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67837 (20174E£10823H) 3,911 70 A 52 12,732 A 5.6 94.1 6, 394
685K (2017115228 3,811 70 |~ 0.8 12,708 | ~ 0.2 9.2 6. 600
69837 (20174E12822H) 3,625 50 AN 3.6 12,239 VARGV 95.3 6, 432
70HAK (20184F 1 §22H) 3, 688 50 3.1 12,598 2.9 96.9 6, 496
718 (20185 2 5228) 3,484 50 | A~ 4.2 12112 | A 3.9 9%.9 6. 095
728 (20185 3 5228) 3, 486 50 1.5 12,301 1.6 95.9 6,024
738k (20185 4 5230) 3,540 50 3.0 12,634 2.7 9.9 6,087
745 (20185 5 5228) 3,322 50 | A 47 12,057 | A 4.7 95. 8 5,801
758k (2018%F 6 5228) 3,170 50 | A 3.1 11,73 | A 2.5 97.0 5,521
768k (20185 7 5238) 3,386 50 8.4 12,734 8.5 97.5 5, 881
778k (2018 8 B228) 3,320 50 | A 0.5 12,724 | 2~ 0.1 %. 7 5, 667
788>k (20185 9 B258) 3.317 50 1.4 13,006 2.2 %. 2 5,638
798A>K (20188108 22H) 3,208 50 A8 12,717 VAN 9.9 5, 244
80HAZR (20185E11822H) 2,899 50 A8 11,756 AN 7.6 9.5 4,799
8153k (20182 125258) 2,852 50 0.1 11, 865 0.9 %.8 4,716
8283 (2019% 1 5228 2,937 30 4.0 12, 406 4.6 97.2 4,867
835k (2019% 2 5226 2,986 30 2.7 12,767 2.9 %. / 4,966
845k (2019% 3 5226 3,09 30 4.7 13,322 43 %. 4 5,180
85HAK (20194F 4 H22H) 3,147 30 2.6 13,594 2.0 97.4 5, 150
86HAZK (20194 5 H22H) 3,044 30 AN023 13, 305 VAN 94.8 4,761
878 (2019% 6 5245) 3,016 30 0.1 13,314 0.1 95. 1 4,728
88k (20195 7 52286) 3,011 30 0.8 13,589 21 97.5 4,700
898>k (2019%F 8 5228) 2,945 30 | A 1.2 13,344 |~ 1.8 9.9 4,55
90>k (2019 9 52483) 3,043 30 4.3 13, 845 3.8 %.3 4,650
915k (20192£105238) 3,130 30 3.8 14,305 3.3 %. 7 4,321
928k (20195 115228) 3,077 0 | A 07 14118 | A 1.3 95.3 3. 608
93HAZR (20198128 23H) 3,175 30 4.2 14, 699 4.1 94.2 3,443
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(BAE) 2019 9 B24H 3,043 — 13, 845 — 96.3
259181 98k 3,029 A 0.5 13,740 A00.8 9.2
(BA=K) 201910823 3,160 3.8 14, 305 3.3 9.7
(BAE) 20194108234 3,130 — 14, 305 — 9.7
50287 108K 3,160 1.0 14, 456 1.1 94.7
(HA=R) 2019118228 3,107 A 0.7 14,118 A 1.3 9.3
(HAE) 20194118228 3,077 — 14,118 — 95.3
£593HA INEES 3,082 0.2 14,133 0.1 92.2
(HA=K) 2019F£12823H 3,205 4.2 14, 699 4.1 94.2
(BAE) 2019128234 3,175 — 14, 699 — 94.2
25045 128=x 3,209 1.1 14, 884 1.3 95.5
(BAZR) 20204 1 B22H 3,250 2.4 15, 071 2.5 91.9
(BAE) 20204 1 B22H 3,220 — 15, 071 — 91.9
Z595H1 1B=X 3,233 0.4 15,127 0.4 92.6
(BA=R) 2020 2 B25H 3,292 2.2 15, 356 1.9 92.5
(BA®) 20204 2 B25H 3,262 — 15, 356 — 92.5
25965 28K 3,125 VAN ) 14,732 AN 40 92.4
(BA=R) 20204 3 B23H 2,280 203001 11, 141 N D75 93.1
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MM (%) 0.9 0.97 0.94 0.92 0.91 1.32
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18 S| 2915 Eepast 25935 ZB045 25955 25965
(A) BEHEINGR A 1,093 | & 9821 | & 834 | & 1,398 | & 544 | ~ 854
SZEFR 149 69 80 42 21 1"
ZIFR A 1,242 | & 1,051 | & M | A 1,371 | & 565 | A 865
(B) BifisEscEER 166,547,565 | & 22,458,392 143, 604, 952 82,318,778 74,783,593 | A 946,169, 741
FEERm 180, 037,772 4,648,099 150, 827, 037 84, 203, 090 79,168, 277 13, 366, 488
FERIE A 13,490,207 | A 27,106,491 | A 7,222,085 | A 1,884,312 | & 4,384,684 | & 959,536,229
(C){SEtERmiE A 5,382,890 | & 4,840,844 | A 4,486,323 | & 4,144,308 | & 4,598,863 | & 3,007, 576
(D) HHpiExmE (A+B+C) 161,163,582 | ~ 27,300,218 139,117,795 78,173,141 70,184,186 | 2 949,178,171
(E) siHpigisssE A 524,626,588 | A 328,855,911 | A~ 342,308,314 | A 213,084,125 | A 143,913,422 | & 90,273,404
(F)iEllfEstEIEnE A 4,938,825,363 | 2 4,210,244,976 | A 3,911,998,927 | A 3,764,278,814 | A 3,594,427,785 | A 3,535,426, 854
(Aca5+E2%R) (1,176,044, 084) |( 985, 317, 296) |( 894,539, 249) |( 846,905, 063) |( 793,675, 416) |( 767,707, 167)
(FoEETEXMER) (26,114,869, 447) |(A 5,195,562, 272) |(A 4,806,538,176) |(A 4,611,183,877) |(A 4,388,103,201) |(4 4,303, 134,021)
(G)&Et (D+E+F) A 5,302,288,369 | A~ 4,566,401,105 | A 4,115,189,446 | A 3,899,189,798 | A 3,668,157,021 | A 4,574,878, 429
(H) R ECE A 41,423,247 |~ 35,186,160 |~ 32,532,373 | A 31,197,145 | A 29,677,331 | & 29,078,748
RERMERIE S (G+H) | 25,343,711,616 | 2 4,601,587,265 | £ 4,147,721,819 | 2 3,930,386,943 | A 3,697,834,352 | A 4,603,957,177
BhlEtEERSE AN 4,954,935,697 | A 4,228,154,287 | £3,923,477,000 | & 3,777,021,273 | A 3,604, 664,433 | A 3,554,674, 621
(RE=EZ ) (1,159,933,750) ( 967, 407,985) |( 883,061, 116) |( 834,162, 604) |( 783,438,768) |( 748, 459, 400)
(FEEEREMEE) (26,114,869, 447) |(2 5,195,562, 272) (A 4,806,538, 176) |(4 4,611,183,877) |(4 4,388,103,201) |(A 4,303,134, 021)
REE AN 388,775,919 | A 373,432,978 | A 224,244,759 | A 153,365,670 | & 93,169,919 | A 1,049, 282, 556

CE1) {SEERINEICIHEFEMMICT T SHBEBFELEZSO TRRLUTHIEFT,
(E2) BIEFEEEGEEEE BIEHEETAEDERZ N, TAZ FOHBEGFERE LT, LD BEEFEE UTESNFE T,
(£3) WENEEDTEBRE T INENESDHEBRR (8 | ZISBIIEE 0,
(X4) REETME BIREEH) OERDERICRIERDLEFcIF—EZRFTT B/cHICET HEM 1 690,573 (RERH)

RS EcEDETERIE (FE8R)

L =] 915 55928 55938 55945 5958 55965
(a) REFEREOSFNE 25,312, 913H 17,276, 849H 21, 054, 240H9 18, 454, 686H 19, 440, 683H 9,830, 981H
(b) REREDEMISTEFES 0 0 0 0 0 0
(c) INmiFEEE 1,176, 044, 084 985, 317, 2% 894,539,249 846, 905, 063 793,675,416 767,707,167
(d) HECEMEE 0 0 0 0 0 0
(e) ZEANECHREE (a+b+c+d)| 1,201,356, 997 1,002,594, 145 915,593, 489 865, 359, 749 813,116,099 777,538,148
(f) picE 4,423,247 35,186, 160 32,532,373 31,197,145 29,677,331 29,078,748
(g) BHHEUNFCHRE (e— )| 1,159,933,750 967. 407, 985 883, 061, 116 834, 162, 604 783,438, 768 748, 459, 400
(h) ZaiEROH 13,807,749, 14500 | 11,728,720, 30400 | 10,844, 124, 36701 | 10,399, 048, 55400 | 9,892,443, 94601 | 9,692,916, 18000




XFYI - RVR - F=T2 (BARER)

R @™ 7 B = o & A 5 B

1 FONSY RS SE91H7 559288 559388 559458 55955 559658

30H 30H 30H 30H 30H 30

® EEBREI—X) ZFRADHORS|IENEEF. REBREOREEMEACE DN TEINICHREVCLE U,

CDEZICE. BREVERD [BENEE] & FRBRRVCRS [TAihRE BRINER) | PHUET.

- DESEBHROEEMEANMERTA AR FERNTAZ LO2HEICFE. NEEOEENMEBDEE LR ET,

- DESEBHROEEMEANERITTAZ TESHECIE. FTORWHOENTALRE RINkE). X OENEENEETY,
- TAILWRE (FRIDEER) HREEUCBEGEF. DREHRERICHITDELOZREDERITTAN SLUZTALREE FRINES)
EPRRUICERD. ZDRDELDZHEOERITALR) E I,

(BEI5E)
BEESZEEICONT
KIGESHSESERTHRARTIE. 2020524 B 1 BT, BS% K7ty fIRIAY MFREH] ICEBEVLF UL,
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AFVJ e RKVR - IHF=T7 IR

ERHSE H8H (REHB 2020 3 A23H)
(EHEIEARY 20196 3 B238~2020F 3 5238)

AXFV - RYR - IP=T 7Y ROBRKRZE CHREPBL LIFFT,

*2T 7Y ROLHEHERDE T,

B B 75 ot

SREMEDBEBRER ERE U DERZH S U CTERZTRVE T,

EFEREWR

AXEyTd - RYEBESE

PRIV A IR

TEEERSERAD10% LI H

KHI7EYRIARIA UL
Daiwa Asset Management
K7y bYRIKXY MR
RRBTFRAEXADOA—TEIE 1S

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




WS ERFh OB E(HEE & MRS OHR

)
18, 000
16, 000 m
14m0w/\¢\fv“”vmf;w K
12,000
10, 000
8,000
5 oa B %
(2019.3.22) (2020. 3. 23)
} FTSE X5 JEM| .
& B O BEBE | 207 man @ﬁﬁ
WEE sz ek ||
M % % %
(BAE) 20194 3 BH22H| 13,056 — | 13,322 — 96.9
38k 12,823 |2 1.8] 13,035|A 2.2 9.4
4Bk 13,143 0.7] 13,3201 & 0.0 93.9
5 BX 12,827 1A 1.8] 12,91 |24 2.5 94.6
6 8% 13, 068 0.1] 13,2662 0.4 95.1
7 B=% 13,334 2.1 13,660 2.5 97.7
8 A= 12,8151 A 1.8] 13,030 | & 2.2 97.2
9Bk 13, 655 4.6 13,740 3.1 9.8
IVEES 14, 404 10.3 ] 14, 456 8.5 95.1
INEES 14, 203 8.8 14,133 6.1 92.6
IVIZES 14,952 14.51 14,884 1.7 9.3
2020 1 B>k 15,222 16.6| 15,127 13.6 93.1
VASFS 14, 863 13.8] 14,732 10.6 93.1
(HA=R) 20204E 3 H23H| 10,824 | 2~ 17.1| 11,141 | A 16.4 93.6

1)
(x2)

(£3)
(x4)

(x5)

ERI ST,

FTSEXFY @B VT v IR (HIBRE) & FTSEXFYIEBA >V
FYIR (AFYD - RYKR=2) ZHECHBEL, BT 7V NREH
7#10,000& UTKR7Z 2y AYRIAY MHEELIEBDTY, FTSE X
FYIEBAVTVIR (AFTD- RYNR—=2) [ FTSE Fixed
Income LLCICKWBESNTVBESA VT v I RATY, BIEHMEG
FTSE Fixed Income LLC DHNMETH . IBHICEIT 2T N TOHEF]
[& FTSE Fixed Income LLC A"ELTWET,

BHOIEMIE. BEMENORRZZREL T, RFIEEEOREZRA
LTW&ET,

BHIER, BRREHRAMICKVBECH> TEESNZHBENHUFET,
FEOEBHEERTAVEZ T I ZERLTHEUET.
PHEEA RS TOESHLES (GIREES) SRUESEYER
TFT,

XFYD-RYR - IY=T7UR

CEREE)

SEEMBEDHBICOVT

[EE(TEE - (B8]

HAE 0 13,056F9 EAZK - 10,824F0 BEEXR C A17.1%
[BEMEBOE EHER]

ZE U TVDESOFBINAPEIMET ([@ELER) Liele
FPSRBREBRYELRNA, A+ - RYHHICHULT S LIZ
CENRAFTRERERY ., BEMBEFTELFUR. <bULLF

[REREICOVT] ZIBRIETV,
SIREBIEICOVT
OXFy IfEStER

XXy IEFOEFSETLE U,

XE EEMRE. ATV TRIT (PRIBT) (CL2EHTD
AT PHEN(CERUEINBEERNMEON TVS CEREZER
IC. HERHIEN 520204 2 BRTHEF CIREFE MEB SR F U
feo UNL 2 BBFLIZE. FELOOF DA )L ADRBRILARNDRR
BHHEFHICEE D FIBEO U T OBNRRENRE >/ 2 & T,
XEYAEFOEFF2 LR L. EMEEREI\LEU.

Ok a5

XF33 - RVEFHEHTFELE U,

LERREAE K Y. KED S AF Y INOBEHE D 0K PE
SEBRADBERICEIRVIF ETITRNZ#B B, 202062 8
BIFETORVIEHHTERUEF UL, UL 2 BEFLIREE.
BIOF A IV ADBRILANDEZIN TN CEE I THEDU R
JOBNBRERANBE e ET. RVIEHHTREST™ELEL
)=

QHIEREARICBIT D [SEDERAL]

FEUT, XF20 - RVRBESHICKRETDEICKY ., [SEEHME
DEERBHRELTE UENROBEFRZDS U GERETVET, &
MR—BhT3UFICDEFRLCIF. XF¥ T - RYETOERBZEFIDIC
BEITDFECT. R—hITAUFTDEETF2L—T3VICDVNT
&, EFPYMEOBE. FHERXEPHBRESCL O TRRICELS
vFI,

SR—KNTAUFICDONT

HEAWGBERMEEICEDE. XF20 - RVYBTOAFTYIEED

RUOBHFEBIE(CIRE LU FE Uz,
ORYFI—TEDERICDNT

LT 7Y RIGERADFHEFCFEREEL BRIV FIY—TZEIS
THEUFEA.

LIEREIDH D 7 ¥ ROE#EMEAE SEIEMOBEERF. [HER
FIhDEEMEE S TTREDHRE| 7SBS0,

(SERDOERTEH)

FEUT, AFYD - RVERBEHSITKRET D LITKY, BFEHMED
BRBMRERTE UCNEOERZDH S UCERAZEITVE T, E5R—
NOAUZCDOERLTIF. XF2T - RYBRTOEBEZDPDICIRET
DFECT. R—bITxUFDEETF1L—Y3VICDOVTE 7P
PIDEE. EHRTPHBREECIH U TRRICEIETEET,
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XFYD-RYR-IY=T7UR

W1 ZO% Y OEFDRH WSEES SUHE|DRR
18 =} E] A n # & .
=R MR —m (2019%F 3 H23§b‘;2020¢ 3 ﬂﬁﬁgj T)
- N 5 & 7 1 &
AEESES Bt — FAFYD-RY | FAXYI-RY
%@ﬁﬂi%iﬁﬁ 9 &4 EE 161,572 251, 207
(RE#M) ( ) Yoo ( -)
(ZDAth) ( 7) R 18, 876 358, 282
& t 9 ( =

(1) BRADEBEESIUEHACDVWTEENED [1 705 OEMAOEM] O
EEDHEZ BB IEE 0,
(E2) BECEICHREZLBAALTHIFET,

x2) (

(1) FEEFRELRE @ENFHESENTHIEFEA),

JARBEICKDBEHNT, LROHFICFZENTBUEE A,
(E3) BARBEVIET,

WEELRSTERR
rn # &
(20194 3 H2381* 520206 3 H23HZE )
E| B
= F 5t &
pizd = G & R = £
FH FH
Mexican Bonos (X#<1) 8% 2024/9/5 549,905 | Petroleos Mexicanos (X=3/1) 7.19% 2024/9/12 1,190, 086
Mexican Bonos (X#3/1) 8.5% 2029/5/31 277,085 | EUROPEAN INVESTMENT BANK (EB:#E) 4.75% 2021/1/19 422,730
EUROPEAN INVESTMENT BANK (E#ES) 4.75% 2021/1/19 110, 806 | Mexican Bonos (X=+3/1) 8% 2047/11/7 336, 701
Mexican Bonos (X#>1) 7.5% 2027/6/3 108, 451 | Mexican Bonos (X=3/1) 8.5% 2029/5/31 288, 761
Mexican Bonos (X< 1) 8% 2020/6/11 288, 069
INTL. FIN. CORP. (EHFE#RS) 3.67% 2019/12/5 281,014
Mexican Bonos (XF</ 1) 7.75% 2042/11/13 196, 593
Mexican Bonos (XF3/1) 8.5% 2038/11/18 160, 757
Mexican Bonos (X=3/1) 7.5% 2027/6/3 106, 425
EUROPEAN INVESTMENT BANK (EBR#ES) 6.5% 2027/7/7 105, 785
(E1) BRIZTELRE BBAFHESFENTHEUELEA).
(E2) BAEREIILIET,
WiEAEERER
M5NE 58 LitE EE7)
£ H E B x
¥ (i g >5BBg BRI R A 3
X b BHE & & FEALLE | ITFHEA :
NERBEE HERETER t x| S5EME | 28ME | 28FKH
EEDERY FAEYT Ry ¥ % % % % %
XF+23 469, 330 453, 351 2,031,013 93.6 — 49.7 27.1 16.9
(1) HEMBERE. PHROSHZNEZSEYBEFERHOMEEZD S ICREBERRNED BSTEAECLIEHEIND U— N THERBEUZDBDTY,
(E2) ARG, WHEERSEICHT 25HHEDEIS,
(F3) 2EEEEE. FHMHBBORMREIUNET,
(E4) FHMEED & ORBHERIC OV T EERAREG [2E, MEERAMEL) T—IZAFLTVET,




Q5nE H&E)

DA (EW5))

AFVTRIR - ISF—T7

R

E =t =
% % i g |eRE| BEes ¥ ___fi & EEERD
)} } ) NEREEE FEREEER B
R % FAFYT - RY FAFYT - RY A3
XFv1 Mexican Bonos 8.0000 37,000 34,710 155,502 | 2047/11/07
Mexican Bonos 8.0000 90, 000 92,149 412,828 | 2024/09/05
Mexican Bonos 10. 0000 11, 000 12, 651 56, 680 2036/11/20
Mexican Bonos 8. 5000 28, 000 29, 439 131,888 | 2029/05/31
Mexican Bonos 8.5000 67,800 67,661 303, 121 2038/11/18
Mexican Bonos 7.7500 31,000 29,936 134,116 | 2031/05/29
Mexican Bonos 7.7500 45,500 42,253 189, 296 2042/11/13
Mexican Bonos 7.7500 25,000 23,842 106,814 | 2034/11/23
Petroleos Mexicanos 7. 6500 83, 000 78,267 350,637 | 2021/11/24
Petroleos Mexicanos 7.1900 47,500 38,950 174, 496 2024/09/12
EUROPEAN INVESTMENT BANK | &2 | 4. 7500 3,530 3,489 15, 631 2021/01/19
o oy | B 115547
R 469,330 453, 351 2,031,013
(1) HERESEE. PROBAZVESEYBEFEREDPELD & ICREETRANTED BHEHECLYBHINS L— M CHERELZHDTT,
(¥2) EESE. FHEBEORARBETHET,
WIS (ST EDER BEE. 8F. TASLUEEMBEOIRR
20204F 3 B23HIRTE 20204F 3 B23BIRE
= 5 R ] E I
i O fE|| = (A) & 2,277,067, 026M
FHA % a—J)L - O0—VE 131, 065, 927
N 2,031,013 92.1 NHE (GHEZR) 2,031,013, 879
J—)b - O—2%, Z0Oft 174,533 7.9 ig%g gé%ég
R E{STEMERER 2,205, 547 100.0 (B) &:f& ~ 107, 442, 574
GE1) SHMBZEDEARBEIBT, KihE 102, 023, 378
(¥2) HEREER. BROBIZVEESEYBESEREOMERD & [CRE IR 5,419, 1%
EEBRNED BHETACEUELEINSE L — N CHERELEHDT foniilie _
T, BH. 3ABEICBFIHBEREL—~E 17 XUH - KL= (C) FiHERRE (A-B) 2,169, 624, 452
110,820, 1%+ - V=4 BHTT, R 2,004,377, 408
GE3) SRS I DNERMEE 2.0%,175FM) DREGETEHERE RIS 165, 247, 044
(2,205, 547F) (ST BHFEF. 95.0% T (D) ZEHiERO 2,004, 377, 40801
1 AOHWEEME (CD) 10, 824H

* HAE (CE (T D TTARAIF3, 949, 176, 430F9. HIERHEARIR(CH T 2 BIRETAZE
[&161, 985, 313F. EEEFITTAEAIE2, 106, 784, 3353 T,

*MPRICBFZETVY T 7Y NZRENRE T DREBFEDITAREF. XFY
J-RYR - F—T2 (BARER) 2,004,377, 408/ T,

* BHEIROF RO ) ORIEEEF10, 824 T,
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XFYD-RYR-IY=T7UR

WSROI
=H B 2019F 3 238 E 20204 3 H23H
] 8 El H
(A) EEZF R 283, 376, 2171
RIS 283,419, 395
SRR A 43,178
(B) ARSI T E S A 531,510,993
ToEm 180, 868, 489
TEE A 712,379, 482
(C)ZnfttEMA A 2,829,169
(D)=fpismE (A+B+C) A 250, 963, 945
(E) BifRiREUS RS 1,206, 914, 653
(F) =R S A 841, 401, 628
(G)ENSEtEIEE 50, 697, 964
(H)&5t (D+E+F+Q) 165, 247, 044
RERERERE (H) 165, 247, 044

(1) BOERREEF. —SRNISORNMHESTALDERZV. TAZ
TO3HEGEMEE LT, tO25GFEAE LTUESNET,

(x2) ENEstERGEEEd. BNEEEETALDERZVV. TAZ TES
BEIFERE LT, O3 5EEFFEE L TEENETY,
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