EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

31 4 8

03-5555-3431

10

1/118



@

¢))

®

4

®)

10

(D)

0120-106212
9:00 17:00

https.//www.daiwa-am.co.jp/

2.16

2/118

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

2.0



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

0120-106212

9:00 17:00
(6)
0120-106212
9:00 17:00
Q)
2019 4 9 2019 10 9
®
0120-106212
9:00 17:00
https://www.daiwa-am.co.jp/
©
(10)

®

aDn

3/118



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

(12)

an

1D

4/118



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

5/118



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

@

6/118



(Sl Eo
B TRNRIE - IBAIANRIE

S{ANE

IBINENEE

Je i

ENREE (aORE)

EDINETOOOO

OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

L
1 B
TWERE

EOMEE
( )

HEES

(i) 477/ FHBLTIEESMERHIBRLTNEY.

BERDER

alrhy i Ed
?Uﬂwbﬁ%
FEEIRE
FOMIEE
(Hﬁﬂﬁﬂﬁ)
(s L)
AEdES

( )
s E TR
HAERAEER

20

6@
(RR)

#1209
(8\R)

B4

EDith
)

F2Un

ST
(FhE)

Iv—3izid

TR

drEl—
7k

it S, g

TFA

&0

oL

(i) Y77/ FHBYT IMEES EEHIERLTNEY.

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

5,000

7/118



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Oooooooooooooooooad

IX—Y 0 BEORBERESICHEIRELET,

CIET MEFE. SEOBA. BTERERS JUERBESFIRITISDDLELET,

QIPEIAY ARAV R -RYR-AVFYIR-IR—=I VT -I= vy JO-ROD
MAEEBS CIRENREREEELET,
( PELHY ANAYMRYR AT YIR-IR—I VT Iy TO—RER )
PELAVHIBHUARLTVSHIHENT, IY— VYT REOBRPRIEEERTT

ROT MBS TRESNTLET,
% PR 7w 7 AMEELINOBERZ IESER T2 BBV ET.

FEHIL, EBREFBLEHETHRCBETEERLTVETH, JPMorgani2 ZD5RE - I
EFRIETHI0OTEBIFE A FEHFHFBEERZDTERLTVEFEY . JP.MorganMSOBE(C
FAPEIREG LICHENEERN - B - fImT S LEBEHSNTUIEE A, Copyright 2016.
JP.Morgan Chase & Co. All rights reserved.

CEROMBEFCHIE D TIE. BN - PR - 77 UAMEL 7 7ibE. PrRAKiEo
AN EL TR ELEHEILET .

r )
[ pEzEs |
B - chs - 7 U AoktiiE P i chEg st
ITFk - RRE TEART FILEUF -« 2y
NoHU=— 2xUDR AR - = TSI - LTI
H—52F » XOF AVRRUT - JLET FU Y
OY7 - b=l WEOFE JOVET « SY
BmrIuh - SR R—=27 - UuFwk AET - Y
ML-us DU R AR)b— - VI
—==F b 4 § S o JI=Y | .

(F) tEOSENSEND. 20191 BRRECBOTHY. 2019E2R1810E,. EETISa BT,

8/118



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Oooooooooooooooooad

OEMECECEEERELCOEICRDTALEHELET, BEDEEICHIOTIIE.
SEOEFKE, EBEFI7 7 IAVIILA, RBHUSEHSHEL. F280M ERELE
TRVET ., BEENYE. MBERRFICE>THEEHNEGRSBEEHEVET,

<BERR>
ERM-PBE- 77 UD chiA i &) 338 kL3 - US
fthisk L L EE oz7 - =7l

M7PZ2Uh - SUF

A ERYT - WET
A2FE b=
T4 UEY - RY

FSUIL - LI

RFEYT - RY

20 ETF - AY
(ZOW9EFE1BxBEOBOTEY, 20195 2H
1BLIE, TETAEEHBYET.)

BITO<BEEE> 2. Etsttoh—L—3, FREFTSCOREVERETET.

P &) 33

(F) LB A-TTHY, EROESLBRBEVET,

fRSFDBMIFEF. BSRFICHVTBBBIEZEL L*ELET,

J.I EHOBFICONT
EBEE L=Fr—AOWES S&POES ™~
g R ek I i o O WEOBRMHTEL, BENETORSOTE, AIBOEHL
alall i< B SRR P AAA OREEICMT2REORALETTBOT, A—Fr—X
(s e (Moody' s) BS&PFO—JTI - L—F 1 ¥ T (S&P)
i Baa BEB s | EVSEBHSHIERSOBEIESETVET.
= — HEEN#EEITE. BERELMTEON. RIFE0
Ba |Ba BB |88 REIOEER S L > THEFPRTIFFMTELDNS
----------------------------------- CENBUET.
B B J
g B # L F 4 — X TBa3Ll EE RS APTEE-LLE
¢ ¢
B o

CR—b72UFOBET2L—23VR1 () BENS3 () BEOBELEULET.

Jj BEF2L—v3vIc2\NT

OBEFalL—YarveR. [EFMFEBULEEEC EFENERET 10— 3 DIE (A—2)
MBI EOL SVELT AN ERTERTY . (=n:2w)

VEEF1U—vavhBVIEE, SHNTBLEES ' 2311
ORBHEOEE (FLIE) HAELBUET. H:\E ' |

b= e

i=y

w
(awimr) |
n (FwE R

9/118



EDINETOOOO
O00000000000000(E06748)
OooOooooOoooooooooboood

Jj ERIOER

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

— CUPEIAY AR A ST AT |
IRENRIEA Loy JO-RONEEE S E RN ERERELET., |

R CSiEEEEE

EMECS CORNEREL TSRS T ATEEDY |

: .
| i
CILRED SR P s p— o LET. ) ) ‘
FIUNER || i e M. BRERSIC O TRBRRIREITEDBOET, i

SEORRA. BAMFENSSUERENSEYRGTS |

 EANEBORT | WACRRLET.

L E— BRI ST BEMARL EELFET .
= e = S a k) (IR
H—~ 74U OIS : gfﬁgﬁﬁj}égg@j‘;:b vaviF (F)EELS E

77 2 FOftiEd

OZTF R, JPEU—J 7Y FAATERETBEVET,

FFIU-T7FARLR. EREOHEEFHOSBRMD LEREERLDTE-F /1
(U770 F) &L, ZOREEXLLTIY T/ FORRIASFICHRL T, RENTERE
N7 FTHIBIHEHTT .

[RE=D 7] ———

# A sy B
A0 - Te—200) : To—yus

BRANS -
& v T

.
II

« YD 7 FORBIMSFOEA LR, SRORECHIUCHRTILEEFLLET.
« RBERUA0EEET SEODREAN Y VRFRRIE LTITEVLER A

 KBROEBNEEFRCEBOORELCEE. MROBHSELFFRENSSE. BEDEMICA S
LEFEOUILERMEDRBICE TR, 772 FOHE ] S8LU2 DERANMTEDNELNI LY
HDFERT.

10/118



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

O8F7H 150 (FEHOBEREZRH) [CRBEZEITEV. NmoichstcESW
CTIRADAEEITENE T .

(ECHED

ODENREF. EREFRERORISFIRETER HiIRESHET.) FELET,

ORAIELT., EEMEDOMRICHT2CLZBMIC. ESFNROPHSELEMHER
DKESFEHMRUTHESETERELET . IEL. BESFNmHPEROESICE,
SEETEDIEVNCENBDET .

¢))
2013 9 5
®
Tl 3
1
teo1 Tl 3
)€ 2)

11/118



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodd

2
Tl
1
2
3
2019 1
151 7,427 2,500
1959 12 12
1960 2 17
1960 4 1
1985 11 8
1995 5 31
1995 9 14
2007 9 30 29

352

9 1 2,608,525 100.00

12/118



@

&)

@

©)

©

(D)

©)

1C )

13/118

3(

20

)

22

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

®



g A W N

10.

11.
12.

13.
14.
15.

16

17.

2
1 7.
2
2 1 18
2
1 20
2 1 14
1 16
15.
8 13.
2 6
13.
9 10.
2 1 14

14/118

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

236 1 3

341 3 1 7

10.



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

4
2 2 1
6 5
©)
JrvREEL EF "gﬁffmﬁ
OO RTE GEFRFEORE. =7 e Ty
............ AR S
i ; TEELE I
. =2 =
e~ =
________ = ¥
i - 279 -2 =1 % ’Eﬁﬁﬁﬁ
:?Lr.y,:’.r\. * 'ﬁ\ * % ----------------------
LA — gy ﬂ - 7 ERES
i T e g
t REEEOTE BiTHE S
..................... A U= o
BEssann 8 . ERR ABEFIL LR
> | ; e b
(s Ry
1 R i
PP ERE—Sp—

CI0 Chief Investment Officer 1

C10 1

15/118



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

CI0 Chief Investment Officer 1

Deputy-CIO 0 5
ClI0

CI0 Deputy-CIO

25 35

2019 1

16/118



EDINETOOOO
O00000000000000(E06748)
Oooooooooooobooooooad

PLAN | S—

MAREBREBEOEH

B

s AmEiG =R

P Rl LSO

S 7RSS

I #—~ 2 A B
WE A oEE

CHECK

DO IPYRIYR—Yv—] E>

M=k 272U 3 8 &5

I PLAN

BEWHRREHNAETE, TCR70MMMERCAMNMIERBICOVTENLET. MFRRHES
BTIE. AARAOB@ICOVTERL. SHR#@LERELF Y. SRRRT. BrNGER
AHEREL. CNEBEATIFFNA—Iy—02 7 FOERGHEREL. EHEEE
DEELFET.

DPYERR—Up—d AEINCERGHICEDE N MO UL ERBLET.

|[_CHECK
7Y KHBEWT/ (7 —T 2B, 77 FOBAU I BRETEL, BENT — K
Iy OERTEVET,

4

@

®)

17/118



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

100 10
100 5
28 8
3 28 8 3
28 8 3
1.

18/118



€))

19/118

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

@ 1.



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

20/118



21/118

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

100 10



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

10

€))

22/118



)

a A W N

@)

(b)

©

(D)

O]

1C )

23/118

3(

20

)

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

®



®

10.

11.
12.
13.
14.

15.
16.

17.

o 01 B W N P

10

2
1.
2 1 18
2 1 20
2 1 14
2 1 16
2 1 14
16.
2 1 14
2 2 1
5.
10
5

24/118

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

10

11



)

25/118

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

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



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

@

26/118



(BEZEHOAA—-VED

B
iR
NARAR
o A Hﬂlilj
I T

@ FREA A-VETEHD, Y70 FOBRARRERT DOTEEDER A

27/118

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



)

®

EDINETOOOO
O00000000000000(E06748)
OooOooooOoooooooooboood

(EFEMICLDHMEE(LDA A —JED
8= 3 R

i

Lt
2]

i@
[—

¥

H#LRAFA-JEATED, S0 FOARERERTROTREDE A,

28/118



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

37 6
“)
; e = “ ;
A 7 5 W i) i
: i s AT 5
b AU EER M EES %gﬁgﬁgir-u?am et o FUA BB :
; Uo7 R ot BEGE ZREEE A :
: o ﬁﬁﬁ it i B EE A E

JRDTRIAU R I —

P R U3 Y EEE M BAR |
L mEUR et ko EA R ] l MRt R :

: b EER ot -l B EE ;
| Lits TR i SEEEE :
i BiE :
; R <A a
i HRUR S EEERA YR D n R EIT'E :
i I RE ISR D nEE MY P EEE 0EY | 2o i
! ) tEEr AT | B2 :
: BAWRoEE FLnoANEE B | 25 :
: IHEAEE i MR O ESE AR  SRofE &R i
! & :

29/118



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

OTREOTSZTR,. FPUYRERENGREISAZERNICHBTESLIICIERLIEBOTT,
EO7S7HBESFRHICHIIFEMMER (SAXRCHITIEL I FHOMER) OFS - 82X -
BE, D7 RBLEUORRNEREIS AU DL TERLTWET. FREDIS 7R 7701
OARSFMICHIFHMEROHBERTLTVET,

M (2042 R ~20HR 1 AT W (20145E2 A ~ 20101 A
0000 100

"

s0 2 __3g5—372
o] o o
| o liz2 B | 193 193

0115 61.25 ﬁ” 2 g :
e - ol

.25 123

Y — L
— e T SR | Ol.‘ki
T -5 | o |-
—— i O L ﬁ

-100
2143 20153 163 0172 RS 20181 i BEE AR FEREDS BXER RADR ERER

HEAEISAR. JrURFORREREELTLSBOTIRBYER A

#TVFVEOEMBERE, S (B8 s0ERC I v EARSHALEEDEFRLTHELEROTEY, D
BNEMCE SO THELSHBER LI RESBSHBUET.

#2P/EOEMEERCSVT. BESEMIOF—IRHTEEVRSEHTOL—ILTHRRLTVET.
DEMRER BT EF— 9 RN RSB RINE R A,
DEMBEEENHTEELEMASRESICE. HHTREERC OV TOHBERLTVET.
@AV FI ATPYRICHEWT, DDICEYUTSESICR. YBEMCowTAYFT—IOFMBERTEELT

wRLET.

BRI AT DINT
B & & . WitsEEe (TOPK) (E=hAd)
EHESE MSCIOTY - TP BAH, H~—2)
WRES MSCIL =7 - =irub A 2 FuZ A (B2iAG, BA~=2)
H#EM | NOMURA-BPIEHN
SEEFTSERNMER S T ? A (B<Ox F<—2R)
WREN : PEILAT HIh « A A o Fwd T — TF =3« F—trald TO—I5 FO—2 2P ([{—2)

BHEICT2WLT

STOPIKIZWEFES - %L, HNE, BERS—U0EE2a S BRERRSIRFRELTVEY. 03791 -
AT ABIUMMCIT S =P 7 T—trob-A 2 Fe2 A, MSCI InC BIELCENTY. BERCHTIHE.
SR RO — MR EMSO] Inc lCMLEY., Eosd ncld, BEROASETET SRS UFLEREETS
HEERLTAEY. SNOMURA-BFEAR. RSt ey s8N TR AR nEROHE2E0Nm
EHTHRISENT. —EOEHANERCE IO TR R = U0/ Ty =T AL TR NET.
MOMURA-BPIEHNOAMHEN S 20— ORI ESREaaMALTVEYT., o, EREHEERROIEESE.
R, AREERETILOTREL. Frr0RRRRS LT —UREEALEE A, OFTENRERS T IZE.
FTSE Flxed Income LLCIC&UMBEEZNTULSMSEA Tl ATT. EFWEFTSE Fixed Income LLEDESNMETEL.
EHICRT ST TOMRILFTSE Fixed income LLCHFHLTLEY. QPTLA HIAVE AR - A Fydi— I9=-
_.—_z‘:f F—drol HO—=1UL FAN=2T0rAR2, BN ELESETRRICR SRS TVLETH, P Morgan2-Zdq
+ EEEERETSOTEBER . FEREFEERDTERLTLEY. JP. Morgant SO BEIC S SBHIRIERL
Ia_a-MhEJ.JE-EFJ fBH - TSI EENESSNTVERA. Copyright 2016, JP. Morgan Chase & Co, All rights reserved.

€))
2.16 2.0

30/118



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

0120-106212

9:00 17:00
@ « )
€))
1.4472
1.34 6 6
8 10 1.474
300 0.60 ( ) 0.70 ( )
300 1,000 0.55 () 0.75 () 0.04 (
1,000 0.50 () 0.80 ( )

31/118



4)

®)

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

32/118

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

20

15 5
2.1
0.315



2037 12 31

15.315

15

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

20
120

20
80

15 15

2.1
0.315

33/118



(

(

)

)

2019 1

34/118

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

6D (2019 1 31 )

() ()

3,612,191 99.53

3,612,191 99.53

17,047 0.47

3,629,238 100.00
( D
« 2

0 (2019 1 31 )

) ) Q)

1.3193 1.3220
1 2,732,369 99.53
3,604,839 3,612,191

)

99.53%

99.53%

)
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(€))
() () ) ) )X )
1
11,172,877 11,172,877 1.0641 1.0641
(2014 7 15
2
15,023,661 15,023,661 1.0948 1.0948
(2015 7 15
3
9,969,430 9,969,430 0.9273 0.9273
(2016 7 15
4
9,370,393 9,370,393 1.0340 1.0340
(2017 7 18
2018 1 8,952,270 1.0470
2 8,825,877 1.0319
3 8,773,256 1.0254
4 8,721,269 1.0190
5 8,232,298 0.9787
6 8,119,112 0.9649
5
8,313,421 8,313,421 0.9930 0.9930
(2018 7 17
7 8,262,995 0.9862
8 7,579,946 0.9038
9 7,999,298 0.9527
10 5,836,868 0.9561
11 6,101,516 0.9949
12 4,448,059 0.9625
2019 1 3,629,238 0.9869
()
1 0.0000
2 0.0000
3 0.0000
4 0.0000
5 0.0000
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2018 7 18
2019 1 17
()
1 6.4
2 2.9
3 15.3
4 11.5
5 4.0
2018 7 18
14
2019 1 17
4)
1 9,700,232 200,432
2 7,169,467 3,946,678
3 1,371,745 4,343,876
4 148,219 1,836,004
5 45,141 736,070
2018 7 18
198,643 3,925,860
2019 1 17
() 1,000,000
(€)) (2019 1 31 )
() ()
13,238,053,986 54.74
269,129,120 1.11
382,241,860 1.58
1,184,216,110 4.90
2,670,773,519 11.04
1,990,270,882 8.23
637,741,650 2.64
2,532,009,386 10.47
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2,576,487,999 10.65
995,183,460 4.12
8,966,698,135 37.08
2,362,900,800 9.77
2,127,010,501 8.80
1,313,564,252 5.43
618,787,020 2.56
1,998,517,470 8.26
545,918,092 2.26
1,977,430,493 8.18
24,182,182,614 100.00
() ()
158,340,000 0.65
158,340,000 0.65
19,680,555 0.08
19,680,555 0.08
(Y
« 2
« d
2 (2019 1 31 )
(D)
) ) C/7 7)™
Russian Federal Bond - 99.82 99.77| 6.700000
1 1,120,000,000 71.72
OFz 1,867,182,912| 1,866,247,712|2019/05/15
Brazil Notas do Tesouro 104.49 104.90| 10.000000
2 45,000,000 5.78
Nacional Serie F 1,391,443,119| 1,396,889,158/2021/01/01
EUROPEAN BK
99.07 99.01| 4.500000
3 |RECONSTRUCTION & 650,000,000 5.54
1,339,480,480| 1,338,615,200[2020/08/14
DEVELOPMENT
101.54 101.48| 7.000000
4 |Colombian TES 37,000,000,000 5.34
1,292,426,576| 1,291,637,440/2019/09/11
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93.50 93.30f 7.650000
5 |Petroleos Mexicanos 210,000,000 4.62
1,119,195,000| 1,116,812,970]|2021/11/24
84.87 87.34( 11.000000
6 |Turkey Government Bond 58,000,000 4.36
1,025,384,662| 1,055,298,208|2022/03/02
EUROPEAN BK
98.52 98.48| 4.500000
7 |RECONSTRUCTION & 500,000,000 4.24
1,024,618,400| 1,024,285,600|2021/08/14
DEVELOPMENT
Brazil Notas do Tesouro 105.27 105.72| 10.000000
8 25,000,000 3.23
Nacional Serie F 778,786,607 782,108,085/2023/01/01
EUROPEAN 99.75 99.68| 7.200000
9 100,000,000,000 3.17
INVESTMENT BANK 768,113,500 767,574,50012019/07/09
REPUBLIC OF SOUTH 109.41 109.77] 10.500000
10 80,000,000 2.96
AFRICA 713,353,200 715,700,40012026/12/21
104.59 104.50| 8.790000
11 |India Government Bond 350,000,000 2.33
563,740,100 563,255,000/2021/11/08
108.97 108.58| 11.000000
12 [Colombian TES 14,800,000,000 2.29
554,803,337 552,817,769|2020/07/24
Russian Federal Bond - 99.86 100.33| 8.150000
13 282,000,000 1.95
OFz 470,280,684 472,536,486(2027/02/03
98.55 98.46| 6.450000
14|INTL. FIN. CORP. 300,000,000 1.88
455,342,580 454,889,820(2020/08/10
99.51 99.70| 8.000000
15[Mexican Bonos 80,000,000 1.88
453,774,720 454,636,560(2020/06/11
106.05 106.00 7.500000
16 |Colombian TES 12,000,000,000 1.81
437,786,784 437,592,768|2026/08/26
EUROPEAN BK
100.57 100.18| 8.300000
17|RECONSTRUCTION & 55,000,000,000 1.75
425,935,125 424,287,710(2020/10/02
DEVELOPMENT
Brazil Letras do Tesouro 95.60 95.95
18 14,000,000 1.64
Nacional 396,049,130 397,490,755|2019/10/01
EUROPEAN 92.96 92.63| 5.200000
19 55,000,000,000 1.62
INVESTMENT BANK 393,689,835| 392,288,050(2022/03/01
EUROPEAN 99.88 99.92| 6.600000
20 250,000,000 1.59
INVESTMENT BANK 384,557,250 384,692,000/2019/03/04
76.92 83.12| 10.600000
21 |Turkey Government Bond 21,000,000 1.50
336,488,653 363,613,687|2026/02/11
EUROPEAN 95.25 95.59| 4.000000
22 65,000,000 1.46
INVESTMENT BANK 352,901,250] 354,160,950|2020/02/25
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Russian Federal Bond - 99.33 99.39| 7.500000
23 200,000,000 1.37
OFz 331,775,560 331,989,320|2021/08/18
97.65 98.29| 10.400000
24 |Turkey Government Bond 15,000,000 1.27
305,113,674 307,125,852|2019/03/27
EUROPEAN BK
99.68 99.56| 7.375000
25|RECONSTRUCTION & 40,000,000,000 1.27
307,026,720 306,672,520/2019/04/15
DEVELOPMENT
REPUBLIC OF SOUTH 101.09 100.86| 7.250000
26 34,000,000 1.16
AFRICA 280,120,390| 279,483,060/2020/01/15
PHILIPPINE 99.37 99.53| 6.250000
27 130,000,000 1.11
GOVERNMENT 268,696,480 269,129,120|2028/03/22
INTL. BK. 81.73 82.69
28 15,000,000 1.07
RECON&DEVELOPMENT 255,365,385| 258,364,905|2020/02/24
105.75 106.23| 8.830000
29 [India Government Bond 150,000,000 1.01
244,282,500| 245,398,230/2023/11/25
EUROPEAN 99.24 99.23| 6.000000
30 30,000,000 1.00
INVESTMENT BANK 242,641,800 242,619,795/2019/10/21
)
54.74%
37.08%
91.82%
)
( )
/
/
19,500,000 153,017,865 158,340,000 0.65%
2019 2
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/
425,000 8,728,650 8,844,250 0.04%
2019 2
/
1,904,447 10,888,487 10,836,305 0.04%
2019 2
D
2
¢ 3
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1
€Y)
4 5
29 7 18 30 7 17
23,417
91,262 74,320
9,344,828 8,277,054
9,436,090 8,374,791
9,436,090 8,374,791
1,910 1,778
63,508 59,395
279 197
65,697 61,370
65,697 61,370
9,062,673 8,371,744
307,720 58,323
190,578 175,141
9,370,393 8,313,421
9,370,393 8,313,421
9,436,090 8,374,791
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&)
4 5
28 7 16 29 7 19
29 7 18 30 7 17
1,096,778 223,669
1,096,778 223,669
3,935 3,742
131,237 124,261
600 508
135,772 128,511
961,006 352,180
961,006 352,180
961,006 352,180
2,124 10,142
781,028 307,720
133,741 984
133,741
984
8,123 24,989
24,989
8,123
307,720 58,323
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©)
29 7 19
30 7 17
1.
2.
29 7 15
29 7 18 30 7 15
30 7 17
364
4 5
29 7 18 30 7 17
1. 10,750,458 9,062,673
148,219 45,141
1,836,004 736,070
2. 9,062,673 8,371,744
3.
58,323
4 5
28 7 16 29 7 19
29 7 18 30 7 17
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0 0
0 0
525,518 167,384
190,578 175,141
716,096 1 342,525 1
790.16 409.14
5

29 7 19
30 7 17

53/118



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

5
30 7 17
(€H)
@)
4 5
29 7 18 30 7 17
1,089,739 217,578
1,089,739 217,578
4 5
29 7 18 30 7 17
5
29 7 19
30 7 17
4 5
29 7 18 30 7 17

1.0340 0.9930
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1 (10,340 ) (9,930 )|
)
€y
@
6,270,496 8,277,054
8,277,054
8,277,054
20 7 18 30 7 17
627,713,741 556,531,175
51,783,826
225,650,738 164,353,241
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25,339,306,794

17,472,496,589

7,444,188,809

8,312,242,954

4,840,000 7,677,651
94,937,789 6,812,719
697,523,704 513,284,086
70,406,223 97,022,516

34,504,567,798

27,182,204,757

34,504,567,798

27,182,204,757

133,980
243,637,373
47,933,253 40,529,522
10,800 15,809
48,078,033 284,182,704
48,078,033 284,182,704

25,433,850,874

20,378,033,444

9,022,638,891

6,519,988,609

34,456,489,765

26,898,022,053

34,456,489,765

26,898,022,053

34,504,567,798

27,182,204,757

29 7 19
30 7 17
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12 133 60
61
29 7 18 30 7 17
28 7 16 29 7 19
36,412,853,392 25,433,850,874
183,652,226 98,011,751
11,162,654,744 5,153,829,181

22,613,909,809
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385,889,936 382,002,306
2,427,153,049 1,951,370,553
6,898,080 6,270,496
25,433,850,874 20,378,033,444
25,433,850,874 20,378,033,444
29 7 19
30 7 17
2 4

30 7 17
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€Y

@

®

29 7 18 30 7 17
276,160,361 455,840,472
121,134,650 98,849,364
397,295,011 554,689,836
29 1
17 29 7 18 30 1 16 30 7 17
29 7 18 30 7 17
101,371,384 101,505,364 133,980

101,371,384

101,505,364 133,980
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122,960,000 127,800,000 4,840,000 101,212,349 108,890,000 7,677,651
122,960,000 127,800,000 4,840,000 47,586,699 53,640,000 6,053,301
53,625,650 55,250,000 1,624,350
224,331,384 229,305,364 4,706,020 101,212,349 108,890,000 7,677,651
(€H)
@)
1
29 7 18 30 7 17
1.3547 1.3200
1 (13,547 ) (13,200 )
€))
@

8.79% India Government Bond

20211108

350,000,000.000

359,877,000.000
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9.23% India Government Bond

20431223

100,000,000.000

112,040,000.000

8.83% India Government Bond

20231125

150,000,000.000

155,842,500.000

8.17% India Government Bond

20441201

150,000,000.000

151,237,500.000

778,997,000.000
(1,285,345,050)

8.25% Indonesia Treasury Bond

20360515

20,000,000,000.000

20,328,800,000.000

8.75% Indonesia Treasury Bond

20440215

30,000,000,000.000

30,919,800,000.000

51,248,600,000.000
(404,863, 940)

9.85% Colombia Government

International Bond 20270628

4,000,000,000.000

5,082,120,000.000

5% Colombian TES 20181121

27,000,000,000.000

27,099,900,000.000

7% Colombian TES 20190911

14,000,000,000.000

14,359,100,000.000

11% Colombian TES 20200724

6,000,000,000.000

6,684,600,000.000

10% Colombian TES 20240724

2,000,000,000.000

2,380,920,000.000

7.5% Colombian TES 20260826

12,000,000,000.000

12,746,880,000.000

11.25% Colombian TES 20181024

4,000,000,000.000

4,095,320,000.000

72,448,840,000.000
(2.832,749,644)

8.8% Turkey Government Bond

20230927

3,000,000.000

2,074,500.000

10.4% Turkey Government Bond
20190327

25,000,000.000

23,799,750.000

10.4% Turkey Government Bond
20240320

19,000,000.000

13,832,000.000

8.5% Turkey Government Bond

20190710

10,000,000.000

9,207,500.000
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10.6% Turkey Government Bond
20260211

15,000,000.000

10,681,500.000

11% Turkey Government Bond

20220302

25,000,000.000

19,700,000.000

79,295,250.000
(1,836,477,990)

10% Brazil Notas do Tesouro

Nacional Serie F 20210101

45,000,000.000

45,821,250.000

10% Brazil Notas do Tesouro

Nacional Serie F 20230101

25,000,000.000

24,596,500.000

10% Brazil Notas do Tesouro

Nacional Serie F 20250101

4,000,000.000

3,811,960.000

Brazil Letras do Tesouro

Nacional 20190101

9,000,000.000

8,738,730.000

Brazil Letras do Tesouro

Nacional 20181001

17,000,000.000

16,778,660.000

99,747,100.000
(2,904,635,552)

4.378% MALAYSIAN GOVERNMENT
20191129

39,000,000.000

39,498,420.000

3.58% MALAYSIAN GOVERNMENT
20180928

26,000,000.000

26,015,600.000

3.659% MALAYSIAN GOVERNMENT
20201015

30,000,000.000

30,110,400.000

3.441% MALAYSIAN GOVERNMENT
20210215

10,000,000.000

9,966,300.000

105,590, 720.000
(2,935,422,016)

8% Mexican Bonos 20200611

90,000,000.000

90,613,800.000

7.75% Mexican Bonos 20310529

40,000,000.000

39,687,200.000

130,301,000.000
(777,896,970)
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8.15% Russian Federal Bond -

OFZ 20270203

332,000,000.000

347,348,360.000

6.7% Russian Federal Bond -

OFZ 20190515

1,180,000,000.000

1,180,731,600.000

7.5% Russian Federal Bond -

OFZ 20210818

100,000,000.000

101,400,000.000

1,629,479,960.000

(2,949,358,728)

8% REPUBLIC OF SOUTH AFRICA
20181221

68,000,000.000

68,341,360.000

7.25% REPUBLIC OF SOUTH
AFRICA 20200115

25,000,000.000

24,969,500.000

10.5% REPUBLIC OF SOUTH
AFRICA 20261221

80,000,000.000

88,328,000.000

181,638,860.000
(1,545,746,699)

17,472,496,589
[17,472,496,589]

5.75% INTL. BK.
RECON&DEVELOPMENT 20191028

150,000,000.000

147,147,000.000

7.8% INTL. FIN. CORP.
20190603

60,000,000.000

60,245,400.000

6.45% INTL. FIN. CORP.
20181030

60,000,000.000

59,889,600.000

6.45% INTL. FIN. CORP.
20200810

300,000,000.000

293,655,000.000

6.6% EUROPEAN INVESTMENT BANK
20190304

250,000,000.000

248,812,500.000

6.4% EUROPEAN BK
RECONSTRUCTION & DEVELOPMENT
20190304

150,000,000.000

148,918,500.000

958,668,000.000

(1,581,802,200)
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5.2% EUROPEAN INVESTMENT BANK

55,000,000,000.000 50,479,000,000.000
20220301
10% EUROPEAN BK
RECONSTRUCTION & DEVELOPMENT 150,000,000,000.000 150,619,500,000.000
20181116
7.375% EUROPEAN BK
RECONSTRUCTION & DEVELOPMENT 35,000,000,000.000 34,786,500,000.000
20190415
7.35% INTER-AMERICAN
76,000,000,000.000 75,878,400,000.000
DEVELOPMENT BANK 20180912
311,763,400,000.000
(2.462,930,860)
INTL. BK. RECON&DEVELOPMENT
15,000,000.000 11,183,100.000
20200224
0.5% INTL. FIN. CORP.
300,000.000 255,480.000
20190515
9.25% EUROPEAN INVESTMENT
4,000,000.000 3,996,720.000
BANK 20180720
5.25% EUROPEAN INVESTMENT
2,000,000.000 1,961,800.000
BANK 20180903
8% EUROPEAN BK RECONSTRUCTION
10,000,000.000 9,724,700.000
& DEVELOPMENT 20181011
27,121,800.000
(628,140,888)
7.65% Petroleos Mexicanos
210,000,000.000 200,583,600.000
20211124
3.7% INTL. BK.
6,000,000.000 5,998,500.000
RECON&DEVELOPMENT 20180813
5.25% INTL. BK.
40,000,000.000 38,870,000.000
RECON&DEVELOPMENT 20191017
4% INTL. BK.
6,000,000.000 5,991,000.000
RECON&DEVELOPMENT 20180816
3.78% INTL. FIN. CORP.
34,500,000.000 34,332,330.000

20180822
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3.76% INTL. FIN. CORP.
20181218

6,450,000.000

6,334,738.500

3.96% INTL. FIN. CORP.
20200618

17,000,000.000

15,674,000.000

4.75% EUROPEAN INVESTMENT
BANK 20210119

40,000,000.000

37,018,400.000

4% EUROPEAN INVESTMENT BANK
20200225

40,000,000.000

37,738,000.000

382,540,568.500
(2,283,767,194)

9% EUROPEAN INVESTMENT BANK
20181221

75,000,000.000

75,368,250.000

7.5% EUROPEAN INVESTMENT BANK
20190130

59,000,000.000

58,969,910.000

7% NORDIC INVESTMENT BK.
20180925

25,000,000.000

24,957,000.000

159,295,160.000

(1,355,601,812)
8,312,242,954
[8,312,242,954]
25,784,739,543
[25,784,739,543]
4
100% 11.1%
6
2
100% 11.1%
4
7 100% 11.0%
6
100% 9.6%
5
5 100% 11.3%
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4 100% 11.4%
2

100% 11.8%
9
3 100% 11.4%
3
3 100% 11.3%
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€Y)

31 1 17

88

70,188
4,528,275
4,598,551

4,598,551

1,453
48,426
184

50,063

50,063

4,644,527

96,039

93,996
4,548,488

4,548,488

4,598,551
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&)

30 7 18
31 1 17

161,523
161,523

1,453
48,426
184

50,063
211,586

211,586

211,586
151,233
58,323
28,586

28,586
5,949
5,949

96,039
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®
30 7 18
31 1 17
31 1 17
1. 1 8,371,744
198,643
3,925,860
2. 4,644,527
3. 2
96,039
30 7 18
31 1 17
31 1 17
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31 1 17

31 1 17

0.9793
(9,793 )

31 1 17

289,425,108

295,536
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236,398,127

13,080,516,162

9,934,798,115

1,617,135

1,811,766

473,810,096

98,266,710

24,116,938,755

24,116,938,755

29,624,683

14,936,073

5,251

44,566,007

44,566,007

18,361,199,077

5,711,173,671

24,072,372,748

24,072,372,748

24,116,938,755

30 7 18
31 1 17
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133 60
61

31 1 17

30 7 18
20,378,033,444
126,754,171
2,143,588,538

16,215,651,876
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375,401,973
1,766,691,166
3,454,062
18,361,199,077
18,361,199,077
1 17
€))
@)
©)
31 1 17
153,017,865 154,635,000 1,617,135
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153,017,865 154,635,000 1,617,135
153,017,865 154,635,000 1,617,135
@
@)
31 1 17
1.3110

(13,110 )
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