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ITALIAN GOVERNMENT BOND (1 5U7) 0.65% 2023/10/15 2,038,555 | United States Treasury Note/Bond (PXU%) 2% 2021/12/31 | 1,332,554
ITALIAN GOVERNMENT BOND (4 9U7) 0.45% 2021/6/1 1,516,016 | FRENCH GOVERNMENT BOND (75YA) 1.75% 2023/5/25 763,565
ITALIAN GOVERNMENT BOND (1 9U7) 2.8% 2028/12/1 1,514,158 | United States Treasury Note/Bond (PXU#) 2.375% 2027/5/15 690,865
ONTARIO PROVINCE (AF%) 2.9% 2028/6/2 1,357,381 | SPANISH GOVERNMENT BOND (A1) 4.4% 2023/10/31 596,254
CANADA HOUSING TRUST (h7F%) 2.65% 2028/12/15 | 1,087,869 | United States Treasury Note/Bond (7 XU71) 3% 2045/11/15 518,329
Kommuninvest | Sverige AB (R z—7") 1% 2025/5/12 797,480 | United States Treasury Note/Bond (7 XU71) 2.75% 2028/2/15 439,112
[TALIAN GOVERNMENT BOND (4 9U7) 1.45% 2022/9/15 751,012 | Poland Government Bond (—35>/R) 2.25% 2022/4/25 336,418
NETHERLANDS GOVERNMENT BOND (#54) 2.75% 2047/1/15 360,662 | Poland Government Bond (—35>/R) 3.25% 2025/7/25 306,118
SPANISH GOVERNMENT BOND (RAA) 2.75% 2024/10/31 357,375 | FRENCH GOVERNMENT BOND (75/Z) 2.25% 2022/10/25 218,379

(1) FHERELRE BBNFHESENTBUFEA) .
(E2) BAEREEHET,

WEAEERER
TECIF. 2019F 2 A22BRECHIFEIRT - ANy IHEF Y —-T7 VK (23,138,016F0) ODABTY,

() 5E N&EE) nE (B55)

20192 B2281R%E
X 5 [ 1 = 1 P ssopm]| B E B BRI B AL %
B > XF il B2 = .

REEE o men nepaen| L CF U s s N L2280 L] 2 &5 B

Fr7AUL - RV |[F7PAUA - R)L FH 9% % % % %

XU 63,300 63,369 7,020,031 28.0 — 23.9 3.7 0.4
FhTS - B | TATS - FIL

Hhrs 29,000 29,643 2,482,025 9.9 - 9.9 - -
FA=ARNSU7 - RIL [FA=ARIUT7 - Rl

F—ASUT7 15,800 16,459 1,295,487 5.2 — 4.5 0.6 —
FARUR KR FARUR - FOR

A FUR 1,200 1,359 196,437 0.8 - 0.8 — -
TAVI-7Y 70-% [FADI-TY - J0-%

209 IT—FV 145,000 149,084 1,763,674 7.0 — 5.1 1.9 -
SRRy EE Ry

X+ 83,000 79,245 455,663 1.8 - 1.8 — -
F1—0O F1—0

a2—0 (#3579 4,300 6,232 782,747 3.1 — 3.1 — —
F1—0 T1—0O

2—0 (A1) 22,800 24,505 3,077,890 12.3 - 12.3 — -
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20192 B22B81R%E
X 5 [ N B & T>sc8n] BB Al B AL %
REEE e msn nenaen| L CF UMl s a0 L2280 L2 &5 B
Fi-0O F1-0 T % % % % %
1—0 (A9U7) 61,400 60,352 7,580,252 30.2 — 6.8 23.4 —
F1—0 F1—0
1—0 (ZDfth) 1,000 1,013 127,272 0.5 — 0.5 — —
I1—0 (G 89,500 92,103 11,568,162 46.1 — 22.7 23.4 —
= 5t — — 24,781,484 98.8 — 68.7 29.7 0.4
GE1) ?ﬁ@%ﬁgﬁlg\ 20194 2 B22BIREDEMZ N BEEEYEBETEREDMEE D & [CTREESERANTED DSEHECIVELEEIND U— NTHERELIZDBDT
GT2) MR, SEREREICHT 2 HEEDHS.
(X3) 2EETE. HHZEOSEAMFRGSIUBT.
GE4) FHBEED LORMABRICOVTIFERERESG S, MEERRIHELVT—IZAFLTVET,

(2) 5@ NEE) BfE (5iR5))

20194 2 B228IRE
s 5 | # molm om | Enw | apen o0 B ma=Ap
% [F7AUA - BIL [F7AUB - R)b T
FAUA United States Treasury Note/Bond fEEE 25| 3.5000 1,000 1,091 120,914 12039/02/15
United States Treasury Note/Bond BEEZ| 23750 6,000 5,885 651,951 |2027/05/15
United States Treasury Note/Bond BEEZ| 27500 35,500 35,727 3,957,859 [2028/02/15
Mexico Government International Bond fBEEZ| 4.0000 1,100 1111 123,111 |2023/10/02
Mexico Government International Bond &5 % | 4.5000 2,000 1,995 221,008 [2029/04/22
JPMorgan Chase & Co # & | 27000 500 491 54,412 |12023/05/18
Wal-Mart Stores Inc t BE & 6.2000 100 128 14,218 12038/04/15
Kraft Foods Group Inc #t & Z| 3.5000 300 300 33,296 |2022/06/06
GlaxoSmithKline Capital Inc # & #F| 2.8000 600 594 65,864 |2023/03/18
HSBC USA Inc T E 3.5000 300 300 33,238 |2024/06/23
Credit Agricole SA/London # & | 3.2500 1,000 959 106,331 |2024/10/04
AT&T Inc #* & | 3.0000 200 198 22,027 12022/02/15
MetLife Inc #* & | 3.0000 300 295 32,787 12025/03/01
Microsoft Corp #* & ZF| 2.4000 1,000 951 105,428 |12026/08/08
ING Groep NV # & Z| 3.1500 1,000 992 109,900 | 2022/03/29
Mitsubishi UFJ Financial Group Inc | #t & 25| 2.9980 1,000 994 110,166 |2022/02/22
Sumitomo Mitsui Financial Group Inc | ¥t & 25| 2.8460 500 495 54,856 |2022/01/11
Bayer US Finance Il LLC #t & ZF| 27500 400 390 43,256 |2021/07/15
Pepsico Inc/NC # & ZF| 27500 300 299 33,229 |2022/03/05
CITIGROUP INC. t & ZF| 3.8750 500 495 54,868 |2025/03/26
CITIGROUP INC. B 2.7500 700 690 76,442 12022/04/25
BANK OF AMERICA CORP. T E 3.5930 1,000 975 108,057 |2028/07/21
Wells Fargo & Co t & | 4.1250 200 204 22,654 12023/08/15
Wells Fargo & Co #* & #| 4.6000 200 206 22,851 (2021/04/01
Wells Fargo & Co #* & Z| 4.1000 3,000 3,017 334,260 [2026/06/03
MORGAN STANLEY # & Z| 3.7500 200 202 22,480 (2023/02/25
MORGAN STANLEY H B F 3.8750 1,000 1,003 111,123 12026/01/27
GOLDMAN SACHS GROUP INC. [#t f& 2z5| 4.0000 200 202 22,458 |12024/03/03
GOLDMAN SACHS GROUP INC. % f& 2Z5| 3.0000 300 296 32,859 (2022/04/26
GOLDMAN SACHS GROUP INC. |t & 25 2.7500 1,000 994 110,164 | 2020/09/15
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2019 2 A22H1RE
N » - 5T il g .
X b2 8 L] B O | FANX  BEEH NEES B | AERESE BEFHEH
% [F7AUL - RV [F7AUR - RIL T
BPCE SA * & #ZF| 3.3750 1,000 972 107,721 12026/12/02
BNP Paribas SA T E 3.2500 400 401 44,474 12023/03/03
Mizuho Financial Group Cayman 2 Ltd [ ¥ f& 25| 4.2000 500 503 55,753 (2022/07/18
e 2y | B8R EL 33854R
BRI S g T 63300] 63369 7usooat| T
FAFS - RL[FAFS - RL
hrs ONTARIO PROVINCE H5EEEZS | 2.9000 16,000 16,333 1,367,585 | 2028/06/02
CANADA HOUSING TRUST B ES 2.6500 13,000 13,309 1,114,439 (2028/12/15
D b 3 T 2881/
el E S | s S IR 35000 | 39643 | adgivss| T
TA-ANSU7 - Rl |FF=ARSU7 - Rl
T—AKSU7 AT&T Inc # & Z| 4.6000 2,000 2,100 165,31712028/09/19
Barclays PLC # & | 5.2440 2,000 2,101 165,404 |1 2028/06/15
FBG Finance Pty Ltd T E 3.2500 2,000 2,017 158,767 |2022/09/06
Lloyds Banking Group PLC # & Z| 4.7500 2,000 2,093 164,758 |12028/05/23
Verizon Communications Inc # & | 4.5000 2,000 2,118 166,740 |2027/08/17
BPCE SA #* & #| 4.5000 2,000 2,067 162,739 |2028/04/26
VODAFONE GROUP # & Z| 4.2000 2,000 2,062 162,345 (2027/12/13
AusNet Services Holdings Pty Ltd | ¥t f& 25| 4.2000 1,800 1,898 149,413 12028/08/21
N ] esml || o
= g 15,800 16,459 1,295,487
FAFUR MY [FAFUR - RYR
A4FUR Aegon NV t & | 6.6250 200 311 45,030 12039/12/16
InterContinental Hotels Group PLC | # & 25| 3.7500 1,000 1,048 151,407 | 2025/08/14
e 2y | B8 H 2884R
e e i R 1200 1359 - 196437
[FAVI-7YJ0-% [FADI-7YV J0-%
AYT—=FY Kommuninvest | Sverige AB BWEHEZH| 07500 40,000 40,664 481,055 (2023/02/22
Kommuninvest | Sverige AB ISRV~ 1.0000 65,000 65,888 779,461 |12025/05/12
Sveriges Sakerstallda Obligationer AB |#f & 25| 2.0000 40,000 42,532 503,158 [ 2026/06/17
e 2y | B8R H 38R
e £ | I AR A N Tis000| T Vasisd| Tizeseral T
FAFYT - RY |[FAFYT-RY
XF21 Mexican Bonos fJEE % | 7.5000 83,000 79,245 455,663 12027/06/03
N ] wm | ol .
= & 83,000 79,245 455,663
F1-—-0O F1—-0O
1—0 (#359) | NETHERLANDS GOVERNMENT BOND f& &L 25 2.7500 4,000 5,930 744,828 |12047/01/15
BMW FINANCE NV T B 1.0000 300 301 37,919 (2025/01/21
_ |38 W& 2884R
S | s A I 4300 6232 782747 T
F1—-0O F1-—-0O
1—0 (ARA) | SPANISH GOVERNMENT BOND & &t 25 1.5000 11,300 11,746 1,475,412 12027/04/30
SPANISH GOVERNMENT BOND f& &l 5 1.4000 2,000 2,045 256,882 |2028/04/30
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Eia fif Ll -
X ) # L] B OB | X EBopE® NEE+ @ | RERE<E BEFRH
% Fa1—0 Fa1—0O FM
SPANISH GOVERNMENT BOND & &t 25 2.7500 9,500 10,713 1,345,595 [2024/10/31
ERE: 388HR
Sl £ 1 R SRR IS S J3m00| T Zasus| ioimes] T
F1-—0O F1—0O
d1—0 (#9YU7) |ITALAN GOVERNMENT BOND & & 25 2.0000 1,600 1,573 197,648 | 2025/12/01
ITALIAN GOVERNMENT BOND & &t 25 1.4500 20,000 20,039 2,516,923 12022/09/15
ITALIAN GOVERNMENT BOND & &t 25 0.9500 10,800 10,538 1,323,612 (2023/03/15
ITALIAN GOVERNMENT BOND & 5 25 0.6500 17,000 16,214 2,036,511 (2023/10/15
ITALIAN GOVERNMENT BOND EEE: 2.8000 12,000 11,986 1,505,557 [2028/12/01
R Y]
Sl £ 1 R AR NS S gidoo|ee3si| FEeessi| T
Fa1—0O F1—0O
1—0 (Z0fth) International Business Machines Corp | ¥t & Z| 0.9500 1,000 1,013 127,272 |2025/05/23
R 1584R
Sl 1 R ARSRRRR IR SN ] ) Y77
O Y I K] I SR IS SO IS RO
B &= & 89,500 92,103 | 11,568,162
P Y eomm| | |l .
R 24,781,484
CG£1)

(x2)

FRRAEIG. 20108 2 120N EOR B E R AR E b BRBHGR e SHAB AL & AN 3L~ N CHRRALLBOT
EERE, FHHEDRIREETET,
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FEEES (REAYIBY) IY-T7UR

<HEER>

LT77VR (BEROQYBREEST 7V R) MREVRELTVD [FiEEGES (BBNvIHY) YH—T7
VR OFRER (2018FE5H8H) & HIT 7V ROREHNELG>THEUEFIDT., HT77 Y RDOREF (2019
F2H22H) BECHSIIZHEHESE (BB NvIHY) YH—T 7Y ROBEABEODHNEEZ17~19—I(CH
TTEEWLE U,

EHEEES (RBAYIHY) IY—-T 7Y ROXBLTERIR

VAN i

(2018 8 B23E0Mm 520192 B22HET)

8 i 7T it
i 1 & & pid 1 & &
T TFH
Indonesia Government International Bond (4 Y R%Y7) 4.875% 2021/5/5 46,341 | Turkey Government International Bond (ML) 7.375% 2025/2/5 33,386
Argentine Republic International Bond (ZILE>F) 6.875% 2048/1/11 24,163 | Colombia Government International Bond (J0E7) 8.125% 2024/5/21 23,196
Russian Foreign Bond - Eurobond (O%77) 5.625% 2042/4/4 22,975 | Russian Foreign Bond - Eurobond (O%7) 5% 2020/4/29 22,761
Mexico Government International Bond (X+¥/) 5.55% 2045/1/21 22,175 | Russian Foreign Bond - Eurobond (O¥7) 4.75% 2026/5/27 22,376
FED REPUBLIC OF BRAZIL (F'5¥)L) 4.25% 2025/1/7 22,058 | Mexico Government International Bond (X+3/2) 6.75% 2034/9/27 21,605
South Africa Government International (B77U7) 5% 2046/10/12 19,034 | Argentine Republic International Bond (7€) 2.5% 2038/12/31 20,556
Turkey Government International Bond (ML) 5.75% 2047/5/11 17.331 | FED REPUBLIC OF BRAZIL (F5¥Il) 8.875% 2019/10/14 20,276
Mexico Government International Bond (X#3/3) 4% 2023/10/2 17,155 | Indonesia Government Interational Bond (4> R%7) 4.625% 2043/4/15 20,061
Philippine Government International Bond (74 UE™>) 7.75% 2031/1/14 14,900 | Argentine Republic International Bond (PILEFY) 6.875% 2021/4/22 15,187
Turkey Government Inernational Bond (Mb3) 11.875% 2030/1/15 14,303 | Indonesia Government International Bond (1> R%Y7) 7.75% 2038/1/17 14,474

(1) SHEERELRE BBIFHESENTBUIEA) .
(E2) BAEREEIHET,

WEABERER
TEElE. 20195 2 A22BHRECH I I HEEBES (BB NvIBY) IY—-T 72K (1,986,996F0) ORE
TY,

(1) SNE HEB) BHE (EE5)

20195 2 32285
& % N B ffi & L|556BB] B E M@ ME AL E
] & 8 it BN = -
BEE2E o msmnaniea| O F UTEAEE (S E L L2 B L2 F F B
F7AUA - R F7AUA - R F % % % % %
PAUS 18191 19294|  2.137.403 96.3 - 74.9 18.3 3.1

Cx1) gﬁ‘é?@%ﬁ%ﬁ{& 20194 2 B22BREDH I Z NEEBEYBETEESEDMEZ D & (CREGERRNED DSTETECKVEHINZ L — b THEBRBELIZHDT

(£2) EALEE, WEEREICHT HFHHRDIE.
(E3) SBEEZE. STMEADBREIETNIET,
(£4) FHBES FOBMERICOVTC I EHERIMS [EE, HEERRUHEL)T—IZAFLTVET,

17



HEEES (REAYIBY) IY-Tr7UR
(2) NE HNEE) BHE (i)

20194 2 B22HIRE
N B i g -
X 7 b L] B 8| X | FEE&E N EEL G| EhEaE EBERFHAE
% [F7AUA - BIL [F7AUA - RIL FH
FAUA Turkey Government International Bond BEEZ| 6.6250 200 182 20,263 |2045/02/17
Turkey Government International Bond fBEE | 5.7500 200 165 18,309 [2047/05/11
Hungary Government International Bond fEEE 2| 5.3750 200 217 24,097 12024/03/25
Brazilian Government International Bond B 2| 5.6250 200 196 21,726 |2047/02/21
Peruvian Government International Bond BEEE| 41250 80 84 9,385 (2027/08/25
Mexico Government International Bond ‘a8tz | 6.0500 120 130 14,496 |2040/01/11
Mexico Government International Bond B % | 6.7500 300 355 39,423 2034/09/27
Mexico Government International Bond Btz | 4.7500 600 560 62,048 |12044/03/08
Mexico Government International Bond &5k | 4.0000 500 505 55,959 |2023/10/02
Mexico Government International Bond &5k | 3.5000 100 100 11,120 (2021/01/21
Mexico Government International Bond &3t 25 5.5500 450 468 51,858 |2045/01/21
Mexico Government International Bond & 2| 4.3500 200 176 19,602 |2047/01/15
Panama Government International Bond BEEE%E| 93750 350 501 55,565 |2029/04/01
Panama Government International Bond BaEz| 6.7000 200 254 28,138 (2036/01/26
FED REPUBLIC OF BRAZIL & &f 5 8.7500 300 374 41,500 |2025/02/04
FED REPUBLIC OF BRAZIL & 5 25 8.2500 200 254 28,165 |2034/01/20
FED REPUBLIC OF BRAZIL & 5 25 7.1250 450 527 58,387 12037/01/20
FED REPUBLIC OF BRAZIL & 5 25 5.6250 100 100 11,086 |2041/01/07
FED REPUBLIC OF BRAZIL & 5 25 4.2500 200 201 22,316 |12025/01/07
Argentine Republic International Bond f&EE 2| 2.5000 600 349 38,767 |2038/12/31
Argentine Republic International Bond &EEZ| 7.5000 300 259 28,801 |2026/04/22
Argentine Republic International Bond BEEz5| 7.1250 450 349 38,727 |2036/07/06
Argentine Republic International Bond f& 5 25| 5.6250 670 603 66,819 [2022/01/26
Argentine Republic International Bond BEEZ| 6.8750 200 165 18,281 |2027/01/26
Argentine Republic International Bond B % | 5.8750 100 77 8,604 [2028/01/11
Argentine Republic International Bond fEEE 25| 6.8750 400 301 33,367 |2048/01/11
Colombia Government International Bond &% | 8.1250 300 357 39,590 |2024/05/21
Colombia Government International Bond B x| 7.3750 300 377 41,866 |2037/09/18
Colombia Government International Bond B E| 6.1250 500 565 62,674 12041/01/18
Peruvian Government International Bond BaEz| 6.5500 150 194 21,560 (2037/03/14
Peruvian Government International Bond B % | 56250 100 121 13,459 |2050/11/18
Peruvian Government International Bond Btz | 7.3500 100 123 13,67012025/07/21
Ukraine Government International Bond Btz | 7.7500 100 98 10,941 |2020/09/01
Ukraine Government International Bond &tz | 7.7500 500 479 53,105 (2022/09/01
Ukraine Government International Bond &t z| 7.7500 100 92 10,199 |2025/09/01
Ukraine Government International Bond Bz | 7.7500 200 181 20,052 (2027/09/01
Romanian Government International Bond B %E| 43750 36 36 4,083 12023/08/22
Romanian Government International Bond BaEz| 4.8750 320 336 37,255 (2024/01/22
Romanian Government International Bond B E| 6.1250 80 90 10,006 | 2044/01/22
Hungary Government International Bond BEEZ| 7.6250 70 102 11,300 |2041/03/29
Hungary Government International Bond B %| 53750 200 214 23,7382023/02/21
Hungary Government International Bond fEEE 2| 5.7500 150 164 18,233 (2023/11/22
Croatia Government International Bond fEaE%| 6.6250 200 208 23,129 (2020/07/14
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= 5 | % molE om|Enw | apen o0 B masAp
% [F7AUD - RIV[FZAUL - RIL T
Croatia Government International Bond f&EE 25| 6.0000 200 221 24,522 12024/01/26
Russian Foreign Bond - Eurobond f&EE 2| 7.5000 215 239 26,510 (2030/03/31
Russian Foreign Bond - Eurobond fEEE 25| 5.0000 200 204 22,634 12020/04/29
Russian Foreign Bond - Eurobond fEEE % | 5.6250 400 427 47,383 [2042/04/04
Russian Foreign Bond - Eurobond fBEE 25| 4.7500 400 404 44,782 12026/05/27
Russian Foreign Bond - Eurobond f&EE 25| 5.2500 400 393 43,538 |2047/06/23
Philippine Government International Bond fEEE 25| 9.5000 300 453 50,270 |2030/02/02
Philippine Government International Bond fEaE % | 7.7500 200 276 30,588 [2031/01/14
Philippine Government International Bond Bl 25| 6.3750 400 505 56,051 |2032/01/15
Philippine Government International Bond fEEE 25| 6.3750 100 130 14,408 | 2034/10/23
Indonesia Government International Bond BaEz| 7.7500 900 1,203 133,295 |2038/01/17
Indonesia Government International Bond f&aE % | 4.8750 400 412 45,726 {2021/05/05
Indonesia Government International Bond fBEE 25| 4.3500 200 202 22,416 2027/01/08
Indonesia Government International Bond f&EE 2| 3.5000 200 191 21,164 12028/01/11
Turkey Government International Bond fBEE 25| 7.3750 700 728 80,674 |2025/02/05
Turkey Government International Bond & % | 11.8750 700 951 105,373 |2030/01/15
Turkey Government International Bond Bl 25| 6.7500 100 93 10,360 |2040/05/30
Turkey Government International Bond &l 2| 6.0000 200 171 19,012 |2041/01/14
South Africa Government International BEEZ| 4.6650 700 698 77.3812024/01/17
South Africa Government International & & 5| 5.0000 200 177 19,613 |2046/10/12
S g BmE| OSBRIl | .
R 18,191 19,294 | 2,137,403

(E1) MERESEF. 20194 2 B22HREDHHZNBREEYBETEHEEOMEZ D L ICRESERARNED STETECKVELEINS U— S THERELILDHDT
ED
(x2) BEEEE. SHHEADBREIENIET,
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KRIVENAA—ILRESF BENYIHY) I¥Y—T7UR

<tHEEH>

LTV R (BENOYEKRREEST 7V R) MRENRELTVD PRRIVENAA—)LRES (BEANY IS
V) XP=TJ7V ] OREH (2018F588H) & BT 7Y ROREANER>THIFIDT. BIF7VRD
REH (2019%F 2 H228) RELCHIFDARRIVENAA—ILRES (RBNYIHY) IT—-T7 Y ROBEAEE
DARBFZ20R—J(CHEBTTEHWLFE U

AR RIVENA A=V RESF (RBAYIHY) IHY—T 7V ROEELGTERR

1S E(EEZ A
(20185 8 H23HM©2019 2 H22HE T)
= 5 % 1
i W [0 #[& @[ vosm| @ W [0 #[& @[ 7o8m
FOo| +m = FOo| +m =
ISHARES IBOXX HIGH YLD CORP (77 XU A) 71 62,321 8,903 | ISHARES IBOXX HIGH YLD CORP (7 XU#) 16.51160,414 9,722

(1) FHEZEURE,
(E2) FEROBRAREFIHET,

WEASERR

Tk, 2019F 2 A22BRELCHSIFRIRRILENA A —ILRESF (BBANYIHY) I¥Y—T7UR
(1,914,819F0) OARETI .

SEREETES RIS
20195 2 52205
% m 1T % @ =

O HBrwsea|sernen
0O F7A07- e

(FRUA)
ISHARES IBOXX HIGH YLD CORP 220.5 18,835 | 2,086,553
. L |DE =@l 2205] 18835] 2086553
S s ciEs | 18 2079%>

(1) FHEMBESEE, 20195 2 B22B8REDH Mz NEEEYEETEES
DIPMEZD & (TIREEEBANED BFHETACKEHINZ V- T
HERELIZHDTY,

(X2) < >WIFHEEEFERICT DEHHEADLLE,

(E3) FHBERDBEALRBIEVIET,
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SAOBFEBIYY-T 7 VR
ERHSE $138 (REEH 201843H120)

(GtEHE 201743H8118~2018F3H128)

FTADBABEYT—T 7Y ROFE13HICH D BERINRZE CHREP L LIFFT,

*2T 7 Y ROLHEB ERDEI T,

E B 7B &

DHEDCEBEZRENRE U, BFHABORBRSESOABNAZRLERI S EZHSL
CERZTIRVET,

FEREWUR

DHYEDORHE

i

I
I
ot

OFEUTONEDEGEICKREL. HEHEDOERDESOIRINAZRLERT 228
SUTERZETRVE T,

OOPEOEBNDREICHI->TIF. RAIEULT, BRISFEEXTOEREZ. SEFHHE
CEDRERENFFERELRD KD ICHAANK T,

CEEMHEIANIRAE UTEUZREET,

@OEADOVEILZER DD, BHFEYNEIEZFRTHENHUET, DIcs. RIEDHE
AR S U CEZSEEE 1D ER T DOIHERD GEHEN . SSEHMEDHEERRZEBR S
ZENBUET,

%I #H A Al IR

TEEEFREAD10% LT

JAIE LS

RRBTFRAXAOA—TEIR1S
http://www.daiwa-am.co.jp/
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WHAR DR (TR & TR DHER

(M)
12,600
12,500 "
12,400
— EE(MER
12,300

BB R
(2017.3.10) (2018.3.12)

5 497 Ry R - o
B B 8 |%zox08 emm | A48 ot

£ B B ;
BE % | e [Bae e T |1

M % % % %
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AN 44,300 43,299 1,292,043 5.7 - 4.2 1.5 -
1—0 F1—0O F1—0O
#5v9) 6.300 7.462 954,502 4.2 - 4.2 - -
1-0O F1-O F1-O
(I5VR) 6,000 6.568 840,139 37 - - 3.7 -
I1—0 Fa1—-0O Fa1—-0O
(A1) 26,300 28,376 3.629.314 15.9 - 15.9 - -
1—0 F1—0O F1—0O
AF9U7) 33,700 33,005 4,221,346 18.6 - 0.9 17.7 -
1—0 F1—0O F1—0O
(Z0Ath) 1,000 997 127,573 0.6 - 0.6 - -
1-0O
(Nsh) 73,300 76,410 9.772.877 42.9 - 21.6 21.4 -
B st - - 22,138,424 97.3 - 53.4 43.5 0.4
(E1) H}EMBEEE, HROEHZWBESEYBETEBEDMEZD & (CREGERRNTED DSIETACIIBELEEIND U— M THERELILDHDTY,
(E2) EALLEF, MEEHLLRCHT HFHHEDES.
(£3) BEEEA. SHBRORRBIFNET,
(E4) FHBED LOBRMBERICOVTIIEHERES EE, @HEEREHERIT—IZAFLTVET,
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27T ANy IHEFIS-TF R

(2) HE NEE) DB G55

E] A x
S % % m | |l en%|sEeE — @ ® _ mmepo
- ~ T ERR|AEREEEE|
% [FPZAUA - RIL [FPZAUA - BIL FH

FXUAR United States Treasury Note/Bond & 5 3.5000 2,000 2,151 238,081 | 2039/02/15
United States Treasury Note/Bond & %5 3.0000 7,800 7,708 853,186 | 2045/11/15
United States Treasury Note/Bond & 5 2.0000 24,300 23,682 2,621,210 2021/12/31
United States Treasury Note/Bond & 75 2.3750 14,500 13,855 1,533,507 | 2027/05/15
Mexico Government International Bond & 25 4.0000 1,100 1,102 121,975| 2023/10/02
JPMorgan Chase & Co #t & 25 2.7000 500 478 52,972 | 2023/05/18
Wal-Mart Stores Inc i & B 6.2000 100 130 14,411 2038/04/15
Kraft Foods Group Inc fa & 5 3.5000 300 296 32,850 | 2022/06/06
GlaxoSmithKline Capital Inc fa & 5 2.8000 600 581 64,412 2023/03/18
Monsanto Co fa & % 2.7500 400 391 43,335| 2021/07/15
HSBC USA Inc # & 5 3.5000 300 293 32,501 | 2024/06/23
Time Warner Cable Inc fan & %5 8.7500 400 414 45,894 | 2019/02/14
Credit Agricole SA/London #t & B2 3.2500 1,000 938 103,858 | 2024/10/04
AT&T Inc fa & B2 3.0000 200 195 21,673 | 2022/02/15
MetlLife Inc i & B 3.0000 300 284 31,475 | 2025/03/01
Microsoft Corp fa & 5 2.4000 1,000 923 102,175 | 2026/08/08
Anheuser-Busch InBev Finance Inc | %t & 5 2.6500 500 493 54,662 | 2021/02/01
ING Groep NV Ea & # 3.1500 1,000 980 108,487 | 2022/03/29
Mitsubishi UFJ Financial Group Inc | #t & 75 2.9980 1,000 981 108,631 | 2022/02/22
Sumitomo Mitsui Financial Group Inc | #t & 75 2.8460 500 487 53,969 | 2022/01/11
Pepsico Inc/NC #t & 25 2.7500 300 296 32,839 2022/03/05
CITIGROUP INC. #t & 25 3.8750 500 486 53,843 | 2025/03/26
CITIGROUP INC. fa & % 2.7500 700 678 75,051 2022/04/25
BANK OF AMERICA CORP. i & 5 6.8750 400 407 45,062 | 2018/11/15
BANK OF AMERICA CORP. Ea & = 3.5930 1,000 954 105,640 | 2028/07/21
Wells Fargo & Co i & % 4.1250 200 201 22,286 | 2023/08/15
Wells Fargo & Co # & 5 4.6000 200 206 22,837 2021/04/01
Wells Fargo & Co #t & 5 4.1000 3,000 2,945 326,006 | 2026/06/03
MORGAN STANLEY Tt & 75 3.7500 200 200 22,161 2023/02/25
MORGAN STANLEY fa & 5 3.8750 1,000 987 109,293 | 2026/01/27
GOLDMAN SACHS GROUP INC. fa & B 4.0000 200 200 22,155 | 2024/03/03
GOLDMAN SACHS GROUP INC. i & B 3.0000 300 293 32,455 | 2022/04/26
GOLDMAN SACHS GROUP INC. i & B 2.7500 1,000 988 109,440 | 2020/09/15
BPCE SA i & %5 3.3750 1,000 943 104,417 | 2026/12/02
BNP Paribas SA # & 5 3.2500 400 394 43,652 | 2023/03/03
Mizuho Financial Group Cayman 2 Ltd | #t & 5 4.2000 500 500 55,403 | 2022/07/18

ey | B8 36881

Sl S | I A S R v7(s) R 72 = M P30 1

TA—ANSU7 - R [FA=ARSU7 - Flb

F—A3U7 Barclays PLC fa & 5 5.2440 2,000 2,026 167,256 | 2028/06/15
FBG Finance Pty Ltd 7t & = 3.2500 2,000 2,008 165,748 | 2022/09/06
Lloyds Banking Group PLC 7t & %5 4.7500 2,000 2,003 165,367 | 2028/05/23
Verizon Communications Inc # & 5 4.5000 2,000 2,035 167,998 | 2027/08/17
BPCE SA t & 75 4.5000 2,000 1,990 164,282 | 2028/04/26
VODAFONE GROUP i & 75 4.2000 2,000 1,963 162,006 | 2027/12/13
AusNet Services Holdings Pty Ltd [ & % 4.2000 1,800 1,809 149,316 | 2028/08/21

ey | B8R 785R

il | I A I SRR 1o} A 13837 1aangrs| T

FAFUR - RYR [FAFUR KRR

1FUZR United Kingdom Gilt & # 2.7500 1,000 1,097 160,985 | 2024/09/07

Aegon NV T & 25 6.6250 200 306 44,930 | 2039/12/16
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El H x
X % % m | m e x| 8@e 8 @ # lmmsno
- | ERE R REREEE
% [FAFUR - KYR [FAFUR - RYR FH
InterContinental Hotels Group PLC | %t & 75 3.7500 1,000 1,069 156,779 | 2025/08/14
BE/E §%_ _tﬁ_ %*(5_( _______________________ :éi_%_ﬁi _____________________________________________________________________
B = il 2,200 2,473 362,696
FAUI-7YJ0-% [FADI-TY J0-%
AV T—F Kommuninvest | Sverige AB ¥ % fE F 1.0000 36,000 37,115 469,137 | 2021/09/15
Kommuninvest | Sverige AB B % B F 0.7500 40,000 40,550 512,557 | 2023/02/22
Sveriges Sakerstallda Obligationer AB | #t & 75 2.0000 40,000 41,975 530,566 | 2026/06/17
BE/E %g_ _tﬁ_ %*(5_( _______________________ ff?{&ﬁ _____________________________________________________________________
B b 116,000 119,640 1,512,260
FXF2T - RY [FXF2T - RY
X*v3 Mexican Bonos & i & 7.5000 123,000 119,538 634,750 | 2027/06/03
N Y (27 IUUUUS N PSSR USSR SR AR
B = & 123,000 119,538 634,750
[FH—5>R - X0F [FR—5VR - X0F
K=V R Poland Government Bond & 5 2.5000 23,000 21,792 650,288 | 2027/07/25
Poland Government Bond & & 2.2500 11,300 11,324 337.933| 2022/04/25
Poland Government Bond & i & 3.2500 10,000 10,181 303,821 2025/07/25
T = DO 2] OUUUUN DU EUUSSSRN SO USRS RS
B = g 44,300 43,299 1,292,043
F1—0O Fa1—0O
1—-0 (F5v9) NETHERLANDS GOVERNMENT BOND & & 1.7500 4,000 4,381 560,406 | 2023/07/15
NETHERLANDS GOVERNMENT BOND & & 2.7500 2,000 2,779 355,444 | 2047/01/15
BMW FINANCE NV #t & 5 1.0000 300 302 38,651 2025/01/21
S Y 2] RO DUUS DUUUSSURY SO USRS SRR
= g 6.300 7.462 954,502
F1—0O Fa1—0O
1—0 (FS5VA) FRENCH GOVERNMENT BOND & & 5 2.2500 1,500 1,660 212,387 | 2022/10/25
FRENCH GOVERNMENT BOND & i F 1.7500 4,500 4,908 627,752 | 2023/05/25
LR 2884
Gl S R A o'} SN2 IR )
F1—0O F1—0O
1—0 (RARAY) SPANISH GOVERNMENT BOND & S = 1.5000 13,300 13,623 1,742,388 | 2027/04/30
SPANISH GOVERNMENT BOND & S 5 1.4000 2,000 2,007 256,818 | 2028/04/30
SPANISH GOVERNMENT BOND & S 3 4.4000 4,000 4,835 618,498 | 2023/10/31
SPANISH GOVERNMENT BOND & i 2.7500 7,000 7.909 1,011,608 | 2024/10/31
S Y 7] TR DU USSR PSSR UUUSU RS
= g 26,300 28,376 3,629,314
F1—0O F1—0O
1—-0 (A9U7) ITALIAN GOVERNMENT BOND & S 2.0000 1,600 1,558 199,284 | 2025/12/01
ITALIAN GOVERNMENT BOND & S 1.4500 10,800 10,726 1,371,982 | 2022/09/15
ITALIAN GOVERNMENT BOND & i 0.9500 10,800 10,405 1,330,832 | 2023/03/15
ITALIAN GOVERNMENT BOND & B 0.4500 10,500 10,314 1,319,246 | 2021/06/01
8 WM 45848
el E | e e S A = 7's) B 10 I w71 =01
Fa1—0O F1—0O
1—0 (Z0fth) International Business Machines Corp | & % 0.9500 1,000 997 127,573 | 2025/05/23
R 15847
Sl S | S SRR SRR SRR 16661 T oA 727 )
ooy | B8 RE 145848
el | e e A A 1o} VA1) M-V B
. ammal ) I DU RN IS S S
R 22,138,424

(E1) MBEBEREF. PRONHZNESEYEBETERBDOMEZD L ICREEEHANED DTETACKVEHIND U— N THERELIZHDTT,
(£2) BEEE. FHOEORARBFIE T,
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WIS ESFTREDIBA WSRO
20184 6 A1588E HE B5201746A168 Z2018F68158
= 5 % A * 15 E % A
2 B A % (A) BEHZINES 365,439,190
F/H % SRR 365,697,075
UNSEE 22,138,424 94.8 SIFIE A 257,885
IV - O—>5F, Z0ff 1,214,404 52 (B) HffisE7om s A 609,279,769
S E(SEE SRR 23,352,829 100.0 EEG 1.533,366,480
(E1) MBOECREEORC. - ==is £2,142,646,249
R i i el (C) SeHERS I ~ 12,887,469
e e i o 1260749
ié%%g% J g_vi;%é‘ 2 3;;1;1' 2.164%‘3131 e (D) ZOfth A A 3,546,238
e qy 21BN b ZOF=2984R, 11-0=127.90FCF. (E) H#AISMS(A+B+C+D) A 260,274,286
O o) loms Bias, Sk ag, o BAHRRE (F) BisBgaliazs 651,771,067
(G) FHEERE A 45,055,991
WEE. 8. TASSUBEEROKT R ) | So1386:528
2018% 6 B 1581 e Posipont
— DI S (1) 1,307,827,318
= =! E i * (F1) BOEEESS T, —BROBOROMES hs DEEELL., ik
(A) BE 45,697,344,070M TO?BEEREE LT, FE3BEFHERE LTIEINET,
S D—v 767,764,033 Y SEAloc. moBsaRGL L cnBangs,
A& GHTER) 22,138,424,977
e 22,617,007,411
IR 113,523,653
BT 46,685,982
EABNS 13,938,014
(B) &f& 22,941,482,252
ESIN 22,941,473,764
ZOARILER 8.488
(C) MEERIEA - B) 22,755,861,818
oA 21,448,034,500
WER RS 1,307.827.318
(D) SEERON 21,448,034,5000]
1504 ) BH(fig(C D) 10,610/

*EAE (CH IS D TTAEE8,273,392,075M, HEAPICH(T B BNHRETAEESE
13,801,279,112F. EfEK)TAEE$626,636,687FHTY,

*BERCHBI DL Y — T 7 Y RERETRE I DIREBSTEDOTAREF. A -
Ny INEFT 7V R (FOFsA)  (EsHEIRERSA) 19,385,866,726M.
MNEPSA7VA WEAED 7R (F10REE) 1,384,996,618M. M
E7SA7VZ WEAET 7 VR (F2ERER) 677,171,156MTY,

* BEIROFTEOHE Y OIEEELIF10,610HTY,

(BEIS5E)
EEAICBVTBRB LTV IEBHOZTEEICDNT
[VF 4 HREESVTFvIR] # [FTS EHFEBEA VT vIR] CEELF UL,
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KEIZ—XA (BBANvYIHY) vH—T7UR

ERRSE F1H (REB 20185 8A22H)

(GtEHE 201749 H25H~2018F 8 H22H)

KEYZ—XA (BEANYIHY) IT—T7Y ROE1HICHHERRRE CHREB L LIFET,

*HT 7V ROLHEHIRDE T,

2 B 7B #

RE U DER S EFVMEDBERGRREH S U CERAZTRVE T,

FEREWR

A, VXA (KEMFMELEEE) MMRITIAKEEEO—VBEITE (UF [YZ—Xo
& ELVET, )
O. XKEEE

g B 7 A

OFLEULT, IZAABIREL, IZ—XABMBOPRANJEBEZHHBCRIER 5%
BERREHS U CTERZTRVE T,

XAEREICDRETZIEN DI T,
QORBEE R ZEET 2ch. ABREECOVTEBEANY IZITRVET,

7 0 M Al BR

TEEEFRERD 10% LT

KA &EISEE

RRBTFRAXAOA—TEIR1S
http://www.daiwa-am.co.jp/
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KEIZ—XA (BENYIBY) IY—T7UR
WHAR DR (TR & TR DHER

(M)
10,200
— B
10,000
- e A
9,600

9,400

&/ OE LIS
(2017.9.25) (2018.8.22)

ESEBRADFRIOBF ISR NELE BRI BEDH I F UK
. KEEOEAIGE EFUTHREZNZ F Uiz, YZ—XA{EDE
FleXEEOEFENTERUF U
OR—rTAUFITONT
I —AXAEITRE L. Y- XA EHEOPRANGESEES
DORIBZDBRERREDSUE Ulc, Fie. BEBEZHU R I EKHE
IR, NEBEEICDODVTIFBBEANY IETRVE U,
ORYFI—T LDEREICDONT
LT 7Y RIGBRADFHO X FEREEE BRI FI—TBLY
SEEHERITTHUFEA.

(SEDERTE)
FEUT, IYZ—AAECHEL, IZ— XA EHHOPRANRE
BT EHBTREADRERREZHS UCBRAZTRVET, iz B
BEEURIEEETIH. BEAY VETRVET,

(E1) BSEERIFREL.

(F2) NHBEEALEESHRPOENES ERiHES) ZREFI.

(E3) BEHFEYLERFERLE-FTREETY,

(£4) HT7 VR T7 Y ROERAHITH U CEBHEEIEHN R 26,
NYFY—IBRUSEEMZLCHL TSI FE A,

GEREE)
SEEMEBSDHREICONT
(B (g - BER]
SRR 0 10,000 HAK : 9,736 BESEER: 22.6%
[(BEMEOELEHER]
FEUTIZ—AAE (%) [TREL. BBZEHURIZERT 2
fes. BB IETHROICER. FEESNSDORBENAGT TSR
[CHE5ULFELRED. £FD LR (BEMEOTE) BEzRIRL. E
ZfEEE TE UE Ui,
MIT—AABEEF, II—XA CKERFFESEE) HMRILET 2
KEAFEO—VERIESZSULET,.
SIRERBICONT
OYZ—XA BEHHR
I AABEDEHG. FF (ESHIEFET) LELR.

e ZH S DHBF U A TDBIBLIEZ & REORHINEE
BRI Ufe C EAERICTHIEDY A RIFENME sl &, Fe,
BABLUI-0BRECHBVTCEREBERDESLEANSE -1
CERENSKBROSNF LR UE UL, —A T KEEFED

E % M B |, w
£ 8 B Ew A | BPTE W1 5O OERDEH
M % % % Bm H % H

(%) 20174 9 258 | 10,000 - - - Errp———T —
9 A% 9989 201 244 - TEESLFHN H
EES 9,963 ~0.4 914 - ARG 1% —
1 Uﬁi 9945 206 934 - ZDOHERE 4
128 9,928 20.7 929 - e

2018% 1 Bk 9,809 A1.9 92.6 - ({%Egﬁﬁ) (3)

2 BX% 9,681 A32 90.8 - (ZD1th) (1)
3 Bk 9,751 225 90.7 - & =t 4
4 BXR 9663| ~34 92.3 - GE1) MPOEA (BEROND 2 bOEEERESD) BB, BRICK - T
BEES 9728| 227 96.5 - SIEORIC TN G 510, BB & BE U RRTT. BADE
6 A% 9,714 N2.9 98.2 — ggfgﬂ%%ggaufl;ﬁﬁ%@ [1AOHYOEBOEME OEEO

T e = (£2) BBECLCARBEUEEALTHIET.

WEES LUEG IR
n &
(20174 9 258520184 8 5228F T)

g ff & | % £ &

Gf T7ZAUA - RV [F7ZAUA - B

FAUR | HRES 19,505 (18’5;31%

(1) SBEEELRE BBIIFHESENTBUELEA) .
(E2) ( NFEEICKZDEDD T, LROBFICEFSENTBEEA.
(E3) BARBEFHET,
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KEY=

— XA (RENYIHBY) IY—-T7UR

BEERGTEIGR
NI
(201749 B258H'520184 8 B220% T)
= i
=5 5 5t 1
£ L) g 28 b2 i) £ )
M FM
Ginnie Mae Il 312/17 TBA (PAU%) 3% 2047/12/1 260,604 | Ginnie Mae 11 3 12/17 TBA (PXU#) 3% 2047/12/1 260,840
Ginnie Mae 1 35 10/17 TBA (PXU#) 35% 2047/10/1 | 235,531 | Ginnie Mae Il 3.5 10/17 TBA (PXU#) 3.5% 2047/10/1 235,425
Ginnie Mae 14 11/17 TBA (PXU#) 4% 2047/11/1 142,369 | Ginnie Mae 14 11/17 TBA (PXU#) 4% 2047/11/1 141,021
Ginnie Mae 13 11/17 TBA (PXU#) 3% 2047/11/1 137,839 | Ginnie Mae 13 11/17 TBA (PXU#) 3% 2047/11/1 136,077
Ginnie Mae Il 45 12/17 TBA (PR U#) 4.5% 2047/12/1 106,627 | Ginnie Mae Il 45 12/17 TBA (PXU#) 4.5% 2047/12/1 106,450
Ginnie Mae Il 33/18 TBA (PXU#) 3% 2048/3/1 103,035 | Ginnie Mae Il 3 3/18 TBA (ZX 1) 3% 2048/3/1 102,324
Ginnie Mae Il 3 1/18 TBA (PXU#) 3% 2048/1/1 102,351 | Ginnie Mae Il 3 1/18 TBA (PXU7) 3% 2048/1/1 98,354
Ginnie Mae Il 3 2/18 TBA (PXU#) 3% 2048/2/1 98,247 | Ginnie Mae 11 3 2/18 TBA (ZXU#) 3% 2048/2/1 94,760
Ginnie Mae Il 3 8/18 TBA (PXU#) 3% 2048/8/1 76,104 | Ginnie Mae 11 37/18 TBA (Z4U#) 3% 2048/7/1 76,177
Ginnie Mae Il 39/18 TBA (PXU#) 3% 2048/9/1 75,313 | Ginnie Mae 11 3 8/18 TBA (ZXU#) 3% 2048/8/1 75,377
F1) SEIRELRE (EBNTAGEENCAIFEA) .
(32) R BETHET,
| PPN RS
1) SE HERE) 2itE ESH)
@ W 5 7 x
- - # @ & = ] % & B ®m 5 @ A k=%
= % |88 2 A e s alnaaasa|® A F|0rer ks s NI E N [T & % &
FrPXUA - KL FPXUA - KL FM % % % % %
7ZAURH 822 819 90,298 93.3 — 93.3 — —
T1) AERRAEL. ORI EEENEE R RO EEs L RARHA N D s T B A S I BN B L — N CHERR L o073,
(22) AR, MEEREINT HHERDIIS,
(33) e, FHBOSAFBETHET,
(14) D ROBHBEIC LT S SHERNE %S, R SEE) F—9ZAFLTLET,
2) SHE (MER) tE EERE)
o B x
X % % W | Wl e % | ®E e @ — o # mm=zno
N EE S B REREEE
BE7X0U7n L7 AUA - FL M
FAUAH Ginnie Mae Il 4 9/18 TBA B OK OE H 4.0000 100 102 11,288 2048/09/01
Ginnie Mae Il 3 9/18 TBA ¥ % B = 3.0000 200 195 21,572 2048/09/01
Ginnie Mae Il Pool MA4068 ¥ oKk B % 3.0000 84 82 9,090 | 2046/11/20
Ginnie Mae Il Pool MA4588 ¥ % B = 4.5000 71 74 8,212 2047/07/20
Ginnie Mae Il Pool MA4652 ¥ oKk B % 3.5000 185 186 20,558 | 2047/08/20
Ginnie Mae Il Pool MA4651 ¥ % B = 3.0000 112 109 12,103 2047/08/20
Ginnie Mae Il Pool MA2520 ¥ K B = 3.0000 68 67 7.473 2045/01/20
P ) I 2] N NS ISR N IO R
& EE] 822 819 90,298

(£1) BEBRBEREF. PROHHZNESEYBETERSOMEZD L ICREEEHBRNED DSTETACKIVEHIND U— N THERELIZHD T,
(£2) EEEH. FHOBADRAREFIE T,
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KEIZ—XA (RBAYY

&HY) IY-T7FUR

WIS ESFTREDIBA WSRO
20185 8 H228IRE HH B20174F9H25H E20184F8H822H
- g E] H x JE] 8 ] H
B g fli | ES (A) EEZHFINE 2,240,163M
FH % SEFIR 2,315,422
RHE 90,298 69.6 FHFE A 75259
J—)L-O0—V%, Z0fts 39,382 304 (B) BfisIssEEE A 8,391,349
S E(SEE SRR 129,681 100.0 SEE 6.472.935
CE1) FHEADRMRBENET, o o FEEE 214,864,284
ﬁ00§0%?%ﬁ225(C&SU%?BE}@%U—I\(aﬂ 17XUH - Rb= (D) HEHERES(A+B+C) A 6,249,744
(¥3) UMAICBI BNERMERE (66172FTM) ORAEAUELE (E) fRHEIRmE 8,769,221
(129,681FM) [CHTBHEE, 51.0%TT. (F) BIlEsEEiass A 5,140,165
(G) &5t(D+E+F) A 2,620,688
WEE. BfE TASJUEEMEDIKR REBRMIPEE(G) £ 2,620,688
20184 8 B22 0B (1) BOZEGS (3, —BROBOBNMES TAE DEEZEVL, TAZ
TO25EEEHHE LT, FO%RaEEAE LTBENET,
1B B El B x (£2) BISEEERE EF BIEREEETAEDERZVV, TTAZ TE2
(A) BE 195.409.8338 56K E LT, FE2BERTEE LTRBINET,
d—)b-O0—VEF 39,261,285
RHTEGHDER) 90,298,819
FKINAE 65,737,738
RUNF] 2 111,991
(B) &fF 98,591,822
Kb 98,580,637
ZOfRILER 11,185
(C) {HEEE(A—B) 96,818,011
TTA 99,438,699
RIS E A 2,620,688
(D) SERELDH 99,438,699
1 /0% B%E(@E(C D) 9,736H

#ERER CH T D TAERIF99,000,000, HHD(CHF 2 BIRETALF
625,879,440/, BfFHITAERE625,440,741H T,
* BERCBIIDHUTY —T 7V RERENRE T DREBEDTARIF, KEY

Z—XA
99,438,699 T,

* SHRDSTE O L DFIEELRIF9,736TT,
* BER OB ERZIN AR Z O > TH Y. ZD7%EEEF2,620,688MH T,

(RBANvYIYHY) BSWNEAT 7V N (BREBRERER)
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HEEES (REBANvIHY) IY-—TrUR
EMMEE $E58 (REE 2018%5H8H)

(Gt&EHE 201758 98~2018%F5H8H)

FEEES (RBANYIHY) YU—T 7Y ROESHICHNDERRRZE CHREPL EFET.

*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

KA &EISEE

RRBTFRAXAOA—TEIR1S
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BEELFTERR
NI S |
(201758981 52018F 58 8HEFT)
= 5]
= 1 5t F
fizd R & %8 fid L = LG
FH FH
Indonesia Government International Bond (4~ R%37) 7.75% 2038/1/17 157,247 | Indonesia Government Intemational Bond (4~ R%37) 11.625% 2019/3/4 111,694
Turkey Government International Bond (ML) 7.375% 2025/2/5 131,660 | Russian Foreign Bond - Eurobond (O%77) 7.5% 2030/3/31 35,601
Indonesia Government International Bond (4~ R2Y7) 11.625% 2019/3/4 114,362 | Colombia Government International Bond (JOVE'?) 8.125% 2024/5/21 34,635
Argentine Republic International Bond (ZLE>F>) 5.625% 2022/1/26 112,966 | FED REPUBLIC OF BRAZIL (FS3¥)L) 7.125% 2037/1/20 34,494
Philippine Government International Bond (74 UE) 6.375% 2032/1/15 104,202 | Turkey Government International Bond (kL) 7% 2019/3/11 33,009
Colombia Government International Bond (J0E'7) 8.125% 2024/5/21 93,942 | Venezuela Government International Bond (z%2XT3) 9.375% 2034/1/13 32,596
Turkey Government International Bond (L) 11.875% 2030/1/15 83,170 | Mexico Government International Bond (X+3/3) 5.55% 2045/1/21 31,554
Mexico Government International Bond (X+23) 4.75% 2044/3/8 81,588 | Turkey Government International Bond (ML) 7% 2020/6/5 30,407
FED REPUBLIC OF BRAZIL (F'Z)L) 7.125% 2037/1/20 80,693 | Philippine Government International Bond (74 UE™) 6.375% 2034/10/23 29,824
Russian Foreign Bond - Eurobond (O¥7) 4.75% 2026/5/27 72,173 | Venezuela Government International Bond (J12ZI3) 8.25% 2024/10/13 28,656
(E1) SEMEZELRE @BAFHRFSENTHBUFEA) .
(E2) BAFREEIUHET,
WiEAEERHZR
(1) 5B NEE) [1tE EBE5H)
& m H El 0 *
“ . i i 28 |55 BB# % 7 M OB Rl M A b %
= P |EE R em (nanses b0 T FIUTEARES £ 0 t[2 & O L]2 & % &
FrPAUHD - R FrPAUHD - R FH % % % % %
7AIh 20,657 22,168 2,414,380 97.5 15.6 81.8 1.3 4.4
(GE1) EREREIT. HROMHDZNBEEYEETEBZOMEZ D & (CREEEHRNTED DHEHACIIELIND L — NCHERELIZDDTT.
(E2) MAALREF, MBEREICHT 2HEEDEE,
(F3) ZFmEEE. FHHEAOBRMKEIVHET,
(E4) H@ZES FOBMBERIC OV T I ERBREG IEE, MSBEREUSERI T —IZAFLTVET,
(2) 5B &) NHfE (EiR5)
& % % w | m glen x| smen —0 i ® _lgexpo
3 TN ERE B |BERESE
% [F7AUR - R)L[F7ZAUH - R FH
FXAUH Turkey Government International Bond & 6.6250 200 187 20,414 | 2045/02/17
Turkey Government International Bond & i = 5.7500 200 167 18,242 2047/05/11
Hungary Government International Bond & i 35 5.3750 400 427 46,517 | 2024/03/25
Brazilian Government International Bond & S 5.6250 200 184 20,083 | 2047/02/21
Peruvian Government International Bond & i = 4.1250 280 287 31,257 | 2027/08/25
Mexico Government International Bond & i = 6.0500 120 130 14,229 2040/01/11
Mexico Government International Bond & i = 6.7500 460 552 60,226 | 2034/09/27
Mexico Government International Bond & F = 3.6250 100 100 10,923 | 2022/03/15
Mexico Government International Bond & i = 4.7500 700 649 70,786 | 2044/03/08
Mexico Government International Bond & E = 4.0000 550 554 60,401 2023/10/02
Mexico Government International Bond & i = 3.5000 100 101 11,027 | 2021/01/21
Mexico Government International Bond & i = 5.5500 250 259 28,268 | 2045/01/21
Mexico Government International Bond & i = 4.3500 200 175 19,059 | 2047/01/15
Panama Government International Bond B\ i 9.3750 400 570 62,078 | 2029/04/01
Panama Government International Bond & 5 35 6.7000 100 123 13,395 | 2036/01/26
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x 5 | = o |m glenx|lage a0 i B Ammamo
) - N ERBRER|BEREEE
% [F7AUA - BIL[FFZXUA - RIL FH
FED REPUBLIC OF BRAZIL & i = 8.8750 170 184 20,134 | 2019/10/14
FED REPUBLIC OF BRAZIL & i = 8.7500 400 501 54,563 | 2025/02/04
FED REPUBLIC OF BRAZIL & i = 8.2500 200 244 26,601 2034/01/20
FED REPUBLIC OF BRAZIL B\ i 7.1250 500 565 61,615 2037/01/20
FED REPUBLIC OF BRAZIL & 4.8750 100 103 11,226 2021/01/22
FED REPUBLIC OF BRAZIL &\ i 3 5.6250 100 93 10,183 | 2041/01/07
Argentine Republic International Bond & 5 5 2.5000 900 572 62,340 | 2038/12/31
Argentine Republic International Bond & i = 6.8750 150 154 16,816 2021/04/22
Argentine Republic International Bond & 7.5000 300 305 33,244 | 2026/04/22
Argentine Republic International Bond & i = 6.6250 150 140 15.315| 2028/07/06
Argentine Republic International Bond & i 5 7.1250 450 413 45,027 | 2036/07/06
Argentine Republic International Bond & i 2 5.6250 870 862 93,922 2022/01/26
Argentine Republic International Bond &\ i 6.8750 100 96 10,482 | 2027/01/26
Colombia Government International Bond & i = 8.1250 570 689 75,115 | 2024/05/21
Colombia Government International Bond & i = 7.3750 300 375 40,841 | 2037/09/18
Colombia Government International Bond &\ i 3 6.1250 400 447 48,682 | 2041/01/18
Peruvian Government International Bond & 6.5500 150 189 20,624 | 2037/03/14
Peruvian Government International Bond B\ i 3 5.6250 100 116 12,688 | 2050/11/18
Ukraine Government International Bond & i = 7.7500 100 103 11,224 | 2019/09/01
Ukraine Government International Bond & i = 7.7500 200 206 22,488 | 2020/09/01
Ukraine Government International Bond & i = 7.7500 500 505 55,027 | 2022/09/01
Ukraine Government International Bond & i = 7.7500 100 97 10,605 | 2025/09/01
Ukraine Government International Bond & i 5 7.7500 100 96 10,492 | 2027/09/01
Romanian Government International Bond & i 3 4.3750 36 36 3,964 | 2023/08/22
Romanian Government International Bond & i = 4.8750 320 330 35,993 | 2024/01/22
Romanian Government International Bond & i = 6.1250 80 92 10,055 | 2044/01/22
Hungary Government International Bond & i = 6.2500 100 104 11.419| 2020/01/29
Hungary Government International Bond & i 35 7.6250 70 97 10,629 | 2041/03/29
Hungary Government International Bond & i 2 5.3750 200 212 23,169 | 2023/02/21
Hungary Government International Bond B\ i 5.7500 150 162 17,708 | 2023/11/22
Croatia Government International Bond & i = 6.6250 300 318 34,696 | 2020/07/14
Croatia Government International Bond &\ 6.0000 200 216 23,528 | 2024/01/26
Russian Foreign Bond - Eurobond & G 7.5000 231 257 28,012 | 2030/03/31
Russian Foreign Bond - Eurobond & 5.0000 600 612 66,696 | 2020/04/29
Russian Foreign Bond - Eurobond & & 35 5.6250 200 204 22,226 | 2042/04/04
Russian Foreign Bond - Eurobond & i 2 4.7500 600 601 65,504 | 2026/05/27
Russian Foreign Bond - Eurobond B\ i 5.2500 400 374 40,825 | 2047/06/23
Philippine Government International Bond & 9.5000 300 443 48,276 | 2030/02/02
Philippine Government International Bond & 7.7500 100 133 14,588 | 2031/01/14
Philippine Government International Bond & i 35 6.3750 700 855 93,134 | 2032/01/15
Philippine Government International Bond & i 2 6.3750 100 124 13,563 | 2034/10/23
Indonesia Government International Bond & i = 7.7500 1,200 1,569 170,941 | 2038/01/17
Indonesia Government International Bond & i = 4.6250 200 186 20,348 | 2043/04/15
Indonesia Government International Bond & i = 6.7500 200 242 26,356 | 2044/01/15
Indonesia Government International Bond & i = 4.3500 200 197 21,523 | 2027/01/08
Turkey Government International Bond & i = 7.3750 1,000 1,068 116,368 | 2025/02/05
Turkey Government International Bond & i 5 11.8750 600 848 92,424 | 2030/01/15
Turkey Government International Bond & 5 = 6.7500 300 291 31,719 2040/05/30
Turkey Government International Bond & i 6.0000 200 177 19,296 | 2041/01/14
South Africa Government International & F = 4.6650 700 692 75,440 | 2024/01/17
South Africa Government International & 5 = 4.3000 200 181 19,791 2028/10/12
s FBEBE| ] Y DN I SN S S
- S £8 20,657 22,168 2,414,380
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R E (ST ERSRE 2,539,185 100.0 EEL 181,328,193
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?'gsgﬁ%t“%ﬁ8EIICEBU%¥B%:}Q§IJ—I\[3\ 17XUB - Rb= (D) HERIERS(A+ B +C) 155,482,599
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(2,539,185FHM) (CHTBHEE. 96.9% T, (F) @B=ians 126,620,880
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WEE. 8E. TAS LUEEMBORR (H) &5H(D+E+F +G) 224,189,413
2018458 8 BIR#E REBEIIEIRE(H) 224,189,413
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a—)L - O—VE 81,024,989 BEEFERELUT. LO255EFGFEE U TUIBINE T .
& (FHER) 2,414,380,008
RIRAE 2,498,615,002
FRINFIE 33,418,476
BILEA 2,292,915
(B) &f& 2,553,736,911
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ZDfthRILER 275
(C) fLEEHEE(A—B) 2,475,994,479
TTE 2,251,805,066
REPRHIE TS 224,189,413
(D) SEELOK 2,251,805,066001
1 /0% B4E[EE(C D) 10,996M

*HE(CH T DTAEEE801,432,262, HBHPICH(T D EMNRETAER
2,226,527,385M. E##ITTAERIS776,154,581HTY .
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AX—h - ZwIRX - DA—R (BBAYIHY) 34,108671H, AX—h -
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WEERFTEER
KRE(EEEMEES
(201758 98N52018%588B8%T)
w B
= 1 5t 1
£ L] O #®|= %8 | 8 fird L] O #M|+ 26 |
FO A M FO F M
ISHARES IBOXX USD HIGH YIELD (PXU7) | 245.9 [2.429976 | 9,881 | ISHARES IBOXX USD HIGH YIELD (7% U) 89 |866,691| 9738
(Z1) SEEHELRS,
(32) SBEOBOLFBIETET,
WA S ERR WEE. 8. TAS LUEEMBOIRR
NEREETEZ RS 201845 A 8 HIR%E
I W * & E % 9 *

% ®olg wlo sl—o B & (A) & 4,651,385,783
FXU7) 0 0 giﬁﬁf %E}ﬁﬁfﬁs S DS 152.569.704
ISHARES IBOXX USD HIGH YIELD 88.1 245 20,947 | 2,281,392 BHESER RIS GHEER) 2.281,392,225
o g DR em| sell _ 245] 2094702281392 A= 2:208.713.595
- | BE<tE> 15017 160H% <96.8%> FUNAC L= 8,710,259
(T1) BERBEEE. FAOBDENREEYBEREEBOMEELL IR (B) &ff 2,293,885,557
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(£2) < SPBMAELEICNT HTHERDLE. FILRIE 3,551,986
(33) FMBOBRBEDET. N 1n
(C) MEREREEA - B) 2,357,500,226
WSS EDER TR 2,130.890.977
2018458 8 OEAE REEHIERS 226,609,249
m 5 * (D) SEEROH 2,130,890,97701
A B = 7 &l = 1750024 Effig(C /D) 11,063
REISFEHIILS 2,281,392 934 * BRI B BUY T 7 o NAGENE & F HREEEOTAES, 5HE
EETE N T — T DL S R
SEISSEMEAER 2,442,672 100.0 5> 12,035,706,6120. 540+ FILRSYR - 97 YR (DA—RA
(E1) FOEDRLABEDBEC, B BE~Y I5) 56366135, DCAV—k - 7O5—Y3Y - D
(32) HEBAEE. PAOBIENEEENBESSEEOMEED RS H—R2.660,992MCF
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(2,442,672FF) [CHTBHEE. 94.3% T,
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L = E] H
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REECEE 69,079,079
SHFIR 603
SRR A 34,456
(B) AffiEEZSScEER 2092,271,218
JoRm 210,582,319
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(C) ZnfthEA A 207,310
(D) ZfpfEmE(A+ B+ C) A 23,433,302
(E) AUHiEEURETSE 86,190,390
(F) BI=ismE £106,365,312
(G) ENfEFtE=ERE 270,217,473
(H) &5t(D+E+F+QG) 226,609,249
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