )

(47,986,918 )
(3,153,287,011 )
(2,327,290,786 )

5,528,564,715 (1

3,703 )
59,711,529 (1 40 )

118 (2019 4 23 2019
5 20 )

(26,069,625 )
(3,135,920,127 )
(2,343,941,665 )

5,505,931,417 (1

3,681 )
59,828,496 (1 40 )
119 (2019 5 21 2019
6 20 )

(27,840,151 )
(3,104,013,108 )
(2,311,732,022 )

5,443,585,281 (1

3,659 )
59,492,885 (1 40 )
120 (2019 6 21 2019
7 22 )

(44,013,866 )
(3,042,654,379 )
(2,261,829,534 )

5,348,497,779 (1

3,650 )
58,611,127 (1 40 )
121 (2019 7 23 2019
8 20 )

(35,694,575 )
(2,998,744,837 )
(2,208,160,942 )

5,242,600,354 (1

3,635 )
57,689,801 (1 40 )
122 (2019 8 21 2019
9 20 )

(38,476,692 )
(3,112,468,774 )
(2,173,119,245 )

5,324,064,711 (1

3,621 )
58,800,713 (1 40 )
123 (2019 9 21 2019
10 21 )

(39,966,729 )
(3,087,088,240 )
(2,129,742,753 )

5,256,797,722 (1

3,609 )
58,257,289 (1 40 )
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20 21

( 2018 10 23 ( 2019 4 23
2019 4 22 ) 2019 10 21 )
(
20 21

(2019 4 22 ) (2019 10 21 )
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)
20 21
(2019 4 22 ) (2019 10 21 )
226,597,702 178,488,928
226,597,702 178,488,928
(
(
(
20 21
(2019 4 22 ) (2019 10 21 )
) )
16,149,190,563 14,927,882,389
732,415,281 1,240,969,848
1,953,723,455 1,604,529,913
®
)
)
()
7,760,388,225 15,111,027,951
7,760,388,225 15,111,027,951
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()]

(2019 4 22 )

(2019 10 21 )

(@)

(@)

1,957,794,260

2,677,653,960

77,630,624 92,505,467
15,140,539,799 13,220,590,201
93,569,302,161 90,582,808,829

3,639,676 141,568,487
1,209,444,651 1,004,495,281
6,033,763

1,043,190,361 522,944,114
113,001,541,532 108,248,600,102
113,001,541,532 108,248,600,102

13,021,260 -

212 253

13,021,472 253

13,021,472 253

59,938,024,702

55,593,194,721

) 53,050,495,358 52,655,405,128
112,988,520,060 108,248,599,849
112,988,520,060 108,248,599,849
113,001,541,532 108,248,600,102
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@
( )
1.

@

)
@
( )

(©)
2. )

@
3.

60 61
(
(2019 4 22 ) (2019 10 21 )
1. 59,938,024,702 55,593,194, 721
2.1 1.8851 1.9472
a (18,851 ) (19,472 )
(
(2018 10 23 ( 2019 4 23
2019 4 22 ) 2019 10 21 )
1.
2.
(
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3.
(2019 4 22 ) (2019 10 21 )
1.
2. @ @
@ @
(
)
©) ©)
( )
3.
( )
)
(2019 4 22 ) (2019 10 21 )
178,325,978 482,035,244
652,968,554 4,957,926,592
831,294,532 5,439,961,836
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(2019 4 22 )
)
) ) )
688,919,453 689,341,838 422,385
688,919,453 689,341,838 422,385
(2019 10 21 )
)
) () )
537,287,046 536,587,963 699,083
537,287,046 536,587,963 699,083
1)
1.
2.
2)
(2019 4 22 )
)
) () )
5,911,252,163 5,920,211,362 8,959,199
5,911,252,163 5,920,211,362 8,959,199
(2019 10 21 )
)
) ) )
9,588,149,160 9,447,279,756 140,869,404
9,588,149,160 9,447,279,756 140,869,404
1)
1.
2.
2)
)
(2019 4 22 ) [ (2019 10 21 )
() ()
1.
68,651,533,807 59,938,024,702
1,649,140,620 2,332,506,178
10,362,649,725 6,677,336,159
59,938,024,702 55,593,194,721
2.
38,507,457,840 35,059,255,123
8,210,061,699 7,760,388,225
26,489,738 24,448,396
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7,626,378 7,583,034

49,105,278 0

3,365,236,127 3,365,993,672

740,029,272 712,743,948

2014-07 4,358,531,434 4,333,412,101
2015-03 1,147,130,645 1,153,811,983
2015-06 1,192,663,821 1,147,386,291
2017-07 2,333,692,470 2,028,171,948
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€))
)
)

CEZCP 5.625% 04/03/42 7,531,000.00 9,136,759.82
CHGRID 3.125% 05/22/23 5,000,000.00 5,128,000.00
EDF 6.95% 01/26/39 2,000,000.00 2,844,500.00
EDF 6% 01/22/14 1,670,000.00 2,018,946.50
EDF FRN PERPETUAL 4,700,000.00 4,907,458.00
KOHNPW 3% 09/19/22 10,000,000.00 10,204,500.00
POWINV 3% 12/06/21 5,840,000.00 5,892,618.40
SECO 5.06% 04/08/43 3,400,000.00 3,841,796.00
TAQAUH 3.625% 01/12/23 6,300,000.00 6,493,725.00
TAQAUH 4.375% 04/23/25 13,495,000.00 14,509,149.25
TAQAUH 5.875% 12/13/21 7,500,000.00 8,026,425.00
73,003,877.97

(7,922,380,837)

EDF FRN PERPETUAL 3,000,000.00 3,413,700.00
FUMVFH 0.875% 02/27/23 3,820,000.00 3,889,524.00
FUMVFH 2.125% 02/27/29 2,240,000.00 2,432,416.00
ORSTED FRN 06/26/13 5,000,000.00 5,956,750.00
ORSTED FRN 11/24/17 2,810,000.00 2,957,244.00
SGSPAA 2% 06/30/22 7,000,000.00 7,360,850.00
TENN FRN PERPETUAL 5,380,000.00 5,734,811.00
31,745,295.00

(3.844,990,130)

ORSTED 4.875% 01/12/32 7,850,000.00 10,364,590.50
10,364,590.50

(1,453,219,234)

13,220,590,201

(13,220,590,201)

ADTIN 4% 08/03/26 3,934,000.00 4,007,644.48
AEE 3.9% 09/15/42 6,330,000.00 6,984,078.90
AEP 2.75% 10/01/26 4,660,000.00 4,698,911.00
AEP 3.3% 06/01/27 4,000,000.00 4,189,200.00
BRKHEC 3.5% 02/01/25 19,500,000.00 20,730, 255.00
BRKHEC 3.75% 11/15/23 5,500,000.00 5,848,040.00
BRKHEC 6.25% 10/15/37 20,000,000.00 28,043,600.00
CHINLP 3.125% 05/06/25 5,500,000.00 5,639,040.00
COLBUN 3.95% 10/11/27 1,700,000.00 1,778,608.00
D 3.15% 01/15/26 10,000,000.00 10,442,300.00
D 7% 06/15/38 13,610,000.00 18,979,417.20
D FRN 10/01/54 4,730,000.00 5,077,418.50
DTE 2.85% 10/01/26 5,000,000.00 5,174,027.50
DTE 3.65% 03/15/24 10,370,000.00 10,938,068.60
DTE 3.7% 03/15/45 7,000,000.00 7,613,200.00
DTE 6.375% 04/15/33 5,000,000.00 6,658,200.00
DUK 3.25% 08/15/25 6,665,000.00 7,063,766.95
DUK 3.75% 09/01/46 5,500,000.00 5,647,404.40
DUK 4.8% 12/15/45 8,000,000.00 9,502,560.00
DUK 6.4% 06/15/38 16,000,000.00 23,191,040.00
ED 2% 05/15/21 1,850,000.00 1,849,648.50
ED 4.45% 03/15/44 14,000,000.00 16,388,820.00
ED 6.75% 04/01/38 4,000,000.00 5,783,405.76
ENELIM 6.8% 09/15/37 5,000,000.00 6,586,350.00
ENGIFP 2.875% 10/10/22 15,020,000.00 15,312,169.04
EOANGR 6.65% 04/30/38 11,000,000.00 14,945,700.00
EPD 3.35% 03/15/23 3,250,000.00 3,366,870.00
EPD 4.45% 02/15/43 7,100,000.00 7,652,380.00
EPD 4.85% 03/15/44 6,200,000.00 7,028,010.00
EPD 5.95% 02/01/41 9,000,000.00 11,300,670.00
EPD FRN 08/16/77 8,000,000.00 7,778,880.00
ETP 5.2% 02/01/22 13,700,000.00 14,480,900.00
ETP 6.5% 02/01/42 13,000,000.00 15,247,570.00
EVRG 5.3% 10/01/41 7,000,000.00 8,883,791.00
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EXC 2.4% 08/15/26 4,340,000.00 4,345,728.80
EXC 3.5% 11/15/21 2,000,000.00 2,041,360.00
EXC 3.7% 08/15/28 3,000,000.00 3,297,750.00
EXC 3.7% 09/15/47 7,500,000.00 8,146,050.00
EXC 4.95% 06/15/35 3,000,000.00 3,493,270.80
EXC 7.6% 04/01/32 5,000,000.00 7,067,850.00
FE 4.55% 11/15/30 4,020,000.00 4,525,394.40
FE 4.7% 04/01/24 3,000,000.00 3,270,780.00
FE 5.4% 12/15/43 5,200,000.00 6,885,445.37
ISRELE 5% 11/12/24 2,610,000.00 2,858,472.00
KMI 4.25% 09/01/24 3,000,000.00 3,219,270.00
KMI 4.3% 03/01/28 4,000,000.00 4,328,640.00
KMI 5.05% 02/15/46 1,000,000.00 1,094,320.00
KMI 6.95% 01/15/38 17,800,000.00 22,966,984.00
MPLX 4.125% 03/01/27 3,480,000.00 3,654,382.80
MPLX 4.7% 04/15/48 4,440,000.00 4,511,528.40
NEE 4.05% 10/01/44 5,000,000.00 5,760,700.00
NEE 4.125% 02/01/42 4,180,000.00 4,828,485.20
NEE FRN 12/01/77 3,935,000.00 4,043,212.50
NGGLN 2.742% 08/15/26 6,010,000.00 6,069,018.20
NGGLN 4.278% 10/01/34 7,000,000.00 8,035,300.00
NRUC 3.4% 02/07/28 5,250,000.00 5,674,567.50
NRUC FRN 04/30/43 5,539,000.00 5,643,520.93
OKE 3.4% 09/01/29 5,000,000.00 4,962,050.00
OKE 6.85% 10/15/37 4,000,000.00 5,045,720.00
ONCRTX 2.95% 04/01/25 2,000,000.00 2,077,020.00
ONCRTX 5.25% 09/30/40 13,000,000.00 16,777,800.00
PEG 3.8% 01/01/43 9,300,000.00 10,180, 803.00
POWFIN 3.9% 09/16/29 4,100,000.00 4,085,445.00
PPL 3.4% 06/01/23 5,000,000.00 5,160,250.00
PPL 4.75% 07/15/43 3,000,000.00 3,664,350.00
PPL 5.125% 11/01/40 10,640,000.00 13,448,428.00
PPL 5% 03/15/44 7,270,000.00 8,502,992.00
SGSPAA 3.25% 07/29/26 2,053,000.00 2,113,666.15
SO 3.75% 03/01/45 4,190,000.00 4,492,811.30
SO 4.15% 12/01/25 2,350,000.00 2,566,928.50
SO 4.3% 03/15/42 11,000,000.00 11,986,370.00
SRE 3.15% 09/15/24 9,000,000.00 9,395,073.00
TRPCN 7.625% 01/15/39 14,000,000.00 20,645,660.00
TRPCN FRN 03/15/77 2,270,000.00 2,340,824.00
VLP 4.375% 12/15/26 7,005,000.00 7,586,975.40
WMB 3.75% 06/15/27 4,180,000.00 4,358,820.40
WMB 4% 09/15/25 7,500,000.00 7,929,825.00
WMB 6.3% 04/15/40 3,000,000.00 3,629,520.00
605,525,307.48

(65,711,606,367)

ACEIM 1.75% 05/23/28 1,810,000.00 1,943,940.00
ALLRNV FRN PERPETUAL 5,000,000.00 5,264,000.00
CARUNA 1.5% 05/24/23 3,860,000.00 4,050,105.00
EDF 1% 10/13/26 6,900,000.00 7,193,250.00
ENAPHO 1.659% 04/26/24 2,600,000.00 2,647,060.00
ENAPHO 2.045% 10/09/28 2,530,000.00 2,479,906.00
ENBW 6.125% 07/07/39 2,305,000.00 4,296,059.00
ENBW FRN 04/02/76 3,000,000.00 3,132,750.00
ENBW FRN 04/05/77 6,290,000.00 6,672,746.50
ENELIM 1% 09/16/24 5,900,000.00 6,113,580.00
ENELIM 5.625% 06/21/27 6,000,000.00 8,324,400.00
ENELIM FRN 11/24/78 2,930,000.00 3,039,582.00
ENEXIS 0.75% 07/02/31 2,330,000.00 2,386,386.00
ENGSM 1.375% 05/05/28 3,600,000.00 3,838,320.00
EOANGR 1.625% 05/22/29 7,470,000.00 8,227,458.00
ESBIRE 1.875% 06/14/31 6,230,000.00 7,064,820.00
ESBIRE 2.125% 06/08/27 7,000,000.00 7,954,100.00
FIREIT 2.195% 09/11/25 4,960,000.00 5,445,584.00
IGIM 0.875% 04/24/30 2,780,000.00 2,802,518.00
NATUEN 0.918% 09/28/22 3,490,000.00 3,557,706.00
ORGAU 3.5% 10/04/21 3,050,000.00 3,232,695.00
REESM 1.125% 04/24/25 2,000,000.00 2,111,800.00
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SEVFP 1.5% 04/03/29 3,500,000.00 3,843,350.00
SEVFP 1.75% 09/10/25 3,700,000.00 4,058,530.00
SEVFP FRN PERPETUAL 4,000,000.00 4,171,600.00
SPPDIS 2.625% 06/23/21 2,000,000.00 2,080,800.00
STEDIN FRN PERPETUAL 8,500,000.00 8,964,950.00
TENN 1.5% 06/03/39 2,630,000.00 2,853,155.50
TRNIM 1% 10/11/28 6,930,000.00 7,252,938.00
TVOYFH 1.125% 03/09/26 2,730,000.00 2,700,106.50
VATFAL FRN 03/19/77 3,300,000.00 3,531,660.00
VGASDE 1.5% 09/25/28 2,100,000.00 2,306,850.00
VIESGO 2.375% 11/27/23 5,000,000.00 5,384,250.00
148,926,955.50
(18,038,032,850)
APAAU 3.125% 07/18/31 2,890,000.00 3,102,270.50
CNALN 7% 09/19/33 3,100,000.00 4,615,125.00
ENELIM 5.75% 09/14/40 4,000,000.00 5,753,600.00
ENELIM FRN 09/15/76 2,500,000.00 2,728,625.00
EOANGR 6.375% 06/07/32 8,000,000.00 11,473,600.00
IBESM 7.375% 01/29/24 6,200,000.00 7,735,740.00
IGYGY 4.75% 01/31/34 4,000,000.00 5,081,600.00
IGYGY 5.5% 07/06/22 2,500,000.00 2,784,250.00
ORSTED 2.125% 05/17/27 2,080,000.00 2,171,000.00
PPL 3.625% 11/06/23 3,100,000.00 3,289,441.00
48,735,251.50
(6,833,169,612)
90,582,808, 829
(90,582,808,829)
103,803,399, 030
(103,803,399, 030)
(@I 0]
2. (0]
3.
11 7.3%
78 60. 7% 70.9%
7 3.6%
33 16. 7% 21.1%
1 1.3%
10 6.3% 8.0%
@ )
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(2019 11 29 )

67,225,627,651

643,780,095

66,581,847,556

72,611,565,159

0.9170

9,170

(2019 11 29 )

15,154,057,951

21,333,631

15,132,724,320

14,572,550,012

1.0384

10,384

(2019 11 29 )

107,298,636,181

138,596,507

107,160,039,674

54,342,429,053

1.9719

19,719
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@

3,078 2019 11

200,000 2019 11

61,560 2019 11

@
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2019 11 95 736,832
74 296,572
5 16,718
16 423,543
95 736,832
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€y
2018 31 2019 31
5,655,645 3,513,866
29,379 6,754
53,761 200,218
687,990 509,869
17,160 16,242
1,726,042 2,056,487
33,594 31,612
5,246 9,992
- 14
8,208,821 6,345,059
9,814 10,552
25,761 20,328
1,128,919 782,897
- 10,000
1,164,496 823,777
1,164,496 823,777
9,373,318 7,168,837
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2018 31 2019 31
242,275 213,880
3 3
1,508 1,508
347,486 253,185
60,115 49,241
1 2,924,207 1 1,240,618
40,854 -
26,091 -
127,541 83,653
6,975 3,576
3,777,060 1,845,668
424,878 478,150
69,675 65,038
56,719 43,303
551,273 586,492
4,328,333 2,432,160
3,078,000 3,078,000
1,830,000 1,830,000
1,830,000 1,830,000
137,113 171,366
137,113 171,366
5,045,113 4,736,633
128 43
128 43
5,044,984 4,736,676
9,373,318 7,168,837
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@

2017
2018 31

2018
2019 31

6,524,519 4,888,292
18,315 17,940
3,012,893 1,934,676
9,555,728 6,840,909
3,339,679 2,471,276
65,274 13,292
1,160 -
133,783 104,349
442,843 372,319
174,928 164,131
585,251 221,865
7,607 6,293
53,739 40,474
14,967 17,187
8,720 213
26,616 31,846
4,854,574 3,443,250
72,800 56,456
1,224,750 1,166,459
522,848 323,609
9,187 4,657
3,745 3,000
63,479 37,764
61,422 27,769
168,175 175,503
115,039 121,505
317,686 268,550
1,522,092 945,148
1,042 -
183,312 108,089
4,265,583 3,238,515
435,570 159,143
4,377 6,110
4,377 6,110
33,995 33,198
578 4,569
34,573 37,768
405,374 127,486
78,317 123,728
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78,317 123,728
327,056 3,758
391,539 33,708
195,592 345,946
195,947 312,238
131,109 308,480
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€)
2017 2018 31

3,078,000 1,830,000 1,186,003 6,094,003
1,180,000 1,180,000
131,109 131,109
- - 1,048,890 1,048,890
3,078,000 1,830,000 137,113 5,045,113

85 85 6,094,088

1,180,000

131,109

213 213 213

213 213 1,049,104

128 128 5,044,984
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2018 2019 31

3,078,000 1,830,000 137,113 5,045,113
308,480 308,480
- - 308,480 308,480
3,078,000 1,830,000 171,366 4,736,633

128 128 5,044,984

308,480

171 171 171

171 171 308,308

43 43 4,736,676
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@
28 30 16
968,510
1,128,919
1
2018 31 2019 31
801,072 977,569
218,484 20,372
1
2017 2018
2018 31 2019 31
5,103 137
328,038 173,557
2017 1 2018 31
1
61,560 - - 61,560
2
@
1
2007 28 1,180,000 19,168.29 [ 2017 31 | 2017 29
)
2018 2019 31
1
61,560 - - 61,560
2
(€H)
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o
@
2018 31

C - )
) 5,655,645 5,655,645 -
@) 687,990 687,990 -
®3) 17,160 17,160 -
[O)) 1,726,042 1,726,042 -

®)
9,814 9,814 -
8,096,654 8,096,654 -
[€)) 242,275 242,275 -
@ 347,486 347,486 -
(©)] 60,115 60,115 -
(0)) 2,924,207 2,924,207 -
3,574,085 3,574,085 -

1)

(1,729) (1,729) -
(1,729) (1,729) -

1

)
)
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) @) (©) O]
®)
€Y ) ©) O]
)
C - )
5,655,645 - _
687,990 - _
17,160 - _
1,726,042 - _
- 2,173 -
8,086,839 2,173 -
2019 31
C = )
(€D 3,513,866 3,513,866 -
@ 509,869 509,869 -
(©)] 16,242 16,242 -
(O] 2,056,487 2,056,487 -
®)
10,552 10,552 -
6,107,016 6,107,016 -
[€)) 213,880 213,880 -
() 253,185 253,185 -
(©)] 49,241 49,241 -
O] 1,240,618 1,240,618 -
1,756,924 1,756,924 -
)
6,416 6,416 -
6,416 6,416 -
)
)
)
€Y @ (©) O]
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®)
@ @ ® *
)
C = )
3,513,866 - -
509,869 - -
16,242 - -
2,056,487 - -
- 2,246 415
6,096,466 2,246 415
2018 31
C = )
2,173 2,000 173
7,640 8,000 359
9,814 10,000 185
2019 31
C = )
2,662 2,489 172
7,889 8,000 110
10,552 10,489 62
2017 2018 31
2018 1 2019 31
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2018 31
( )
1
197,664 - 956 956
921,278 - 6,890 6,890
7,914 - 7 7
601,129 - 3,916 3,916
25,567 - 76 76
26,746 - 373 373
1,780,300 - 1,729 1,729
2019 31
( )
1
1,308,621 - 9,992 9,992
187,890 - 3,376 3,376
186,724 - 3 3
21,535 - 195 195
1,704,772 - 6,416 6,416
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@

2017 2018
2018 31 2019 31
544,940 454,139
57,137 62,539
2,318 2,061
3,574 2,921
146,986 47,328
6,844 23,281
454,139 497,615
@
2017 2018
2018 31 2019 31
454,139 497,615
454,139 497,615
29,261 19,464
424,878 478,150
424,878 478,150
424,878 478,150
®)
2017 2018
2018 31 2019 31
57,137 62,539
2,318 2,061
12,680 12,718
72,136 77,319
*
2017 2018
2018 31 2019 31
0.50 0.40
42,903 44,185
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2018 31 2019 31
44,179 20,241
15,628 15,077
895,392 368,655
18,535 1,787
20,163 14,357
130,097 147,440
62,964 55,192
} 520,030
56 -
2,679 2,190
1,189,699 1,144,973
- 248,925
- 113,131
60,779 362,056
1,128,919 782,916
- 19
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@
Deutsche Bank Aktiengesellschaft

DB Beteiligungs-Holding GmbH
DWS Group GmbH & Co. KGaA

1
( 2017 ( 2018
2018 31 ) 2019 31 )
1 81,952.31 76,944.06
1 2,129.78 5,011.05
) - 1
o1
(2017 ( 2018
2018 31 ) 2019 31 )
131,109 308,480
131,109 308,480
61,560 61,560
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€Y

2019 9 30

4,391,931

6,162

13,036

1 61,586
469,893

8,397

872,293

33,583

4,946

5,861,830

42,738
42,738
5,904,568

47,559
279,909
234,309

45,600
840,996

13,120
300,478

6,900
1,488,964

33,985
488,358
35,222
557,567
2,046,531

3,078,000

1,830,000
1,830,000

1,050,072
1,050,072
1,050,072
3,857,927

109
109
3,858,037
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2,080,988
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891,097
2,981,159

1,055,089

451,758

1,506,847

1,556,226

81,915

6,422

1 4,949
80,442

2 14,250
94,693

1,145

782,868

784,013

878,706
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(€)) @ ©)
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C - )
8,668 8,392 275
1,983 2,100 116
10,651 10,492 159
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3,751
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2019
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2019
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852
2019
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6,000
2019
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1,270
2019
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3,000
2019
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7,196
2019
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2019

5,251
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2019
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2019

13,494
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