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[ 77 FOEMRI
Fund Management

1. 20194 9 A#OEALRM (20194 3 4 8 H~20194E 98 7 H)

Management Status for Year ended September 2019 (from March 8, 2019 to September 7, 2019)

(1) BEHENR (B MR
Assets (fractions of less than JPY mil. shall be rounded down)
N e W4 - THE - T DMOEFE = .
Yoot INZ ot v
FEHGEE e ) &5t (Wigre)

Cash/Deposits/Other Assets

(excluding liabilities) Total (Net Assets)

Primary Invested Assets

B R Rl R S HERk
Amount ratio Amount ratio Amount ratio
"M % BAH % BAoH %
JPY mil. % JPY mil. % JPY mil. %
2019 4£ 9 A #j 4,146  (99.5) 22 (0.5) 4,169 (100.0)
FY ended Sep. 2019
2019 4£ 3 A #j 1,201 (98.8) 14 (1.2) 1,216 (100.0)

FY ended Mar. 2019
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(2) RE - FERIERR (T AR EHEO)
Creation and Redemption (fractions of less than one thousand units shall be rounded down)
AFH R IR EREUlILER
FATHE N4 K iR L FATHE O
No. of Issued Units R A No. of Units No. of Issued Units
. No. of Units Created .
at End of Previous (@) Redeemed at End of Fiscal
Fiscal Period ®) Period
(@) O+@—-©)
T T Tn Tn
‘000 units ‘000 units ‘000 units ‘000 units
2019 4£ 9 A #j 1, 250] 2, 880, 100, 4, 030
FY ended Sep. 2019
2019 4£ 3 A #j 950 300 0 1, 250
FY ended Mar. 2019
(3) FE¥EqAE
Net Asset Value
100 1124 V) HEAEATZE
RGP Atk i P (®/ 4 FHE BRI T 15K X 100)
Total Assets| Liabilities | Net Assets Net Asset Value per 100 units
(@) (@) (OIORO))) ((®/No. of Issued Units at End of Fiscal
Period) X 100)
Epals Epals Epals !
JPY mil. JPY mil. JPY mil. JPY]
2019 4£ 9 A #j 4,631 461 4, 169 103, 470
FY ended Sep. 2019
2019 4£ 3 A #j 1, 236] 19 1, 216 97, 321
FY ended Mar. 2019
(4) e
Dividend Payment
100 1124 V) 4rfd 4
Dividend per 100 units
!
JPY|
2019 £ 9 A HA 580
FY ended Sep. 2019
2019 4 3 A HA 910]
FY ended Mar. 2019
2. REtFHEOLEE

Change in Accounting Policies

O SHIEEEOLECH D EE

PN

Changes accompanying revision to accounting standards, etc

@ OIS OEH

No

PN

Changes other than those in D No
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I M%sE3% Financial Statements

(1) [=fExtFEE] Balance Sheet

(B47 0 ) (Unit : JPY)

% 3
(2019 4E 3 7 7 HEUE)
3rd Fiscal Year
As of March 7, 2019

% 4
(2019 4 9 H 7 AHIE)
4th Fiscal Year
As of September 7, 2019

4%H Amount

4%H Amount

BREDE

Assets

TN & PE

Current assets

THA
Deposits

3,073, 60

396, 420, 18

a—)b e 1 —
Call loans

5, 363, 944

14, 633, 842

EMERES
Government bonds

1, 201, 761, 695

4, 146, 951, 387

R P i R At D

Derivative evaluation account

897, 977

ARIUA A

Accounts receivable — other

12, 367, 448

43, 207, 082

ARIHE

Accrued interest

8, b57, 222

16, 862, 793

g -9

Prepaid expenses

1, 000, 147

7,827,997

Z DRI

Other accrued revenue

30, 215

AT REREL

Customers’ margin

3, 315, 899

5,173, 982

B PE A EE

Total current assets

1, 236, 368, 147

4,631, 077, 263

pEE

Total assets

1, 236, 368, 147

4,631, 077, 263

AIEDHS
Liabilities

VB A
Current liabilities

R P i R At D

Derivative evaluation account

4,470, 149

29,911, 845

KA

Accounts payable — other

3,118, 126

406, 185, 678

ARAAIZE 53 B4
Unpaid dividends

11, 375, 000

23, 374, 000

AL FEH R
Trustee fee payable

123, 264

250, 808

AALZEREAE

Investment trust management fee payable

616, 255

1, 253, 936

ARALFILE.

Accrued interest expenses

45
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Z DAL

Other accrued expenses

150, 991

249, 692

mEAEEFT
Total current liabilities

19, 853, 791

461, 226, 007

AfEAFE
Total liabilities

19, 853, 791

461, 226, 007

I PE D

Net assets

TEALE

Principal and other

JoA

Principal

1, 250, 000, 000

4, 030, 000, 000

Tl 4
Surplus

HWIRRI AT MR REE (A)
Surplus (deficit) at end of period

A\33, 485, 644

139, 851, 256

(7 Bl B RN 42)

(Reserve for distribution)

44, 07H

366, 680

TTAERE
Total principal and other

1, 216, 514, 356

4,169, 851, 254

HIEETE & 2

Total net assets

1,216, 514, 356

4,169, 851, 254

AEMEPERFT

Total liabilities and net assets

1, 236, 368, 147

4,631, 077, 263

Sm

(2) [BEKOFEISEHHEE] Statement of Income and Retained Earnings

(HAL : M) (Unit : JPY)

%5 3 i
H 20184 98 8 H
£ 20194 3H 7TH
3rd Fiscal Year
From September 8, 2018
to March 7, 2019

o5 4 W
H 20194 3 8 8 H
£ 20194 9H 7H
4th Fiscal Year
From March 8, 2019
to September 7, 2019

&%H Amount

&%H Amount

(ZE L&

Operating revenue

S HALE,

Interest income

12, 593, 349

25,939, 360

FAMRESR 78 E AR
Profit and loss on buying and selling of
securities and other

14,511, 864

152, 446, 127

URAERS dh G | S R A

Profit and loss on dealing of derivatives

A103, 44

A830, 953

PR AR

Foreign exchange gains or losses

A9, 663, 462

A15, 968, 379

Z DML LE

Other revenue

30, 215

61, 122

RIS A

Total operating revenue

17, 368, 52§

161, 647, 277

HEEM

Operating expenses

KALFILE,

Interest expenses

2,938

24, 307

SEREA

123, 264

250, 808
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Trustee fee

ZERe

616, 255 1, 253, 936
Investment trust management fee

Z O

528, 737 774, 826
Other expenses

HEENGE

. 1,271, 194 2, 303, 877
Total operating expenses

HENEUTEHFEEREK (L)

Operating profit (loss) 16,097, 334 159, 343, 40

R TR L (A)

Ordinary profit (loss) 16, 097, 334 159, 343, 40

LIRS SO IR (A)

Profit (loss) 16, 097, 334 159, 343, 40

—ESAEAIN AL O Y BRI 28 B EH O 4y B BE ST — AR
FNTLE S SRRSO R (D)
Distribution of profit loss from partial
redemptions

BERAe ST E REE (A)

NA27,336, 878 /33, 485, 644
Surplus (deficit) at beginning of period

TR N ST R AR D4

. 41, 462, 50
Increase in surplus or decrease in deficit

YHBBIME RIS A INEE ST R B0
DA

Increase in surplus or decrease in deficit
from additional subscriptions for period

. 41, 462, 500

PR IR T R AR N AR

. . . .. 10,871, 10 4, 095, 00
Decrease in surplus or increase in deficit

WS ARA L D RIS S FEUT RIS
e

Decrease in surplus or increase in deficit
from partial redemptions

. 4, 095, 000

YHEBIMEFEICLE O RIS FE UI RIS
pIEE

Decrease in surplus or increase in deficit
from additional subscriptions for period

10, 871, 100 .

SyBod:

Dividends 11,375, 00 23, 374, 00

IR RS SUTHR KA (D)

Surplus (deficit) at end of period £33, 485, 644 139, 851, 256

(3) [#Eizk]
(225t AR 2 FHHEICE 4 575D

1. 3B PE ORGSR ORI 15 |ERRES

JFH & U TRl TR L TR YD £,

Al REAT (&0 72 > TUEL Ml IE Rt O R AT 2 MRS TRUMEi L TR Y £,
R TR |

FHE B W T PRI OZIE R OXBESEIRSGOME TG L TR0 £,

2 SVERERE - AROATEE~OBFFEUEICR T DAMEREE - AMOMIEL, JHAIL LT, bAEICET 255

RILYE IR B OXtEZ EETCEBSOMEIC L > CRHREL T Y £7,
3. B - AR OFE EAAE A iRE SR 78 B SR AR

FOE HIEHETE L L TR Y £,

URAE RS T | SR AR

FOE HIEAE TR L L TR Y £

e R AR

FOE HIEAETEF L L TR Y £

4 . ks b ORI 2 B9 RO ME R bh ORFIC 1T, TSR I 5D AR IE, TGS 23 72 WG A I3 A B
_5_
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FICHE SN AE ER TR Y £9, UM ORE T W TT—EDRHESR
MFEZRM L TWD72), RARDHHERMIFIC L -T2 56,

AR

bHYET,

5. F DAt

YL R D 2 L

o, TIANAT 4 TRENCET 2RO E L, HSETHLT U AT 0 THGITRT
54 BB E L ITEE LOMETLATH Y | ARSEAKNT VAT 1 7Y
lOHE) 27 DRE S ZRTHOTEHY £HA,

Y77 FOFFEBMIL, FEERROHEICLY
A THETER-TEBVET,

20194 3 H 8 HDH 2019 4 9

(e R B9 5 1)

%3
20194 3 H 7 HEE

%4
2019 4F 9 H 7 HEE

1. FHREHIEOKBICRT 5 ZEHEOREK 1. EHRHIMOKR B ICI1T A8 ORE
1, 250, 000 M 4, 030, 000 [
2. HEEFEMEFFEMRANE 65 &0 6 5 1 HHE 10 52K
ETDHR
JLARD KR 33, 485, 644 [
3. HEMMOKRICHT S LMY OMBEOE (2. FHEMMOKAICHT S LG ) OMEEOK
1 0% 7= 0 Wi e 973.21 [ 1172 D) W E 1,034.70 1]
(100 F1247= 0 i PEAH) (97,321 1) (100 F1247= 0 i PERH) (103, 470 H)
(4% B ORIt EEIT B 2 15D
CURE Y %4
H 20184 9 H 8 H H 20194 3 7 8 H
£ 20194 3H 7TH £ 2019 9H 7H
1. 5Ee4 03 1. e 4ozt
HH HH
I 2 Y AR AR A 12, 620, 626 [ EP LR A 25,976, 175 H
|87 7 > R ORI EAE B 0 Bl 7 v RO BG4 B 0/
53 B i F Sz 4 ¢ 66, 705 1 (53 B T P S 4 ¢ 44, 075 [
EEI e Ea ] D=A+B+C 12,687,331 [ IR e D=A+B+C 26, 020, 250 [
et E 1,268, 256 [ iy E 2,279,570 4
15 %5 43 P REAE F=D-E 11,419,075 14 IS 225 53 i vl REAE F=D-E 23, 740, 680 1
N 4% 53 B 4 G 11, 375,000 [ U 55 5 i 4 G 23,374,000 [
R (4 B AR N7 4) H=F-G 44,075 [ U1 4 (5 i M 57 42) H=F-G 366, 680
H% I 1, 250, 000 [ SE~3 I 4,030, 000 H
100 12472 V) 43ic 4 J=G/1x100 910 4 100 1247 V) 534 J=G/1x 100 580 M
2. DA 2. T OME M

ZOMEHD S B 110, 771 FIX EHITR D E A, 114, 400 [
TP RIREUIZ DWW T ORI A EE, 280, 505 MIXSME R
OIREEICETLIERATHY £7,

ZO/MEHD 5 5 84, 244 FE EHICER D, 233,683 [
IERRIREUN DWW T OPGHEEM KL, 431, 874 FIISVERE FE
OREHIZETHERATHY 7,

(e fh s it (2 B89 5 TERTD)
(1) Bzl p di DIRPLU B3 5 S 1

% 3
H 20184F 9 A 8 H
£ 20194 34 TH

5 4 1
M 20194 3 A 8 H
£ 20194 94 TH

1. A EhpE S 3 2 Uk T 6

M7 72 R, WERREOEREEANCETIEES 258
4IHITED DIEFRERETETH Y, BENFICHET 5 EH
DFERFTEHIHE, FMAEFE OB ML ISR L TERE S L
CTEMATHZLEHMELTEBY £1,

0. SRR ONE L NE DERRERICIRD U R

W77 RBMRET 2 EmMELOFEIL, AMaEs, 7 U
T4 THB, 3= a = EOEREER CERIEB TH
nDET,

M7 7 v RPMEET D AEMREROFEMT, (ZofoEi) o

L. RS S 2 BT #
Al 2

2. SR DONE R OE OERMEMIRD Y A7
Al
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2 AMMFEARRICTEH L TEY £,

INBIE, GREBY R ABREENY XV e PO Y A
7 ERY A7 ROFEMEY 27 1IC& 58N TEBY £,
LT 7 R, BREPEICRT 2R EOABEEY X7 DK
i, WONCEFEMEEICR T 2N ERESOZEEITHI Z L&
HgE LT, HBTHREGIZRALTREY £1,

3. ARG THICER D U R 7 BRI

ZEEAAIC BV T, MY LA RE Y R EHICET 5 EE
DERT, NT = AOEELOER Y A7 OFHELT
o TEY E7,

Ofith U A7 OEB

M ) A7 ICB LTk, EERLDEORIZ HRE, /08T -4
2 L, EFHHIZIH > TV ENEOEHET/2>TEY F
ED
O Y A7 OEH

GV 2 7L Tt BITERSSIE oM gk B84
BIEHIE - 30T 2 HWRE, ke L, A EOFE RIS U
IR EDEB AT > THB Y £7,
OFEME ) A7 OE

GRENE U 2 7 1B LTI, MBI U T R &
R L, B | ECk AR EOERE{T/> ThB 0 7,

3. ARl AR D U A 7 BRI

Al

(2) A= fhps i ORFLSE B9 5 HIH

%3
2019 4 3 H 7 HEE

%4
2019 4F 9 H 7 HEE

1. BETIRERGRT BRA Weflfi fe U280

BT B oo @t dnl 2RI & U9~ TRl TRAMG L
TWDTz, FERRER LA LRl & OEEITH D £
/\/o

1. EERIRERET AR, el e OZE%R
A

2. WHli OB E Tk 2. WHliOHE Ik
ESI RS A ZE
(BEERSH TR D FEICE T A7) ICRE#E LT
B0 FET,
URAE P4 S AT D
FUNRT 4 TEBNZHOWTIL, (FofoiEs) o 3
T UNRT 4 TSI BRICFHE L TR0 7,
=)L - 0 — RO SRR OV B
RSO B ITEHECIRE SN D20, IREMAEIXE
i TP TS Z Enh, YEEBMAEL RIS LTH
nEJ,
(BEE Y E & DG IZBd 5 ERD)
EORE %44
H 20184 9 H 8 H H 20194 3 H 8 H
% 20194 3 A 7H % 20194 9 A 7H
IR 7 Ofth 4 B H S AR D AN TER ik 2 R L <. —# |FE
OGBS & B 2B YS R L OBB I 2bh Ty
720, SUEHIZISWERA,
(FofhoER)
1 TARDKE)
55 3 1 %44
H 20184 9 H 8 H H 20194 3 H 8 H
% 20194 3 A 7H % 20194 9 A 7H
2 e AKR 950, 000, 000 M| & e A%H 1, 250, 000, 000 [
HA R IBINER & ST ANAE 300, 000, 000 IR EINER E JEAEH 2, 880, 000, 000 [
1) o — S R ST AR 0 FIHA A — R A ST AR 100, 000, 000 [

2 AmEESBEAR
e 5 H A A iiRESs

% 3 1]

O H 20184 9 A

5 4 1
8 H

H 20194 3 H 8 H

_7_
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20194 3 TH 20194 97 TH
BRI E ENFHEERE (1) HEIICE ENFHEERE (1)
EfERES 14, 466, 137 146, 366, 351
&t 14, 466, 137, 146, 366, 351

3 T UNT ¢ 7 H | BR
T UNRT ¢ TG OFFIEE, Wil e O AR

5 312019 4 3 1 7 HEBAE) 554 31(2019 4 9 7 7 A BAFE)
S R (M) s (M)
5% 148 EG () AP s () 5E | 4E REfli () AL (F)
i i
7 5 H 5 | LIS O B |
FETRII|

T 1,219, 209, 046 - 1,222, 781, 218 A3,572,172 4,202, 482, 474 — 4,232, 394, 319 A\29, 911, 845
KR 560, 162, 666 — 564, 151, 926 A3, 989, 260 2,014, 908, 195 - 2,027, 262, 210 A12, 354, 015
T H R 21, 183, 499 — 20, 870, 964 312, 535 75, 118, 115 - 75,999, 153 A\881, 038
AFay 7,913, 922 - 7,882, 160 31, 762 25,934, 942 — 26, 669, 720 AT34, 778
a—n 482, 197, 185 - 482, 616, 904 A419, 719 1,637,974, 197 - 1,645, 775, 424] AT,801, 227
WA R 85, 987, 613 - 85, 815, 574 172, 039 272, 365, 005 — 277, 309, 734 A4, 944, 729
A =—F 3,949, 245 — 3, 963, 300] /A\14, 055 5,217, 168| - 5, 304, 000j A\86, 832
7=
S 2,670, 722 — 2, 653, 280 17, 442 4, 854, 873 - 4,933, 760 AT8, 887
B
FUw—I Y 6, 798, 664 - 6, 801, 840 A3, 176 19, 401, 920 - 19, 502, 560} A100, 640
R
AuF 5, 108, 547 — 5,132, 750] 24, 203] 17, 955, 691 - 18, 224, 360 A\268, 669
5N 26, 372,914 — 26, 137, 560 235, 354 78, 103, 932 - 79,719, 718 AL, 615, 786
IR 9, 354, 224 — 9, 363, 960 A9, 736 28, 138, 255 - 28, 413, 280 A275, 025
Fv
aa 7,509, 845 - 7, 391, 000] 118, 845 22,510, 181 — 23, 280, 400 AT70, 219

&t 1,219, 209, 046 - 1,222,781, 218, A3, 572,172 4,202, 482, 474 — 4,232, 394, 319 A\29, 911, 845
(VE) WA OOBEE S i
1 2B TR

D) G BIZB W TRIBE S OMEAFER SN TV DM HOW I TO L S IZFHEL Tk Y £7,

QAR A ICBWTHBETHOZER LT NEEE) LV ET) OXMBELEMASGOMERER SN TV I5EE
F BRSBTS EMETIME L T £,

@FFE BTV THH A OMBE MRS OMENRREER SN TORWEEIE, UTOHEICE>TEY £,

cFMEBICYEH BB A DB MRS B HER SN TV DEAITIE, Bk B IR bW ER > OXt#EE Y
MG OMEZE & LR L L — b2 AW TR Y £,

CFRBICYEH B D MBR VSN ER SN TORWEAIZE, Y%A IR BITWER STV 5 X1#
FRYHGOMEZHWTE Y £7,

2) 5L R I ARSI O I R R S CORVSMEC SV, 7T B ORBESOMECRET L TH Y %
1;_‘0

KRG Ty VRFPHEH SN TN HDIE TSV EE A,

(4) [Ff)mlIAnER]

W1 AMEESRIM R
()R (2019 48 9 A 7 A BIfE)
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FHFHIIDH Y FEA,

@) RALIAN OB mEES (2019 429 H 7 HEBL(E)

Tli¥H SN BAIA IR AR BRI e
[ REZR ok Rv US TREASURY BOND 100, 000. 00 104, 359. 37
US TREASURY BOND 100, 000. 00 127, 687. 50
US TREASURY BOND 100, 000. 00 134, 042. 96
US TREASURY BOND 330, 000. 00, 446, 763. 26
US TREASURY BOND 220, 000. 00, 292, 548. 43
US TREASURY BOND 100, 000. 00 132, 484. 37
US TREASURY BOND 270, 000. 00, 360, 492. 17,
US TREASURY N/B 150, 000. 00 150, 492. 1§
US TREASURY N/B 120, 000. 00 121, 476. b5
US TREASURY N/B 200, 000. 00, 202, 023. 41
US TREASURY N/B 300, 000. 00, 301, 160. 13
US TREASURY N/B 200, 000. 00, 202, 179. 68
US TREASURY N/B 200, 000. 00, 205, 617. 18
US TREASURY N/B 140, 000. 00 140, 656. 25
US TREASURY N/B 200, 000. 00, 198, 359. 36
US TREASURY N/B 150, 000. 00 151, 810. 54
US TREASURY N/B 500, 000. 00, 505, 292. 95
US TREASURY N/B 200, 000. 00, 199, 171. 86
US TREASURY N/B 640, 000. 00, 646, 000. 00,
US TREASURY N/B 400, 000. 00, 396, 593. 72
US TREASURY N/B 270, 000. 00, 273, 332. 79,
US TREASURY N/B 90, 000. 00 90, 945. 70
US TREASURY N/B 110, 000. 00 112, 994. 91
US TREASURY N/B 300, 000. 00, 304, 101. 54
US TREASURY N/B 200, 000. 00, 202, 125. 00j
US TREASURY N/B 200, 000. 00, 204, 492. 18
US TREASURY N/B 130, 000. 00 131, 553. 90
US TREASURY N/B 100, 000. 00 100, 664. 06
US TREASURY N/B 200, 000. 00, 201, 937. 50,
US TREASURY N/B 250, 000. 00, 252, 617. 17,
US TREASURY N/B 100, 000. 00 100, 679. 68
US TREASURY N/B 150, 000. 00 152, 718. 75
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US TREASURY N/B 170, 000. 00 172, 563. 27
US TREASURY N/B 250, 000. 00, 252, 753. 90,
US TREASURY N/B 200, 000. 00, 200, 906. 24
US TREASURY N/B 150, 000. 00 151, 757. 80
US TREASURY N/B 100, 000. 00 101, 257. 81
US TREASURY N/B 250, 000. 00, 254, 160. 15
US TREASURY N/B 100, 000. 00 101, 804. 6§
US TREASURY N/B 210, 000. 00, 210, 311. 70,
US TREASURY N/B 120, 000. 00 120, 693. 74
US TREASURY N/B 300, 000. 00, 313, 640. 61
US TREASURY N/B 130, 000. 00 131, 371. 0§
US TREASURY N/B 300, 000. 00, 313, 921. 85
US TREASURY N/B 100, 000. 00 104, 945. 31
US TREASURY N/B 120, 000. 00 126, 234. 37
US TREASURY N/B 250, 000. 00, 256, 816. 40,
US TREASURY N/B 300, 000. 00, 314, 554. 68
US TREASURY N/B 250, 000. 00, 258, 437. 50,
US TREASURY N/B 200, 000. 00, 211, 140. 62
US TREASURY N/B 250, 000. 00, 257, 246. 07,
US TREASURY N/B 220, 000. 00, 225, 396. 86
US TREASURY N/B 120, 000. 00 124, 312. 50
US TREASURY N/B 150, 000. 00 157, 101. 55
US TREASURY N/B 150, 000. 00 153, 796. 87
US TREASURY N/B 250, 000. 00, 257, 910. 15
US TREASURY N/B 150, 000. 00 154, 898. 43
US TREASURY N/B 550, 000. 00, 571, 742. 16
US TREASURY N/B 130, 000. 00 136, 946. 87
US TREASURY N/B 100, 000. 00 107, 640. 62
US TREASURY N/B 250, 000. 00, 269, 570. 30,
US TREASURY N/B 250, 000. 00, 267, 968. 75
US TREASURY N/B 40, 000. 00 43,515. 62
US TREASURY N/B 260, 000. 00, 259, 857. 80)
US TREASURY N/B 140, 000. 00 147, 273. 43
US TREASURY N/B 250, 000. 00, 265, 605. 45
US TREASURY N/B 250, 000. 00, 263, 496. 07,
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US TREASURY N/B 320, 000. 00 337, 574. 97

US TREASURY N/B 260, 000. 00 284, 821. 86

US TREASURY N/B 110, 000. 00 122, 074. 21

US TREASURY N/B 100, 000. 00 113, 335. 93

US TREASURY N/B 40, 000. 00 55, 762. 50

US TREASURY N/B 10, 000. 00| 13, 934. 37

US TREASURY N/B 20, 000. 00 25, 362. 50

US TREASURY N/B 410, 000. 00 571, 533. 55

US TREASURY N/B 80, 000. 00 114, 581. 24

US TREASURY N/B 150, 000. 00 177, 867. 18

US TREASURY N/B 190, 000. 00 249, 241. 39

US TREASURY N/B 110, 000. 00 120, 303. 89

US TREASURY N/B 550, 000. 00 601, 433. 57

US TREASURY N/B 200, 000. 00 234, 796. 86

US TREASURY N/B 290, 000. 00 348, 860. 91

US TREASURY N/B 150, 000. 00 172, 441. 39

US TREASURY N/B 140, 000. 00 161, 054. 68

US TREASURY N/B 240, 000. 00 289, 218. 74

US TREASURY N/B 120, 000. 00 144, 928. 11

INF B4R - 86 17, 220, 000. 00 18, 548, 054. 11
(1, 985, 940, 153)

RE A REATG L 25 - 47, 6% 47. 8%

J1F 5 R CANADIAN GOVERNMENT 100, 000. 00 100, 435. 00
CANADIAN GOVERNMENT 170, 000. 00 167, 733. 90

CANADIAN GOVERNMENT 80, 000. 00 80, 501. 60

CANADIAN GOVERNMENT 60, 000. 00| 63, 334. 80

CANADIAN GOVERNMENT 50, 000. 00 50, 782. 50

CANADIAN GOVERNMENT 80, 000. 00| 84, 956. 00|

CANADIAN GOVERNMENT 100, 000. 00 109, 085. 00

CANADIAN GOVERNMENT 50, 000. 00 77, 380. 00

CANADIAN GOVERNMENT 60, 000. 00 87, 482. 40

CANADIAN GOVERNMENT 80, 000. 00 103, 688. 00

INF GaIF%L ;10 830, 000. 00, 925, 379. 20
(74, 881, 684)

LB L6 0 1. 8% 1. 8%

AF L aty MEX BONOS DESARR FIX RT 1, 000, 000. 00 1, 005, 813. 40
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WEX BONOS DESARR FIX RT 300, 000. 00 297, 183. 00
‘MEX BONOS DESARR FIX RT 600, 000. 00 683, 748. 30
WEX BONOS DESARR FIX RT 1, 000, 000. 00 939, 670. 00
‘MEX BONOS DESARR FIX RT 300, 000. 00 309, 729. 00
‘MEX BONOS DESARR FIX RT 400, 000. 00 443, 052. 00
WEX BONOS DESARR FIX RT 200, 000. 00 210, 926. 00
MEX BONOS DESARR FIX RT 1, 000, 000. 00 1, 265, 730. 00
VNG BT 4, 800, 000. 00 5, 155, 851. 70
(27, 996, 274)

A BREA EE 2R 2 0. 7% 0. 7%
= —n BELGIUM KINGDOM 50, 000. 00 56, 190. 00
BELGIUM KINGDOM 20, 000. 00| 20, 790. 00|
BELGIUM KINGDOM 100, 000. 00 115, 770. 00
BELGIUM KINGDOM 100, 000. 00 107, 720. 00
BELGIUM KINGDOM 50, 000. 00 55, 105. 50
BELGIUM KINGDOM 110, 000. 00 120, 604. 00
BELGIUM KINGDOM 50, 000. 00 75, 804. 53
BELGIUM KINGDOM 70, 000. 00 84, 567. 63
BELGIUM KINGDOM 30, 000. 00 53, 767. 38
BELGIUM KINGDOM 80, 000. 00 101, 054. 00
BELGIUM KINGDOM GOVT 30, 000. 00 52,616. 55
BONOS Y OBLIG DEL ESTADO 260, 000. 00 266, 419. 40
BONOS Y OBLIG DEL ESTADO 100, 000. 00 115, 407. 41
BONOS Y OBLIG DEL ESTADO 50, 000. 00 59, 957. 68
BONOS Y OBLIG DEL ESTADO 50, 000. 00 59, 913. 05
BONOS Y OBLIG DEL ESTADO 100, 000. 00 119, 240. 00
BONOS Y OBLIG DEL ESTADO 150, 000. 00 153, 870. 00
BONOS Y OBLIG DEL ESTADO 100, 000. 00 113, 538. 40
BONOS Y OBLIG DEL ESTADO 60, 000. 00 84, 692. 40
BONOS Y OBLIG DEL ESTADO 230, 000. 00 255, 911. 89
BONOS Y OBLIG DEL ESTADO 70, 000. 00 86, 968. 00
BONOS Y OBLIG DEL ESTADO 40, 000. 00 70, 051. 60
BONOS Y OBLIG DEL ESTADO 170, 000. 00 325, 405. 50
BUNDESOBLIGATION 40, 000. 00 40, 554. 00
BUNDESREPUB. DEUTSCHLAND 100, 000. 00 106, 290. 00
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BUNDESREPUB. DEUTSCHLAND 200, 000. 00, 213, 694. 00,
BUNDESREPUB. DEUTSCHLAND 50, 000. 00 53, 812. 00
BUNDESREPUB. DEUTSCHLAND 150, 000. 00 163, 591. 50
BUNDESREPUB. DEUTSCHLAND 200, 000. 00, 222, 860. 00,
BUNDESREPUB. DEUTSCHLAND 105, 000. 00 110, 983. 95
BUNDESREPUB. DEUTSCHLAND 100, 000. 00 158, 314. 00
BUNDESREPUB. DEUTSCHLAND 100, 000. 00 154, 449. 00
BUNDESREPUB. DEUTSCHLAND 140, 000. 00 154, 518. 00
BUNDESREPUB. DEUTSCHLAND 100, 000. 00 108, 511. 00
BUNDESREPUB. DEUTSCHLAND 10, 000. 00, 17, 129. 40,
BUNDESREPUB. DEUTSCHLAND 40, 000. 00 71,791. 58
BUNDESREPUB. DEUTSCHLAND 40, 000. 00 71,112. 80
BUNDESREPUB. DEUTSCHLAND 120, 000. 00 216, 237. 67,
BUNDESREPUB. DEUTSCHLAND 130, 000. 00 221, 496. 60,
BUONI POLIENNALI DEL TES 130, 000. 00 138, 707. 40
BUONI POLIENNALI DEL TES 40, 000. 00 40, 496. 40
BUONI POLIENNALI DEL TES 100, 000. 00 107, 567. 00
BUONI POLIENNALI DEL TES 50, 000. 00 52,670. 00
BUONI POLIENNALI DEL TES 100, 000. 00 103, 360. 00
BUONI POLIENNALI DEL TES 240, 000. 00, 281, 136. 00,
BUONI POLIENNALI DEL TES 50, 000. 00 54, 543. 50
BUONI POLIENNALI DEL TES 50, 000. 00 51, 030. 00
BUONI POLIENNALI DEL TES 230, 000. 00, 273, 125. 00
BUONI POLIENNALI DEL TES 150, 000. 00 187, 249. 50
BUONI POLIENNALI DEL TES 150, 000. 00 167, 940. 00
BUONI POLIENNALI DEL TES 100, 000. 00 109, 050. 00
BUONI POLIENNALI DEL TES 120, 000. 00 150, 096. 00
BUONI POLIENNALI DEL TES 50, 000. 00 55, 645. 00
BUONI POLIENNALI DEL TES 140, 000. 00 188, 146. 00
BUONI POLIENNALI DEL TES 80, 000. 00 93, 880. 00
BUONI POLIENNALI DEL TES 80, 000. 00 95, 576. 00
BUONI POLIENNALI DEL TES 130, 000. 00 183, 443. 00
BUONI POLIENNALI DEL TES 50, 000. 00 52, 755. 00
BUONI POLIENNALI DEL TES 90, 000. 00 132, 975. 00
BUONI POLIENNALI DEL TES 60, 000. 00 66, 966. 00
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BUONI POLIENNALI DEL TES 130, 000. 00 177, 151. 00
BUONI POLIENNALI DEL TES 190, 000. 00 294, 975. 00)
BUONI POLIENNALI DEL TES 30, 000. 00 38,421. 00
BUONI POLIENNALI DEL TES 50, 000. 00 58, 570. 00
FINNISH GOVERNMENT 20, 000. 00 20, 231. 98
FINNISH GOVERNMENT 100, 000. 00 102, 069. 20
FINNISH GOVERNMENT 20, 000. 00 21,424.24
FINNISH GOVERNMENT 60, 000. 00 77,043. 48
FINNISH GOVERNMENT 10, 000. 00, 15, 779. 85
FRANCE (GOVT OF) 300, 000. 00, 304, 131. 00
FRANCE (GOVT OF) 150, 000. 00 152, 945. 85
FRANCE (GOVT OF) 100, 000. 00 109, 566. 20
FRANCE (GOVT OF) 180, 000. 00 205, 582. 86
FRANCE (GOVT OF) 100, 000. 00 103, 480. 70
FRANCE (GOVT OF) 150, 000. 00 158, 334. 00
FRANCE (GOVT OF) 100, 000. 00 110, 173. 00
FRANCE (GOVT OF) 50, 000. 00 58, 904. 25
FRANCE (GOVT OF) 10, 000. 00, 12, 883. 70,
FRANCE (GOVT OF) 120, 000. 00 167, 203. 20
FRANCE GOVERNMENT 0. A. T 180, 000. 00 193, 442. 40
FRANCE GOVERNMENT 0. A. T 100, 000. 00 108, 761. 40
FRANCE GOVERNMENT 0. A. T 150, 000. 00 153, 376. 3§
FRANCE GOVERNMENT 0. A. T 130, 000. 00 157, 482. 00
FRANCE GOVERNMENT 0. A. T 100, 000. 00 141, 279. 00
FRANCE GOVERNMENT 0. A. T 100, 000. 00 127, 685. 00
FRANCE GOVERNMENT 0. A. T 140, 000. 00 177, 282. 00
FRANCE GOVERNMENT 0. A. T 50, 000. 00 78, 566. 75
FRANCE GOVERNMENT 0. A. T 260, 000. 00, 311, 002. 64
FRANCE GOVERNMENT 0. A. T 120, 000. 00 213, 196. 56
FRANCE GOVERNMENT 0. A. T 100, 000. 00 173, 187. 00
FRANCE GOVERNMENT 0. A. T 280, 000. 00, 472, 651. 20,
IRISH GOVERNMENT 40, 000. 00 43, 499. 60
IRISH TSY 0. 8% 2022 190, 000. 00 196, 876. 10
IRISH TSY 1. 7% 2037 30, 000. 00 36, 013. 80
IRISH TSY 2% 2045 10, 000. 00, 12, 993. 56
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IRISH TSY 3. 4% 2024 30, 000. 00 35, 387. 40
NETHERLANDS GOVERNMENT 80, 000. 00 86, 137. 84
INETHERLANDS GOVERNMENT 70, 000. 00 71, 405. 25
NETHERLANDS GOVERNMENT 20, 000. 00 22,038. 08
NETHERLANDS GOVERNMENT 100, 000. 00 113, 818. 60
INETHERLANDS GOVERNMENT 100, 000. 00 108, 085. 00
NETHERLANDS GOVERNMENT 60, 000. 00 66, 372. 58
INETHERLANDS GOVERNMENT 100, 000. 00 107, 150. 00
NETHERLANDS GOVERNMENT 40, 000. 00 55,512. 00
INETHERLANDS GOVERNMENT 50, 000. 00 93, 741. 15
NETHERLANDS GOVERNMENT 20, 000. 00 35, 337.76
REPUBLIC OF AUSTRIA 120, 000. 00 122, 823. 00
REPUBLIC OF AUSTRIA 30, 000. 00 33,128.73
REPUBLIC OF AUSTRIA 60, 000. 00 65, 479. 32
REPUBLIC OF AUSTRIA 30, 000. 00 40, 916. 46
REPUBLIC OF AUSTRIA 70, 000. 00 119, 632. 73
REPUBLIC OF AUSTRIA 20, 000. 00 45,725. 36
REPUBLIC OF IRELAND 80, 000. 00 92, 761. 60
SPANISH GOVERNMENT 140, 000. 00 216, 591. 62
SPANISH GOVERNMENT 70, 000. 00 117, 348. 00
VNG EatE ;115 11, 025, 000. 00 13, 662, 625. 60

(1,613, 009, 578)

A AR LR - 38. 7% 38. 9%
PR R UK TREASURY 60, 000. 00 61, 929. 00
UK TREASURY 40, 000. 00 45, 278. 80)
UK TREASURY 140, 000. 00 145, 586. 00)
UK TREASURY 100, 000. 00 101, 245. 00
UK TREASURY 120, 000. 00 133, 848. 00)
UK TREASURY 40, 000. 00| 42, 951. 60)
UK TREASURY 50, 000. 00| 65, 432. 00)
UK TREASURY 130, 000. 00 142, 690. 60
UK TREASURY 60, 000. 00 91, 002. 00|
UK TREASURY 30, 000. 00| 45, 339. 00)
UK TREASURY 50, 000. 00 56, 160. 00
UK TREASURY 110, 000. 00, 186, 890. 00
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UK TREASURY 240, 000. 00 415, 440. 00
UK TREASURY 160, 000. 00 287, 824. 00)

UK TREASURY 100, 000. 00 196, 440. 00

INF EaII%L : 15 1, 430, 000. 00 2, 018, 056. 00
(266, 242, 128)

LB L6 2 6. 4% 6. 4%

A x—F 71 |SWEDISH GOVERNMENT 100, 000. 00 117, 490. 00
7 SWEDISH GOVERNMENT 200, 000. 00 219, 184. 16
SWEDISH GOVERNMENT 100, 000. 00 165, 155. 00

INF Ga%K - 3 400, 000. 00 501, 829. 16
(5, 545, 212)

LB L= 2 0. 1% 0. 1%

J N7 =—2 m— NORWEGIAN GOVERNMENT 100, 000. 00 103, 230. 00
i INORWEGIAN GOVERNMENT 300, 000. 00 314, 400. 00
INF Eai%K 2 400, 000. 00 417, 630. 00
(4, 957, 268)

LB L= 2 0. 1% 0. 1%

5> ~—2 7 m— [KINGDOM OF DENMARK 100, 000. 00 110, 170. 00
B KINGDOM OF DENMARK 400, 000. 00 440, 480. 00
KINGDOM OF DENMARK 320, 000. 00 642, 728. 96

INF Ga%K - 3 820, 000. 00, 1, 193, 378. 96
(18, 891, 188)

LB LE =6 2 0. 5% 0. 5%

aF POLAND GOVERNMENT BOND 200, 000. 00 201, 570. 00
POLAND GOVERNMENT BOND 200, 000. 00 206, 629. 26

POLAND GOVERNMENT BOND 260, 000. 00 279, 370. 00

INF Ga%K - 3 660, 000. 00, 687, 569. 26
(18, 708, 759)

LI L= 2 0. 4% 0. 5%

5 NV IAUSTRALIAN GOVERNMENT 70, 000. 00 75, 778. 51
AUSTRALIAN GOVERNMENT 140, 000. 00 146, 244. 00

AUSTRALIAN GOVERNMENT 80, 000. 00 86, 924. 00

IAUSTRALIAN GOVERNMENT 100, 000. 00 120, 940. 00

AUSTRALIAN GOVERNMENT 180, 000. 00 205, 779. 03

IAUSTRALIAN GOVERNMENT 100, 000. 00 109, 940. 00

AUSTRALIAN GOVERNMENT 160, 000. 00 185, 036. 57
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IAUSTRALIAN GOVERNMENT 20, 000. 00| 28, 641. 47,
AUSTRALIAN GOVERNMENT 30, 000. 00 36, 670. 77

IAUSTRALIAN GOVERNMENT 50, 000. 00 65, 000. 00|

AUSTRALIAN GOVERNMENT 10, 000. 00| 12, 884. 00|

VNG Eatig ;11 940, 000. 00| 1,073, 838. 35
(78, 293, 554)

A BREAG L2 2 1. 9% 1. 9%

2 HAR—/ K |SINGAPORE GOVERNMENT 160, 000. 00 166, 846. 52
SINGAPORE GOVERNMENT 50, 000. 00 51, 696. 66

SINGAPORE GOVERNMENT 50, 000. 00 55, 500. 00

SINGAPORE GOVERNMENT 20, 000. 00 21, 070. 00

SINGAPORE GOVERNMENT 70, 000. 00 80, 150. 00|

INF G4 : 5 350, 000. 00, 375, 263. 18
(29, 019, 101)

LB L= 2 0. 7% 0. 7%

7R REPUBLIC OF SOUTH AFRICA 200, 000. 00 203, 048. 76
REPUBLIC OF SOUTH AFRICA 300, 000. 00 338, 482. 23

REPUBLIC OF SOUTH AFRICA 800, 000. 00 755, 269. 52

REPUBLIC OF SOUTH AFRICA 300, 000. 00 219, 899. 79

REPUBLIC OF SOUTH AFRICA 700, 000. 00 634, 480. 00

REPUBLIC OF SOUTH AFRICA 800, 000. 00 747, 415. 92

REPUBLIC OF SOUTH AFRICA 400, 000. 00 360, 638. 32

VNG KA 3, 500, 000. 00 3, 259, 234. 54
(23, 466, 488)

A BREAG 2R 2 0. 6% 0. 6%

ot 4,146, 951, 387
(4, 146, 951, 387)

(FE DAMERAMHRERIC OV, @A /NGO O) i, HEREE (B M) TH Y 4,
(FE 2) BEt @i o O) i, SMERAMRERICRS O T, WETHY £,

(7 3) Fesidfe £ 0 MRl OB PE IR 5 bR RO/ NEHI O G EBIC ST 2 R TH Y 4,
2 T UNT 4 TG R OBET RG] OFKIE L Ol O R PR

MEBRHERICBIT DERFHE L TR L TWHIEDEIL TR 9.
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