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(A) BoHEFIR 46,751,065M
SRR 46,756,141
ST A 5,076
(B) Bzt EER 431,166,370
FEER 433,090,660
FEERTE A 1,924,290
(C) ZDfthEr VN 352
(D) HHREREB(A+B+C) 477,917,083
(E) RiEBfGRIS RS 75,480,762
(F) @B=iaits 381,849,658
(G) ieNlSsEEaRE 405,148,089
(H) @st(D+E+F+G) 576,696,276
RERIREISESE(H) 576,696,276
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20 30%EHE 2.5000 2,000 2,868 |12035/09/20

154 205 EE 1.2000 22,000 26,125 [2035/09/20

21 30FEE 2.3000 2,000 2,795 |2035/12/20

155 205 EHE 1.0000 20,000 22,975 (2035/12/20

22 30FEE 2.5000 10,000 14,392 [2036/03/20

156 205EHE 0.4000 8,000 8,250 [2036/03/20

2.5000 7,000 10,102 [2036/06/20

2.5000 1,000 1,447 (2036/09/20

= 2.3000 15,000 21,172 (2036/12/20

26 30FEE 2.4000 10,000 14,361 {2037/03/20

27 30%EHE 2.5000 10,000 14,666 |2037/09/20

28 30FE 2.5000 18,000 26,558 (2038/03/20

29 30EHE 2.4000 18,000 26,335 (2038/09/20

30 30FEE 2.3000 21,000 30,439 (2039/03/20

31 30FEE 2.2000 9,000 12,916 (2039/09/20

32 30%EHE 2.3000 10,000 14,665 |2040/03/20

33 30FEE 2.0000 23,000 32,316 (2040/09/20

34 30%EHE 2.2000 22,000 32,152 (2041/03/20
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45 30FEE 1.5000 21,000 27,971 (2044/12/20

46 30FEE 1.5000 12,000 16,015 [2045/03/20
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8 405 HE 1.4000 54,000 74,801 [2055/03/20
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United States Treasury Note/Bond (7 XU1) 4.75% 2017/8/15 261,888 | United States Treasury Note/Bond (7 XU7) 4.625% 2016/11/15 152,554
United States Treasury Note/Bond (7 XU#) 4.625% 2016/11/15 153,405 | United States Treasury Note/Bond (7XU7) 4.75% 2017/8/15 101,212
United States Treasury Note/Bond (7 xXU7) 0.75% 2018/2/28 142,862 | Italy Buoni Poliennali Del Tesoro (4 9U7F) 4.75% 2017/5/1 59,322
United States Treasury Note/Bond (7 XU#) 2% 2021/5/31 134,569 | SPANISH GOVERNMENT BOND (ZR4>) 4.1% 2018/7/30 54,853
United States Treasury Note/Bond (7 XU #) 1% 2019/6/30 124,947 | United States Treasury Note/Bond (7 XU #) 2% 2023/2/15 40,285
United States Treasury Note/Bond (7 XU7) 3.125% 2044/8/15 120,188 | United States Treasury Note/Bond (7 XU7) 2.75% 2019/2/15 36,521
United States Treasury Note/Bond (7 XU7) 1.75% 2022/5/15 109,279 | United States Treasury Note/Bond (7 XU71) 4.625% 2040/2/15 36,085
United States Treasury Note/Bond (P XU%1) 3.625% 2020/2/15 105,428 | United States Treasury Note/Bond (ZXU7) 1.25% 2018/10/31 35,970
United States Treasury Note/Bond (7 XU1) 4.625% 2040/2/15 93,999 | United States Treasury Note/Bond (7 XU7) 1.75% 2022/5/15 35,787
United States Treasury Note/Bond (7 XU7) 2% 2020/7/31 82,708 | United States Treasury Note/Bond (7 XU#) 2% 2021/5/31 28,945
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= P |BBE R e s anarrent A FIUTEALES B U 2 B O |2 & F B
FPAUA - RIL| FPXUA - RIL ¥H % % % % %
7 AUH 9,383 10,003 1,074915 42.0 - 19.3 12.1 10.6
FhH+e - RIL FhH+e - RIL
H+s 497 574 47,652 1.9 - 0.8 0.7 0.4
FA—ANSUT - RU [FA—ZRSUT - KU
F—2ARNSUT 471 523 41,407 1.6 - 1.1 0.6 -
FooAm—Ib - RIL FYvHR—IL - RIL
VA= 116 121 9,608 0.4 - 0.2 0.2 -
FARUR - RYR [ FARUR - RUR
AFUZ 1,054 1,297 200,931 7.9 - 6.0 1.3 0.6
FRA2-757| FrRAR TV
242 7 7 874 0.0 - - 0.0 -
F7Y~v—7 - J0-% [FFYX—7 - JO0—%
FUR—7J 776 980 16,119 0.6 - 0.6 - -
F/Ior—70-% [F/ID1—70-%
I T— 650 742 9,705 0.4 - 0.4 - -
FroT—7Y - 00-% FAOT-7Y - 70-%
2 T—FY 840 975 12,851 0.5 - 0.5 - -
FAFYD-RY | FAFYI-RY
PE | 3,340 3,781 22,726 0.9 - 0.4 0.2 0.2
FEroUh - SV FE7IUAh - SVR
BmrIUN 1,755 1,676 12,124 0.5 - 0.5 - 0.0
FR—>> R XO0F FR—ZVR - X0F
H—S R 526 585 16,169 0.6 - 03 0.4 -
10O Fi1-0O Fi1-0O
(FALTUR) 165 194 23,745 0.9 - 03 0.6 -
a1—0 F1—0O F1—0O
F59) 384 458 56,115 22 - 13 0.9 -
1—0 F1—0O F1—0O
(N)LF—) 373 499 61,102 2.4 - 1.9 0.5 -
1—0O Fo1—0O Fo1—0O
(75V2R) 1,806 2,064 252,527 9.9 - 6.0 2.4 1.4
10O F1-0O F1-0O
(RAW) 1,280 1,560 190,827 7.5 - 45 1.8 1.2
1O Fi1-0O Fi1-0O
(ZRA) 995 1,159 141,756 55 - 35 2.1 -
1O Fi1-0O Fi1-0O
(A9UP) 1,733 2,108 257,830 10.1 - 6.0 2.2 1.9
1-0O F1-0O F1-0O
(T4VFUR) 118 142 17,379 0.7 - 0.2 0.5 -
1—0 F1—0O F1—0O
(F—ZRUT) 222 287 35,110 1.4 - 1.4 - -
1—0O
(UIS)) 7,076 8,474 1,036,395 40.5 - 25.1 10.9 45
& =t — - 2,501,482 97.8 — 55.1 265 16.3

(E1) HEMBEEE, HROEHZ WBESEYEETEBEDMEZD & [CREGEHRNED DSHETACIIBELEEIND U— M THERELILDHDTY,
(E2) #ALES, MEERECHT S IHERDEIS.
(£3) BEEH. SHERORMRBFNET,
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TERES (REANYIHY) IY-T7

(2) 5B (HNERB) DHE G5
El # x
S 9 | w | S E A% | BE S8 oo i g ma=rB
- NEESE AERESE
% [FP7AUA - BIL [FPAUA - RIL A
FAUAh United States Treasury Note/Bond & 5 4.7500 1,180 1.241 133,442 2017/08/15
United States Treasury Note/Bond & B2 2.7500 320 336 36,192 | 2019/02/15
United States Treasury Note/Bond & 75 3.6250 745 816 87,723 | 2020/02/15
United States Treasury Note/Bond & Eo 1.7500 617 628 67,508 | 2022/05/15
United States Treasury Note/Bond & B2 1.0000 1,030 1,032 110,975| 2019/06/30
United States Treasury Note/Bond & 75 2.0000 308 317 34,118 | 2023/02/15
United States Treasury Note/Bond & B2 0.7500 1,286 1,286 138,249 | 2018/02/28
United States Treasury Note/Bond & B2 2.0000 680 703 75,634 | 2020/07/31
United States Treasury Note/Bond & 75 2.7500 424 459 49,359 | 2023/11/15
United States Treasury Note/Bond & Eo 2.5000 93 98 10.635| 2024/05/15
United States Treasury Note/Bond & B2 2.0000 850 880 94,653 | 2021/05/31
United States Treasury Note/Bond & 75 6.1250 230 331 35,575 | 2027/11/15
United States Treasury Note/Bond & Eal 4.6250 380 530 56,997 | 2040/02/15
United States Treasury Note/Bond & B2 3.1250 845 934 100,434 | 2044/08/15
United States Treasury Note/Bond & 5 2.0000 395 404 43,414 | 2025/02/15
BE/N\E "Sl‘%_ _@_ ?g ______________________ ‘I_S_%Eﬁi .....................................................................
A 2 9.383 10,003 1,074,915
FhHFS - BIL| FHFT - Bl
hrs CANADIAN GOVERNMENT BOND & 5 5.7500 48 75 6,236 2033/06/01
CANADIAN GOVERNMENT BOND |E & B2 4.0000 60 62 5,161 2017/06/01
CANADIAN GOVERNMENT BOND & B2 3.7500 197 215 17,916 2019/06/01
CANADIAN GOVERNMENT BOND & 5 4.0000 25 34 2,888 | 2041/06/01
CANADIAN GOVERNMENT BOND  |E & B2 3.5000 48 64 5,332| 2045/12/01
CANADIAN GOVERNMENT BOND & % 1.5000 70 72 5998 | 2023/06/01
CANADIAN GOVERNMENT BOND | E & B 1.2500 49 49 4,118 | 2018/03/01
e B BB VZ:2) S B DO S RS B
) 497 574 47,652
TA=ANSU7 - Rl [FA-ZRSU7 - Rl
F—=AF3U7 AUSTRALIAN GOVERNMENT BOND & 75 5.7500 80 95 7,526 | 2021/05/15
AUSTRALIAN GOVERNMENT BOND & %5 2.7500 72 75 5942 | 2024/04/21
AUSTRALIAN GOVERNMENT BOND & 5 3.2500 40 43 3,424 | 2025/04/21
AUSTRALIAN GOVERNMENT BOND & 75 4.5000 80 99 7,868 | 2033/04/21
AUSTRALIAN GOVERNMENT BOND & 75 3.2500 174 180 14,322 2018/10/21
AUSTRALIAN GOVERNMENT BOND & B 4.2500 25 29 2,321 2026/04/21
| —— el |
= g 471 523 41,407
FoYAR=Ib - RIL FYYAR=IL - Rl
YU HR—IL SINGAPORE GOVERNMENT & 75 3.1250 8 8 681 2022/09/01
SINGAPORE GOVERNMENT & %5 2.5000 60 62 4918 | 2019/06/01
SINGAPORE GOVERNMENT & 5 2.7500 36 38 2,996 | 2023/07/01
SINGAPORE GOVERNMENT & 5 2.8750 12 12 1,011 2029/07/01
P }fﬂ L 1 EO— 753 ] I BN ISR ISR ISR I
116 121 9.608
FAFUR - RUR [FAFUR KUK
A1FUZR United Kingdom Gilt & %5 2.0000 98 103 15,971 2020/07/22
United Kingdom Gilt & 5 2.0000 65 68 10,577 | 2025/09/07
United Kingdom Gilt & 75 8.0000 75 101 15,773 2021/06/07
United Kingdom Gilt & 75 6.0000 30 45 6,970 | 2028/12/07
United Kingdom Gilt & 5 5.0000 85 92 14,303 | 2018/03/07
United Kingdom Gilt & 75 4.5000 50 55 8,637 | 2019/03/07
United Kingdom Gilt & 75 4.2500 45 61 9,547 | 2039/09/07
United Kingdom Gilt & 5 4.5000 119 162 25,235 | 2034/09/07
United Kingdom Gilt & 25 4.2500 70 96 15,005 | 2040/12/07
United Kingdom Gilt & 75 3.7500 143 200 31,053 | 2052/07/22
United Kingdom Gilt & 5 1.7500 68 71 11,005 | 2022/09/07
United Kingdom Gilt & 5 2.2500 29 31 4,830 2023/09/07
United Kingdom Gilt & 5 3.5000 42 60 9,378 | 2068/07/22

36

VR



TERES (REAYIBY) IY-T7UR

& % % w | Bl e A % | BEe B 0 il # _lmessre
) N ER e B ERERE
% [FAFUR - RYR [FAFUR - KUK FH
United Kingdom Gilt & i 1.7500 54 56 8,675| 2019/07/22
United Kingdom Gilt & i 3 2.7500 81 90 13,965 | 2024/09/07
e | ——— (521 AN N O S S S—
= 28 1,054 1,297 200,931
[FAAZ - D5V [FRAR - D5
ZAL2R SWISS GOVERNMENT BOND & i % 2.2500 7 7 874 | 2020/07/06
R 18817
R |$ | ) I AR R Fl T 1T §74]
F7Uv=7 - 70-% |F7UY=7 - 70-%
FUI—7 DANISH GOVERNMENT BOND & i 4.5000 151 263 4,332 | 2039/11/15
DANISH GOVERNMENT BOND & i % 3.0000 301 352 5,795| 2021/11/15
DANISH GOVERNMENT BOND & i % 1.7500 324 364 5,991 | 2025/11/15
e e | 28 AR B 3848
R E@g """"""""""""""""""""""""""""" 22 I 9861 TS| T
F/o1—70-% |[F/ 01— J70-%
JIboz— NORWEGIAN GOVERNMENT BOND & i % 3.7500 650 742 9,705 | 2021/05/25
I |f% WA .. (EE21 Y D SN B S SR
k- 28 650 742 9,705
FAU1-7V - J0-% [FAV1-7Y - J0-%
AYT—FV SWEDISH GOVERNMENT BOND & i % 3.5000 555 666 8,784 | 2022/06/01
SWEDISH GOVERNMENT BOND & i % 1.5000 285 308 4,067 | 2023/11/13
e e | 28 AR B 28648
’EE’J‘ﬁ}'@T""&é """""""""""""""""""""""""""""" I 975 T Th2ssi| T
FFAFYT - RY [FAFYT - RY
XFy3 Mexican Bonos & i 10.0000 1,000 1,285 7,725 | 2024/12/05
Mexican Bonos & i 8.5000 250 305 1,837 | 2038/11/18
Mexican Bonos & i = 8.0000 580 640 3,850 2020/06/11
Mexican Bonos & i 7.7500 200 226 1,361 2031/05/29
Mexican Bonos & i 5.0000 950 960 5,770 | 2017/06/15
Mexican Bonos & i 4.7500 360 363 2,182 | 2018/06/14
e e | 28 AR B [
@E’J‘ﬁ}'@'""@é I R R - -0 - V2 Y1 1
FE7IUn-SYR FErIUA-SUR
BmrI7Un REPUBLIC OF SOUTH AFRICA & i 8.2500 5 5 36| 2017/09/15
REPUBLIC OF SOUTH AFRICA & i % 10.5000 1,150 1,255 9,079 | 2026/12/21
REPUBLIC OF SOUTH AFRICA & i % 6.5000 600 416 3,009 | 2041/02/28
e e | 28 AR B 3848
el & S | I IR SR I 2 16761 TARiaA] T
F—>YR - X0F FR-5VR - X0F
K=K Poland Government Bond & S 5.5000 65 73 2,016 2019/10/25
Poland Government Bond & i % 5.2500 231 262 7,256 | 2020/10/25
Poland Government Bond & B 4.0000 230 249 6,896 | 2023/10/25
e e | 28 AR B 3848
R E@g """"""""""""""""""""""""""""" 53617 G A1)
F1—0O F1—0O
1-0 (PA4IS5VR) | IRISH TREASURY & i 4.5000 62 69 8,477 | 2018/10/18
IRISH TREASURY & B = 5.4000 22 30 3,740 | 2025/03/13
IRISH TREASURY & i % 3.9000 16 19 2,413 | 2023/03/20
IRISH TREASURY & i 2.0000 15 15 1,892 | 2045/02/18
IRISH TREASURY & i 3 4.5000 50 59 7,221 | 2020/04/18
NEREE: S#A
N 65 94 03745
Fi1—0O F1—0O
1—0O (#5>%9) | NETHERLANDS GOVERNMENT BOND & i % 5.5000 42 66 8,101 | 2028/01/15
NETHERLANDS GOVERNMENT BOND & i 4.0000 25 40 4,920 | 2037/01/15
NETHERLANDS GOVERNMENT BOND & I % 3.7500 13 21 2,631 | 2042/01/15
NETHERLANDS GOVERNMENT BOND & i % 2.2500 25 28 3,515 | 2022/07/15
NETHERLANDS GOVERNMENT BOND & i % 1.7500 76 85 10,486 | 2023/07/15
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% F1—-0O F1—0O RE!
NETHERLANDS GOVERNMENT BOND & E = 1.2500 75 78 9,601 2019/01/15
NETHERLANDS GOVERNMENT BOND & i = 2.7500 15 21 2,684 2047/01/15
NETHERLANDS GOVERNMENT BOND & G = 0.2500 113 115 14,173 2020/01/15
o |88 MR 841
SR 384 58 56,115
Fa1—0O Fa1—0O
1—0 (NJbF—) | Belgium Government Bond & G 5.5000 74 114 13,984 | 2028/03/28
Belgium Government Bond E & i = 5.0000 45 74 9,073 | 2035/03/28
Belgium Government Bond & F 3.7500 30 35 4,325| 2020/09/28
Belgium Government Bond & 4.2500 25 40 4,896 | 2041/03/28
Belgium Government Bond CRTI 4.2500 30 37 4,548 | 2021/09/28
Belgium Government Bond & 4.2500 41 52 6,394 | 2022/09/28
Belgium Government Bond & 1.2500 73 75 9,262 | 2018/06/22
Belgium Government Bond & & = 3.7500 15 22 2,802 | 2045/06/22
Belgium Government Bond & 5 35 2.6000 40 47 5,814 | 2024/06/22
NEEE 9FHA
ME TR 373 499 61,102
Fa1—0O Fa1—0O
1—0 (F5VRA) FRENCH GOVERNMENT BOND & 5.7500 18 30 3,789 | 2032/10/25
FRENCH GOVERNMENT BOND & S = 3.7500 105 125 15376 | 2021/04/25
FRENCH GOVERNMENT BOND & 4.0000 87 132 16,194 2038/10/25
FRENCH GOVERNMENT BOND & S 4.2500 167 178 21,841 2017/10/25
FRENCH GOVERNMENT BOND & S = 4.0000 107 16 14,232 | 2018/04/25
FRENCH GOVERNMENT BOND & i 4.0000 44 74 9,151 2060/04/25
FRENCH GOVERNMENT BOND & S 3.2500 105 124 15,226 | 2021/10/25
FRENCH GOVERNMENT BOND & S = 2.2500 130 149 18,229 | 2022/10/25
FRENCH GOVERNMENT BOND & G % 3.2500 50 70 8,656 | 2045/05/25
FRENCH GOVERNMENT BOND & i = 1.7500 85 95 11,639 | 2023/05/25
FRENCH GOVERNMENT BOND & S 1.0000 199 207 25,368 | 2019/05/25
FRENCH GOVERNMENT BOND & 2.5000 163 197 24,148 2030/05/25
FRENCH GOVERNMENT BOND & i = 0.5000 145 146 17,931 2025/05/25
FRENCH GOVERNMENT BOND & 5 = - 171 173 21,156 | 2020/05/25
FRENCH GOVERNMENT BOND & G 1.0000 230 241 29,583 | 2025/11/25
ERE 158848
NE T E 1,806 2,064 252,537
Fa1—0O F1—0O
1—0 (RqY) GERMAN GOVERNMENT BOND & i F 6.2500 78 139 17111 2030/01/04
GERMAN GOVERNMENT BOND & & 5 4.0000 62 101 12,457 | 2037/01/04
GERMAN GOVERNMENT BOND & 4.2500 242 255 31,218 | 2017/07/04
GERMAN GOVERNMENT BOND & i = 4.7500 36 67 8,286 2040/07/04
GERMAN GOVERNMENT BOND & = 3.2500 236 268 32,854 | 2020/01/04
GERMAN GOVERNMENT BOND & 3.0000 85 97 11,900 | 2020/07/04
GERMAN GOVERNMENT BOND & i 2.2500 72 82 10,043 | 2021/09/04
GERMAN GOVERNMENT BOND & S 1.7500 60 67 8,264 | 2022/07/04
GERMAN GOVERNMENT BOND & 2.5000 80 113 13917 | 2044/07/04
GERMAN GOVERNMENT BOND & i 1.5000 125 140 17,137 2023/05/15
GERMAN GOVERNMENT BOND & 35 1.5000 105 18 14,489 | 2024/05/15
GERMAN GOVERNMENT BOND & i F 1.0000 99 107 13,145 | 2025/08/15
NEEE 12881%
NE T E 1.280 1560 190,627
Fa1—0O F1—0O
1—0 (RARAY) SPANISH GOVERNMENT BOND & i 6.0000 50 73 8,954 2029/01/31
SPANISH GOVERNMENT BOND & 35 1.6000 140 142 17,393 | 2025/04/30
SPANISH GOVERNMENT BOND & S 1.9500 54 53 6,557 | 2030/07/30
SPANISH GOVERNMENT BOND & 1.9500 50 51 6,319 | 2026/04/30
SPANISH GOVERNMENT BOND & 5.7500 15 22 2,744 | 2032/07/30
SPANISH GOVERNMENT BOND & S = 4.2000 28 35 4,371 2037/01/31
SPANISH GOVERNMENT BOND & i 4.1000 145 158 19,373 | 2018/07/30
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SPANISH GOVERNMENT BOND & i = 4.7000 55 75 9,238 | 2041/07/30
SPANISH GOVERNMENT BOND & i = 4.0000 130 149 18,221 2020/04/30
SPANISH GOVERNMENT BOND & i = 5.8500 61 78 9,655 | 2022/01/31
SPANISH GOVERNMENT BOND & i = 5.4000 35 45 5,540 | 2023/01/31
SPANISH GOVERNMENT BOND & G 3 4.4000 100 123 15137 2023/10/31
SPANISH GOVERNMENT BOND & i = 5.1500 17 25 3,063 | 2044/10/31
SPANISH GOVERNMENT BOND & i = 2.7500 115 124 15,186 | 2019/04/30
o |88 MR 148818
MEE s 995 RES 141756
F1—0O Fa1—-0O
1—-0 (19U7) ITALIAN GOVERNMENT BOND & G 9.0000 186 291 35,646 | 2023/11/01
ITALIAN GOVERNMENT BOND & i = 3.2500 41 46 5,642 2046/09/01
ITALIAN GOVERNMENT BOND & H F 1.3500 160 165 20,282 | 2022/04/15
Italy Buoni Poliennali Del Tesoro & i 3 5.0000 98 138 16,944 | 2034/08/01
Italy Buoni Poliennali Del Tesoro & i 4.5000 190 204 25,064 | 2018/02/01
Italy Buoni Poliennali Del Tesoro & & 35 5.0000 69 99 12,163 | 2039/08/01
Italy Buoni Poliennali Del Tesoro & 5 = 4.2500 115 130 15,972 | 2019/09/01
Italy Buoni Poliennali Del Tesoro & G 5.0000 105 136 16,696 | 2025/03/01
Italy Buoni Poliennali Del Tesoro & & 35 5.0000 31 44 5,457 | 2040/09/01
Italy Buoni Poliennali Del Tesoro & 5 = 4.2500 85 98 11,993 | 2020/03/01
Italy Buoni Poliennali Del Tesoro & i 4.5000 122 155 18,985 | 2026/03/01
Italy Buoni Poliennali Del Tesoro & & 4.7500 185 193 23,697 | 2017/05/01
Italy Buoni Poliennali Del Tesoro & I = 3.7500 156 180 22,133 | 2021/05/01
Italy Buoni Poliennali Del Tesoro & i 2.5000 40 42 5,243 | 2019/05/01
Italy Buoni Poliennali Del Tesoro & EF = 3.5000 150 179 21,908 | 2030/03/01
- |88 B 158818
M w 1733 7,108 257.630
F1—-0O Fa1—-0O
1-0 (74Y5YR) | Finland Government Bond & i = 0.7500 10 9 1.211 2031/04/15
Finland Government Bond & i 4.0000 28 37 4,575 | 2025/07/04
Finland Government Bond EH & &5 F 3.5000 80 94 11,593 | 2021/04/15
o |88 IR 38R
R | R R SRR R E vl N vAY: ]
F1—0O F+1-—0O
1-0 (F—ARU7P) | Austria Government Bond & i 3.5000 80 95 11,734 | 2021/09/15
Austria Government Bond & i 4.1500 20 31 3,845| 2037/03/15
Austria Government Bond & i 4.8500 51 72 8914 | 2026/03/15
Austria Government Bond E & i = 3.1500 21 30 3,735| 2044/06/20
Austria Government Bond B & & F 1.7500 30 33 4,138 | 2023/10/20
Austria Government Bond 5 & 3% 1.6500 20 22 2,741 2024/10/21
- |88 W H 6#71R
il £ R | R R S R pv7] 3871 EA0 T
S ) R Y2z I D BUSN EOR S SRR
M E= i 7,076 8,474 1,036,395
- glBEEB| .. (EEE1 N DU USRS S U S
R - 2,501,482

(E1) HEBRESEE. HROHIZ RSBV SBETEREOMEZ D L (CREGERRNED BSHEFECIIVELINZ L — b THERELICDBDTY,
(x2) BEEE. FHBEDORRBIEUIET,

39




TERES (REAYIHY) IY-TrFUR

WX E(STEEDIER WSROI
2016 589 HR®E HH BH201585898 ZE20166589H
= 5 e 5 * ] E ) #
B 5F i | ES (A) EHEINEE 60,838,362M
FMH % SZEFIS 60,839,591
NG 2,501,482 92.9 THFE A 1,229
J-)L - O—V&, Z0fth 191,642 7.1 (B) BffisIss=ias 37,407,616
ST 2,693,125 100.0 SEE 582,559,801
(1) FHEDELFBITIEC. FEEB 545,152,185
(£2) SNE=EEIF. HRORHENESEYBESEREOMEEDE (CRE oo
ERBANED 35T AL & BN S L— N CHEAE LT OO T (C) Z0tER A 1,763,264
9. BH. 5HIBICHFIMEREL—~E. 17X UH - KL= eppis
107.45@. 1AF% - K)U=83.00"., 1 4#—Z~SU7 - R)L= (D) éwfﬁ%(A+B+c) 96,482,714
79140, 1Y YUAR—IU - RIL=78798, 14 ¥UR - RV K= (E) mifptRaiatss 44,522,143
154.87M. 1RA4R - T75=11043M. 1 FUY—7 - J0—*= Ty 5
16448, 1 /)Y z—-270-%=1308M. 12D1—FY - 70— (F) ﬁm%iﬁﬁg; £123,691,368
*=1317M. 1 XAFY3-RY=601M. 1HFIUAN-STYR= (G) ;BIfSstEIERE 279,017,596
7230, 1R—35Y K- XO0F=2761M., 11—0=122.29T7, (H) 8st(D+E+F+G) 296,331,085
(£3) UEKICHITHNERMEE (2,411,023FM) OREETHERE g e SO
(26931 25FM) o8 HILER. 895%TT, REpRRET S (H) 296,331,085

BEE. 8 TABKLUBEMEADINR

201658 9BIR%E
18 = | H x
(A) BE 5,317,438,600M
J—)L-0—V%F 49,751,882
RHHEGEHEDER) 2,501,482,339
RINAE 2,744,460,348
RINHMR 18,891,983
AILEMA 2,852,048
(B) &f& 2,760,741,189
S/ 2,760,741,162
TDRILER 27
(C) fLEELER(A—B) 2,556,697,411
TR 2,260,366,326
KA EIS T 296,331,085
(D) ZEiEEOM 2,260,366,32600
1702 B4EffigA(C D) 11,3111

(1) =BRSSO, —SROROBNMEC TALDERZVV. TAZ
TE3561EMEE LT, LOd%BaFERE L TIIEINE T,

(£2) BEFEEERE . BINEEZLTALDERZ V., TTA%Z TOD
BEIRIBRELUT, LOS5EEF@mE UTESNE T,

*EAE (CBITF D ITTAEIF 463,608,754, HEIPICH IS 2 BIERETAEF
2,860,634,604M. Ef#FITTAZEE1,063,877,032MTY,
*BER(CHIF DL YT —T 7 Y RERENRE I DIREBEEDTARIF, SEE

(BEBAYISDY) BRUIERAT 7 VN (EBHKEIRERSA) 14,700,000,

FSAFIvy - F7Or—y3av - IJr7YR ERKEBRERER)
1,817,629,570. AX—hK - v I -DH—R (BB NvIHY)
13,249,697, WZRk A4 FZvo - 70r—vy3a>y - -Jr IR
298,728,200, BENSVRT7 VR —N\IAXD—4$-52,726,486M. D
CIAF=vy - 7Or—y 3> - 7> R5004,808M. 51D 6EENSY
- T7VR (DA—RG/ BENYIH) 58,327,565 TT,

* BERDOFEOME Y OMEERE11.311HTI.
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EMREE $E38 (REE 2016£5H9H)

(Gt&EHE 2015858 98~20164£5H9H)

FEEES (RBANYIHY) YU—T 7Y ROEIHICHNDERRRZE CHREPL LFET.

*HT 7V ROLHEHIRDE T,

2 R 7 | GHMEOBERBERERTE UNGOBRZH S U TGERZEITRVE T,
FERE N R | HEEOEREEDFEITT BES

[l
If
ot

=

OFLUT, FREOEFREENFITT 2K NURETDESICIREL., HEEOESMHBOPR
HNREBEZHEBORIRADRERRZEZHE U CERZTRNE T,
SHEEOEREENFEITI DK NILETLANDES, KEOEREES XU BB FT
IBEHFICHRETDHZEN DI FT,
QOERADVEILZH Bz, BHFFEYIEIZFIRITDIENBUERT . DI, BESFOEALE
BH X UESFYIS DEREORIMERDGETERN . SFEMEDHEEREZBA 5 &N
WET,
ORBEEURIZERT 2Icd. HNEREEIC DV TIFRBEANY VZETRVE T, KFILET
DSHDESFCONTHREANY YZTRIHE. REBTHNIGIBLUEYREBTENSIEZERT
A PESD

0 E Al BR

TEEERREAD 10% AT

KAl &EISEE

RRBTFRARAOA—TEIE1S
http://www.daiwa-am.co.jp/
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WHAR DR (TR & TR DHER

()
11,200

11,000 [ — =R /\Nm
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‘]O 400 \ Mu/\A A /rl W A //
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10,200 W\/

10,000
=
(2015.5.8)

B OR
(2016.5.9)

TPERA -
BE B |Tre Aok [ | msn
Z £l AR & | &
£ A B 7902752 | BARE |
kR R=R)
BE% | sz RES
% % % %
(20154 5 988 | 10,631 Zlia0] 2| 932 Z
SHE | 10628 20011131 201 969 =
6% 10406 22110907 221 854 =
7 A% | 10458 21.6]10966] 21.6] 982 =
8A% | 10390 22.3]10942] 21.8] 950 =
A% 10182 242[10747] 23.5] 953 =
T0B% [10.584| 204[11.215] 0.7 945 =
TIE% [10.556] 20.7[11.208] _06] _95.0 =
2Ex [10.3/8] 22411027 21.0] 946 =
20765 1 Bk (10387 223 1T062] 207 981 =
7A% 10562 20611273 1.2] 992 =
IAE [10000] 2.5 11.644] 45] 969 =
A% |[11.049] 30[11842] 63| 981 =
E020165 5 Hog 11,04/ | 39118351 62 897 =

HEEES (REAYIBY) IY-T7UR

BRE(TIRSSNEME LTI DRBAEBRUE LD, HE - ARTT
REZFCHSOEOREP, FRfiEO T EREZERIC, Bl
EEPDICEANE ERLTHBERY E Ulc. ZORIF—EICERD
ETI2HBEmEHIFUILH. 2015F11BICRERINICKEDRE
st iSO F8Z Lo >/ &R EEZ(T, RKEDOFNF] LIS
BANZEEUBOSRE ERCEHOR U, 12BDRETOF L
Fb, FEEH, SOERREDHERAN—BRE LR UR U
20165 1 BE+D5. BIRICKDERMEMDER P FBMEDR
HIRENIFREN, EFIETICEUFE Lz, 2D%D. FOMC
CREEFHRMIBEER) OXEMMUT/\ MR TH &
EZ(HBIF EFNDBZAERL. ERETIHREE U,
SHHICHIFZ [SkDERAH]

MEEOEREBINFITT K NVETDESCIREL, HEH
DEHFTHBOPERANXMEB T EBBORIER DRERRED L
FI, T, REZHURIZEET DIceH. HAEREECDONT
[FRENY VETIRVE T,

O R—KrTFUFICDONT
FEEDERERENRITI DK RIVETOESCREL. HEBEEHOD
EETEOPRIANGESNEZDDUIEZ DREREREHIULEL
foo Ffo. BBZEHURIZERT D). AEREEICDOVTIEE
BNy IZETRVE U,
ORYFI—TELDERICDONT
BT 7Y RFEROFHOECFEREELBRINYFI—TZE(T
THIFEBA.
LHIDH T 7V ROEEMEESEIRHOEERE. [HHhOE
EMRBEMRDWR] ZTSRIIIT0.

(SEROERE)

SlEfE, MEEOERKENRITY DK PR TOESICREL.
HEEOESMEOPRBNGENT ZEBTRIRA 2 REMREDE
LET, &/c, REREURIZERT 3/, HEREECOVTEF
BN VETRVETD,

(1) BEEEHEH.

G£2) JPEIWAHY - IN—IVT - I—b vy -RUR - AVFVIX T35
2 (KRILR=2R) F. JPEILHAY - IX—IVT - X—T vy - RV
R-AVFYIX - TSR KRILR=R) DRF—I=HEC, BT 7
¥ REBEBZ10,000& UTARIBREBFENSELIEDDTT, JPEIL
AY - IR—IVT - I=TwY - RUR - AVUFVITR - TSR KR
IIR=2) (&, BEENBVEHRTERICEISMERLTNEIH,
J.P. MorganldZD5e2lt - [EiZRIAET DD TIFH I FBA. KiE
HFHFBEZRZIITERALTVET, J.P. Morganh S DEHEIC & 5 BHTH
BIRUICAIBEHZER - A - BMIBTELEROSNTVE A,
Copyright 2016, J.P. Morgan Chase & Co. All rights reserved.

(CE3) BHDERF. BEMBNDORRZZEL T, RRIEEEOREZRA
LTWLET,

(X 4) REEALEEHRFAEHES (GHRTESS ZREFI,

(F5) EHTYLEFEREE-FTREETT,

(GERZE)

SEEMIBEDHIBICDONT

(E#E(EE - BER]

Hig 10,631 HiK 11,047 #EEE 1 3.9%
(BEMIEDOELRZHER]

BE LTV ESOMEFETHY UicbDnD., EEOFSUAF
FPSREBoETENS, BEMBAFGERUFE U,
SIRERBICONT

O EEFESSHR

K RIVETHEBRESTRE. KEOREBEPH LIFZHLD

W 1 SO OBAOEE
E B = 7
FEEEN —
I ElE —
ZDfE 7
() (15)
(Z ot (6)
5 &t 71

(C£1) BPDBER (EBRODDDDDIHERZSO) B, BHICE>T
ZHEORICEBH BB, BEACKIEHUERTY, BRDIA
BERLUHEEACOVTEAIHBD [17H504"Y) OEFADEME DEED#
BEISRET L,

(E2) BEEIEICHRBIRIUBAALTHUET,

WEES KUEGIDRRE
o i &
(201558 98n 52016453 9BFT)

5 ff & | 7% 4 %
o FPXUA - ML [Fr X078 - RID
FAUN | EEEs 16,656 (20‘43&

(1) SHEREULRE BBIFHESENTBUEEA) .
(X2) ( NFEEICKZIEDD T, LROBFICESENTBUEEA.
(E3) BAREEIET,
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MEEES (BBANYIHY) IY-—T7UR
WEERFTEER
NI S |
(2015 589H8M 520165 B9HET)
= 5]
= F 5t F
fizd R & 28 fid L = LG
FH FH
Russian Foreign Bond - Eurobond (O¥7) 12.75% 2028/6/24 113,778 | Philippine Government International Bond (74 U*>) 9.5% 2030/2/2 81,558
Philippine Government International Bond (74Ut°‘/) 9.5% 2030/2/2 80,997 | Russian Foreign Bond - Eurobond (O¥7) 12.75% 2028/6/24 76,655
Turkey Government International Bond (Jb3) 7.375% 2025/2/5 72,594 | Turkey Government International Bond (ML) 7.375% 2025/2/5 69,044
Russian Foreign Bond - Eurobond (O¥7) 11% 2018/7/24 60,947 | Russian Foreign Bond - Eurobond (O¥77) 7.5% 2030/3/31 66,584
South Africa Government International (%7 JTJ) 4.665% 2024/1/17 60,396 | Colombia Government International Bond (I0VE'7) 8.125% 2024/5/21 54,232
Turkey Government International Bond (L) 11.875% 2030/1/15 54,827 | Russian Foreign Bond - Eurobond (O¥77) 11% 2018/7/24 53,702
Colombia Government International Bond (J0VE7) 8.125% 2024/5/21 51,533 | Mexico Government International Bond (XF10) 4.75% 2044/3/8 50,569
Russian Foreign Bond - Eurobond (O¥77) 5% 2020/4/29 50,089 | Indonesia Government International Bond (4> R%Y7) 8.5% 2035/10/12 49,710
Indonesia Government International Bond (4~ R%3/7) 8.5% 2035/10/12 48,066 | Indonesia Government International Bond (4~ R237) 11.625% 2019/3/4 47,031
Croatia Government International Bond (707F7) 6.625% 2020/7/14 47,897 | Croatia Government International Bond (707F7) 6.625% 2020/7/14 46,507
(E1) SEMEZELRE @BAFHRFSENTHBUFEA) .
(E2) BAFREEIUHET,
WA B ERZR
(M 5E &R [itE (BE7)
& m 0 El 0 *
ﬁ . Ri i i ~|> 5B B# % 7 M OB Rl M A b X
= i LS AT YT T L D N | R e P A
FrPAUHD - R FrPAUH - R FH % % % % %
FAUhH 7,343 8,006 860,319 89.7 34.4 70.8 14.7 4.2
(F1) MPEBEEREG. PROBMHZNESEYBEHRERBOMERD & ICREETHANTED DETACLEHEND U— NCHEBRELIZHDTT.
(E2) MAALRF, MBEREICHT 2HEEDEE,
(E3) FEEE. FHHEEORMKFEIVHET,
(2) SiE (NEE) RitE G5
= % % w | m glenx|lsmen | —0 il L 1=
NERE®B|IFERESE
% [F7AUD - RILFZXUD - RIL FH
FXAURB Hungary Government International Bond & i 2 4.0000 22 22 2,459 | 2019/03/25
Hungary Government International Bond & i 5 5.3750 50 55 5,976 | 2024/03/25
Mexico Government International Bond & i = 6.0500 82 97 10,473 | 2040/01/11
Mexico Government International Bond B\ i 3 8.3000 52 79 8,576 | 2031/08/15
Mexico Government International Bond & i = 7.5000 110 152 16,399 | 2033/04/08
Mexico Government International Bond B\ i 3 6.7500 10 13 1,399 | 2034/09/27
Mexico Government International Bond & i = 5.9500 26 29 3,129 | 2019/03/19
Mexico Government International Bond B\ i 3 5.1250 38 42 4,515| 2020/01/15
Mexico Government International Bond & i = 3.6250 40 41 4,465 | 2022/03/15
Mexico Government International Bond B\ i 3 4.7500 70 70 7,596 | 2044/03/08
Mexico Government International Bond & i = 4.0000 100 105 11,335 2023/10/02
Mexico Government International Bond B\ i 3 3.5000 20 20 2,243 | 2021/01/21
Mexico Government International Bond & i = 5.5500 50 56 6,050 | 2045/01/21
Mexico Government International Bond B\ i 3 4.6000 200 197 21,248 | 2046/01/23
Panama Government International Bond & i = 8.8750 94 135 14,544 | 2027/09/30
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Panama Government International Bond & Z5 9.3750 20 30 3,223 | 2029/04/01
Panama Government International Bond & Z5 6.7000 60 76 8,252 | 2036/01/26
FED REPUBLIC OF BRAZIL & B2 8.8750 20 23 2,573 | 2019/10/14
FED REPUBLIC OF BRAZIL & 5 8.7500 62 76 8,194 | 2025/02/04
FED REPUBLIC OF BRAZIL & B 10.1250 60 83 8,945 2027/05/15
FED REPUBLIC OF BRAZIL & 5 8.2500 60 68 7,381 2034/01/20
FED REPUBLIC OF BRAZIL & B 7.1250 90 94 10,105 | 2037/01/20
FED REPUBLIC OF BRAZIL & B 5.6250 100 88 9,482 2041/01/07
FED REPUBLIC OF BRAZIL & % 2.6250 200 174 18,750 | 2023/01/05
Argentine Republic International Bond & B 8.7500 40 41 4,502 | 2017/06/02
Argentine Republic International Bond & 75 8.2800 50 72 7,777 | 2033/12/31
Argentine Republic International Bond & 75 2.5000 130 81 8,800 | 2038/12/31
Argentine Republic International Bond & 75 8.2800 70 102 11.019| 2033/12/31
Venezuela Government International Bond & Z5 7.7500 70 27 2,999 | 2019/10/13
Venezuela Government International Bond & 75 12.7500 50 22 2,451 2022/08/23
Venezuela Government International Bond & 5 9.0000 29 1M 1,184 | 2023/05/07
Venezuela Government International Bond & 75 8.2500 40 14 1,590 | 2024/10/13
Venezuela Government International Bond & 75 11.7500 60 25 2,723 | 2026/10/21
Venezuela Government International Bond & 75 9.2500 90 34 3,686 | 2028/05/07
Venezuela Government International Bond & %5 11.9500 150 63 6,789 | 2031/08/05
Venezuela Government International Bond & Eo 6.0000 28 10 1,090 | 2020/12/09
Venezuela Government International Bond & 5 7.0000 24 8 912| 2038/03/31
Venezuela Government International Bond & 75 7.0000 16 7 769 | 2018/12/01
Venezuela Government International Bond & 75 7.6500 28 10 1,086 | 2025/04/21
Venezuela Government International Bond & 5 9.2500 140 59 6,355 | 2027/09/15
Venezuela Government International Bond & Z5 9.3750 40 15 1,638 | 2034/01/13
Colombia Government International Bond & 75 11.7500 100 131 14,075 | 2020/02/25
Colombia Government International Bond & 5 8.1250 10 12 1,358 | 2024/05/21
Colombia Government International Bond & 75 7.3750 100 120 12,947 | 2037/09/18
Colombia Government International Bond & 75 5.6250 200 201 21,651 | 2044/02/26
Peruvian Government International Bond & 75 7.1250 30 34 3,710| 2019/03/30
Peruvian Government International Bond & %5 8.7500 76 114 12,351 2033/11/21
Peruvian Government International Bond & Eo 6.5500 28 36 3,881 2037/03/14
Peruvian Government International Bond & B 5.6250 60 69 7,478 | 2050/11/18
Ukraine Government International Bond & = 7.7500 100 94 10,180 | 2020/09/01
Ukraine Government International Bond & 75 7.7500 130 121 13,060 | 2023/09/01
Ukraine Government International Bond & 5 7.7500 100 92 9,939 | 2026/09/01
Romanian Government International Bond & Z5 6.7500 54 64 6,886 | 2022/02/07
Romanian Government International Bond & 25 4.3750 36 38 4,119 2023/08/22
Romanian Government International Bond & 5 4.8750 26 28 3,066 | 2024/01/22
Romanian Government International Bond & 75 6.1250 16 19 2,118 2044/01/22
Hungary Government International Bond & 75 6.2500 60 66 7,189 | 2020/01/29
Hungary Government International Bond & 75 6.3750 60 68 7,352 | 2021/03/29
Hungary Government International Bond & 5 7.6250 40 56 6,078 | 2041/03/29
Hungary Government International Bond & Eo 4.1250 10 10 1,114 | 2018/02/19
Hungary Government International Bond & B 5.3750 44 48 5,218 | 2023/02/21
Hungary Government International Bond & 75 5.7500 68 77 8,277 | 2023/11/22
Croatia Government International Bond & 75 6.3750 200 219 23,537 | 2021/03/24
Russian Foreign Bond - Eurobond & Eo 11.0000 90 105 11.389| 2018/07/24
Russian Foreign Bond - Eurobond & 5 12.7500 270 464 49,955 | 2028/06/24
Russian Foreign Bond - Eurobond & 5 7.5000 200 244 26,298 | 2030/03/31
Russian Foreign Bond - Eurobond & B 5.0000 100 105 11,381 | 2020/04/29
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Philippine Government International Bond & i 35 9.8750 30 36 3,930| 2019/01/15
Philippine Government International Bond & i 2 10.6250 40 65 6,990 | 2025/03/16
Philippine Government International Bond & i 35 9.5000 40 68 7,322| 2030/02/02
Philippine Government International Bond & i 2 6.3750 200 284 30,537 | 2034/10/23
Philippine Government International Bond & i 35 4.2000 200 227 24,395 | 2024/01/21
Indonesia Government International Bond & 5 = 6.8750 100 108 11,653 | 2018/01/17
Indonesia Government International Bond & i 35 5.8750 100 11 11,962 2020/03/13
Indonesia Government International Bond & 5 = 8.5000 100 139 14,982 2035/10/12
Indonesia Government International Bond & i 35 5.8750 200 228 24,502 | 2024/01/15
Indonesia Government International Bond & 5 = 6.7500 200 244 26,303 | 2044/01/15
Turkey Government International Bond & i 35 7.0000 40 45 4,842 | 2020/06/05
Turkey Government International Bond & i 2 7.3750 50 59 6.394| 2025/02/05
Turkey Government International Bond & i 35 11.8750 144 243 26,189 | 2030/01/15
Turkey Government International Bond & i 2 8.0000 30 38 4,157 | 2034/02/14
Turkey Government International Bond & i 35 6.8750 90 104 11,217 2036/03/17
Turkey Government International Bond & i 2 7.2500 80 97 10,434 | 2038/03/05
Turkey Government International Bond & i 35 7.5000 100 106 11,419 2017/07/14
Turkey Government International Bond & i 2 6.7500 100 107 11,533 | 2018/04/03
Turkey Government International Bond & i 35 5.6250 100 107 11,536 | 2021/03/30
Turkey Government International Bond & i 2 4.8750 200 181 19,507 | 2043/04/16
South Africa Government International & i 35 5.8750 100 109 11,725| 2022/05/30
South Africa Government International B\ i 35 4.6650 200 199 21,458 | 2024/01/17
. qmEE eomml |l o o ...
R 7.343 8.006 860,319
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