FNFIN—YVJEFRIE (RRVI—A)
B A Hfck

ERHRSE (ZFhR)

FU8H CRER202081 A278)  H1198 CRERA20204£2 A258) H12081 CREH20204 3 A25H)
FI218 CRER202064 A278) HF1228 CRER20204£5 A258) 51238 CREH202046 A25H)

e AR (20194125268 ~20204 6 A25R)

ZREDHGESEN

TRIEBANOZCEEEBHY. E<HEHLEBELETFET,
LM REBOERKRREFICDODWNTCHMEB L EITET,
SHEE L BOBBUTEBYET &5, SAVELEFET,

QLT 7Y FOAMEMKIIRDEY TT,
B » BBIARE B B
£ 5 H RI[2010F 2 248 A 52024F12H25HE CCY,
it LT. ABCONEREESXCHD. FIAF VR - N—VRBAY - J7 RN —J L5 Ix—SoF  <—~7
CAR—=RTF VTV TR A 2 7ZRAESLVCHBRCOERNBORERFETHEIHNYLR— xHF—T 7> F&?%ﬁ#«wﬁ%
i
E

é%ﬁbf K RILETCOHEEOEME, BAFRIE, BFEEES LUHE (UT TTx—C 0 7 E S EOVETD,
B A A | EEREFREL. BKEQOA VALTA VOBREPRINGERVEORRERND CLEBWE L GERETVEYT
~DEELEE, BEORRICBENTIE., FIAT VAR - N—VREAA4Y - 77 R — ) LT - T—S05 - <—
R-R=bTHUF—9FAI A T 7ZHEHEAOHREERLE LETA, ‘%l %IJBEIi%%h‘ﬂ' BRENRT 7 FOU
U, REMGLPITEI7Y FOEEHMEEHMEDOS ARET L LERERK £9.

TIAT X - /\—/1&4/-77/#]]1 — /LT - IR—SVUT =Ty -RUR-
BRI TEHERE R=bTAUF =V SR A 2 7ERAHBLVHRIL— IF—T 7> FF“EJ%&IE
(ZRLO—R) BAHER BERZELET, BB, Aav—T v - R—R—ZF0EHBMIAHG > R ICEHLHEREIC
EEEETIHEENHY ET,

ELRENE] TIATVR - N=YRELY -
T AL RIS kL RToTI -y S E T ERANS L LET,
—452J MV L7
BHx+*— <XYJ—J7 F A BEFR OB MR e T ERENEE LET,
BRNTFI~—> VT EERE # AE~OREIRICIFIRERTEE A,
ERBEFR (ZRLa—R) BAHER ERTHAE~OEEREZTVEE A,
%ﬁv*—-v# 77K &tAoaéﬁﬁuﬁﬁa
3 FRATE LT, #lF BRAENRE T DR DBET ) L emALE LT, I L. EEMABKEZCL D Cldca
H%#¢Mt&é%A¢§EﬁEt&b&w%A# YET, B8, BE6 ABLV12ADREMEICF, RENEMLLEICEEHEINR
5B OF M ETIEEAMLCARTIBAAHUET. BEBOERIIOVTIE. BIHBEZTS. TABSER—DERERNET,
MEANE LT, iy BEEUENRELEROCRENEREZTS ] AHELTOETH, Chid, BRICKDINENLELEZEDIZHREC
COHEMENREN BT D EEE TR T A LD TS Y A,

BR7EYRIRIAb
RRBPREAFFI-12-1

YiR—h51)L 0120—-753104
(ZAIHR) BEOOFHOR~FHREE

E R—L~R—  http://www.nomura-am.co.jp/




FRFII—CUTEHRBRE (FEFILI—X) EAHEE
O&E30HADERAELE

: # = A - N ¥ = 2 5
I e AN L SV 1 Rl 1
7 . 3 BEAS P 4 + K + K #a

(5yBRVE) Nom Al o MOAN W R\ W b R TR 5

! F % % % % =W

9441 (201841 A25R) 8,129 30 1.1 0.0 — 98.8 3, 884
9547 (201842 A26H) 7,534 30 A T.0 0.0 — 98.9 3, 564
96441 (201843 A26H) 7,196 30 A 4.1 0.0 — 98.9 3,433
97441 (20184£4 H25H) 7,343 30 2.5 0.0 - 98.8 3,474
98141 (20184£ 5 H25H) 7, 160 30 A 2.1 0.0 - 98.7 3,336
99441 (20184£ 6 H25H) 6,913 30 A 3.0 0.0 - 98.8 3,179
10055 (201847 H251) 7,025 30 2.1 0.0 - 98.9 3,192
10141 (20184- 8 A27H) 6, 823 30 A 2.4 0.0 — 98.9 3,051
10241 (20184-9 A25H) 6, 846 30 0.8 0.0 — 99.0 3,013
10341 (20184F10 425 1) 6,513 30 A 4.4 0.0 — 98.9 2,818
10441 (20184F11 726 H) 6,641 30 2.4 0.0 — 99.0 2, 840
10541 (2018412 4 25H) 6, 384 30 A 3.4 0.0 - 98.9 2,665
10645 (20194 1 H251) 6, 568 30 3.4 0.0 - 98.6 2,711
1078 (20194 2 H251) 6, 729 30 2.9 0.0 - 99.0 2,751
1085 (20194 3 H251) 6, 684 30 A 0.2 0.0 - 98.7 2,675
1094 (201944 A25H) 6, 746 30 1.4 0.0 — 98.9 2,643
1104 (201945 A27H) 6, 466 30 A 3.7 0.0 — 98.5 2,523
11131 (20194-6 A25H) 6, 567 30 2.0 0.0 — 99.0 2,507
11281 (201947 A25H) 6, 689 30 2.3 0.0 — 98.7 2,517
1138 (20194 8 H26H) 6, 207 30 A 6.8 0.0 - 98.9 2,293
1145 (2019429 H251) 6, 326 30 2.4 0.0 - 98.9 2,306
11541 (2019410 4 25H) 6, 399 30 1.6 0.0 - 98.8 2,289
11611 (2019411 A 25H) 6, 293 30 A 1.2 0.0 - 98.9 2,212
11741 (2019F12 4 251) 6, 580 30 5.0 0.0 — 98.0 2,207
11811 (20204 1 A27H) 6, 527 30 A 0.3 0.0 - 98.8 2,150
11981 (20204E 2 A25H) 6, 566 30 1.1 0.0 - 98.8 2,117
12081 (20204 3 A 25H) 4,217 30 A35.3 0.1 - 99.0 1,332
121 (20204 4 A271) 4, 650 30 11.0 0.0 - 98.7 1, 464
1224 (20204 5 H251) 5,153 30 11.5 0.0 - 98.9 1, 606
1231 (20204 6 H251) 5,621 30 9.7 0.0 - 98.9 1,728

*k FEVEMMAR O MU 3135 B 5 A 2,

kYT 7RI~ —7 7 REMAANETOT, MESHALLSR], MEREMILR) IR L2TWL TR £,

S EM I RITE VA TR — 50 JTHR,

kM T NE, EELTAMNEE T 7 FICRE T3 77 R 47 - 77 0 XAThHY | 81X 2R T REEDTFELRNZD, XUF
~v—7FH IS EFHA,



O L eI DEENMEE & HRFDHER

BRI JEHRIE

(ZBRILO—R) EAHER

- ¥ e 2 = =

woom o om|eE A o I e B Y sl o RERE

) T % % % %

2019412 H 25H 6, 580 — 0.0 — 98.0

1184 12H KR 6, 659 1.2 0.0 — 98.8
e

20204 1 H27H 6, 557 A 0.3 0.0 — 98. 8
)

202041 H27H 6, 527 — 0.0 — 98. 8

#1194 1 AR 6,424 AN 1.6 0.0 — 98. 6
e

20204E 2 H25H 6, 596 1.1 0.0 — 98.8
)

20204 2 H25H 6, 566 — 0.0 — 98. 8

1204 2HK 6, 286 A 4.3 0.0 — 98.5
e

20204 3 H25H 4, 247 A35.3 0.1 — 99.0
)

20204E 3 H25H 4,217 — 0.1 — 99.0

1213 3HKR 4,410 4.6 0.0 — 98.9
e

202044 H27H 4, 680 11.0 0.0 — 98.7
)

202044 H27H 4, 650 — 0.0 — 98.7

1224 4 AR 4, 685 0.8 0.0 — 98.8
TRES)

202045 H25H 5, 183 11.5 0.0 — 98.9
W5

202045 H25H 5,153 — 0.0 — 98.9

#1233 5HK 5, 268 2.2 0.0 — 98. 8
TRES)

20204E 6 H25H 5, 651 9.7 0.0 — 98.9

kIR I EMAIT S BL A S, R ITH T,
kW77 NP —T 7 REMAANETTOT, MEFHALER],

R SR EM LRI E VTR — I8 0TI,

MEFHEMIER ) TRELREZLRL TRV £7,



FRFII—CUTEHRBRE (FEFILI—X) EAHEE

OER#E@E
O e AR th D A HEMEEF D HTE
()] (B85HA)

7,500 8,000
7,000 7,000
6,500 6,000
6,000 5,000
5,500 4,000
5,000 3,000
4,500 2,000
4,000 1,000
3,500 1 I I 1 L 0
2019/12/25 2020/1/27 2020/2/25 2020/3/25 2020/4/27 2020/5/25 2020/6/25

— BEEME (8 —— HESHREEEME (k) FHEERE (B8 I

F18HE - 6,580
SIBAR : 5,621 BHLADECE (BAd) 1180M)
g & =4 11.6% DEEBREN—X)
(D SEEBRAZEMAL. SEE BRH) EAWBBERALLLOLABLTHAELELLOT, 72 FERORENG/T 5 —
TURERTLOTT, RME (2019%128250) DEANBEMBEF— L5 ES IHMIELTEYET,
GD) SREEBRATEHES MOV TESERMCAROI—RIZEYBREYET, £, 77> FOMAEET & Y EREHLER
YET. Lihi>T, BAOBEROBEOKRERTLOTIEHY Ftth,
GE) LRBERER. MAUTE 2 MEMREALTRRLTEY T,

OHEEMBOETLEHER
- REMICRELTWAIN—VVTEELLDA VHLTA Y (FIBIXA)
- EEBRICRELTWBRIT -V TEHILODFTYERILSTA Y (FEOR) (@EREE
B1E)
- ABWEIZXLPaR N (BAEHBSDER) FHETLIT7L (BFEHYSDOINE)
H/ ZFILDOAEELTEH

OKBREIRE

FEEFEETIZIE. PEROMBZENY XRIBFS NI &0, XTEBFLNESHED 5
1 DEEXEIZELL. RREE~ADBESIRELIZCEGENSBRRICHBLIEZED
D .2020%F 3 AICFH B X DRBREIE K CERBMAEDREICL > TRKECTELE L, T D,
EHARIS DO EE EFR L EREN D EFREAE LAY F LA, SERBBIZE
WTIX, FELFEFLT,



FRFII—CUTEHRBRE (FEFILI—X) EAHEE

QL I7YFDR— 74T
[(BRFTII—CUIRHRE EFLa—X) EA5ERR]
[PSATUVARN—2REAL D7 R —/ LS -IR—UV5 -I—4vY 1Ry
FR=bTH VA=V 3RIAUL 7] B&U [HRYR— =772 F] OZ®iEH
FFERERNFREL, BEOFILET S [FIATFTUVAR - N—2VREAAL Y- D77 R —/
LZ-IR—=DUT - R=lr9 Y KU R - R=bTAVF -V 5RIAUY = 7] DZHEESH
ADEEHELEE90%LL EIZH#IFLE L=,

[PSATPVRIN—VREA VD7V RN —/ LS -ITX—S0Fv—HyY-RU K-
R—=brI72xVF—US5RIAUL T 7]

Xk FLETOHEEOER. BARIE. BFHEESLUHE (- 5EE) &
WWETF,) ZRIDICRET S EEHIC. NEEBFTHURE. ABEENS. BEMASTER
SlEHEFALE L

[(FHTR— Y —T7 2 F]
HBE1EUROAHEBECIT—I v L R—N—Z0EHAMIIF~ADREEITLL. b
HTa—IL - O—VFTERETLEI L TRIMDERZRY E L.

OEI7UFDRUFI—V LDER

L7V RE EELTHEET 7 FITRET S T7 08 - 4T -7 20XTHY. EE
EERTEVGEBLNFEELLGV O, AUFI—UFZEHY FEA,

T3201F. BT OE T 7 2 FOMAREMBREEETT,

HEME (HRINEEE)

(%)
30.0

$118H 531198 51208 81218 581228 551238
2020/1/27 2020/2/25 2020/3/25 2020/4/27 2020/5/25 2020/6/25

il

() BEMBOWEREHEERAHTT,



FRFII—CUTEHRBRE (FEFILI—X) EAHEE
(©F) i 4
INBAEEICOVNTIE, FEHEOHF - BAFRA. ERBANECEOEREZHEL THES

1T WELT=,
BRBOERIZCOWTIE, BHICHRERITT. TAHBS ER—DEBRETHLNET,

ORBEREDAR
(WA : [, 1 R4 72Y - BliAA)
1185 1195 1205 1213 51224 1235
H H 20194125 26 F ~ [20204F 1 H 28 A ~ {20204 2 A 26 H ~ [20204F 3 H 26 F ~ [20204F 4 A28 A~ 20204 5 A 26 H ~
20204 1 A2TH  |20204E 2 H25H  [20204E 3 250  |20204E4 H2TH  [20204E 5 H250  |20204E 6 251
Bt R 30 30 30 30 30 30
Okt FEMEAMRE L) 0. 458% 0. 455% 0. 706% 0.641% 0.579% 0.531%
LI DILEE 30 30 30 30 30 30
LI DIEE LIS — — — — — —
B Sy i ek G4 3,767 3,781 3,795 3,812 3, 830 3, 847

() RPFEVEMTAELLRIZ Y it e (BAZL) OWIRIEEMAE (SBEEDAR) (ST DHRTHY, 77 FORGRREITRRD £,
(78 BHOIEE, JHOUEEESMI MR FOHE T TRIEL T3 72D B3 A M INEE L —B L2 WEA RS £7

OSSR DERA

(BRI U JBHRE EF)La—X) EA9ERE]
[PS5ATUVR-INN—2VRBAL D7 FR —/ LS5 -IR—O05 -T—4HyY 1Ry
Ko R—brIF+ VA -V SARIAUL 7] ZRIIHFELV [HFHYR— I HF—T 70 K] 2
WAEFEZTERERNREL, BEOHILET D [TIAT VR -N—=2REAAY - T7 VR
— /LS IR =YY RO KR - R—=brT+UF -9 S5RAIAUS 7] ZHIE
HEADBELLRE490% L EIHEFELES,

[PSATVR N—VRBA TPV RN —/ LS5 -IR—DV5-2—yY-RU K-
R—=brI72xVF—US5RIAUL T 7]

KXFLBETOIVR—P UV BEZFTERENRELELNYRESA DDLTA OB RD
F—2L - )A—CDRKIEEBRELET, £, JEEEFHNEE. 28LERS . EYS
BEENGIZEF#EAL. XKFILBTEEZRAELTRRLERY . ZFILEZES ABWE %
THRVLEY,

HEEICE VTR, HEMRXOBRELRPFEBMEOER., EEDHEERR. £ L TKRPE
ARSI EDHBREERNEIRT ILELEHYFET, LHAL. ChFETOERRERBTTD



FRFII—CUTEHRBRE (FEFILI—X) EAHEE

EEREDEBMICE > THEESR - MBUKREARE L. UATICEANEMGERICHT SEH
ANBLGE-TEY . FEED T 7 0 F A2V (ERMHESEYE) OBFASAELTHLNS
EEBETDHEEDKRTRHBNEZZATVET, -, TELREENERMEMZRIEL.
HEELEMBENETEIRRORERE. BHFTHICE > TIXEMBIILRDIEATVET,

ERTlX, T 2NIZD20WTIEE, ELITMA THHACEELOHECRYBL SZFFHEL T
WET, TILEVFUEREREDEBRBRRSOERICEY . —BEENLGREEBETED
ETHARADDAREE L EN D, BEHABOLERERMAH I EZEZTNWET, T, REBOT
ERBICHTIBEIOTEONIETAY2aI—2 a3 0nNRELEFIICDONTHEBL
TWET, —A. A XL OFEERMEHOMBEREBLICESHMBEHECZOHBRLELTO
BTIFZZER LTS —AT., BERLETIRGERERSEHLHEEZTVET, bLalzD
WTIEEEIZHmE. AREBFBRD) A INEVEEZTVET,

BRIZHE>TE. BERENERT H L EMBRAENRAD SECEMHZ 7R YA
., EEETHRAMGEIERELTVET . Ffo, HREICOVTE, XTEEXBEVRI &
LTRHELTLSL00. BEEERZDEEERTAMEHERLTENHMITEBELTLEY,
— A MABRFOREENTRNS EDBSHFEERE~NOFERICE SRR EFXT
BY., ANRZOEBLEICOVWTITEELGRBLELET,

BE. BT 7 2 FIFEHERH B Y | BRI RIG| OFEELEIC DOV TERSIOEF A LT
WEDRREFTLGSHELHYFT,

[HFFvR— IF—T 7> F]
BE1EUROAREOLIT— vl - R—NA—ZE0EHNEAMIE~DZREETHL. Hb
HTa—) - O—VETERZITHES CLETHIMOERZR > GERAWV-LET,
ARBITICEDIATRAEFBERDD L. FTERFRENR LI 0HEOFIE Y PREEA
DEDA—)L-O—2DEFNEIANFTRELGDZH . IAFTRFEYDEE~DREZEZFEL T,
REMEBEATETAIENBEINETOTIZECLEILY,

SREBBIEMECBHBYFET LS. LALIBEVLLELET,

KIEBET VAT « THRGIZE Y SEBRMGEHRGEREISONT
BETVNT « TIEIEOSREGIICBL T, ERMICRFIOBIENATOATEY., 772 FAREMISERT 2 LHRSRMINGIA LR
FERLFOEEZS 1T, AREMBMEIZT5-H0HERE L TREFERUIIDENHIEENHYFT ., TOHE. BMMICHEF
ERET DO, 77 FOEEHNLGIERENROBALEATAY ., BRICHANGEICHFSNIBREDRNELAGNO I EN
BESNET, Ff-. TORHREL T, RENLGFERERREBMUICHANEZZEEEERTI 7V FONRT+—I U ANELT BI5E
NHYES,



O1/[aAY DEFBAM

FRFII—CUTEHRBRE (FEFILI—X) EAHEE
(20194128268 ~20204 6 B25H)

118~ 551234
g i) I
" : e & | & % X A o & =
] %
(a) 18 it W [l 27 0. 484 (a) 13 FEHEN = ' Bl 1 0 Y-85 B e AR X 13 FESR AN %
(& 5 = # ) (11) 0.193) | 77> NOMER & 2RI D BE, THIEA~OER, HETHSOMER,
RO R %
( W % = ) (15) (0.275) | WEABORE B, EHREESKMEHOEMN, NENTO7 7 FOEH
BLUHEBE TS
(= & &= ) (1) (0.016) | 77~ NOMEDRE -G8, FHAHDDORROFETE
b = o M #H H 0 0.001 | (o) ZDfE 1 =1Er I 0% DR+ R BIR O F-Y0 5% 2 He 1 %
(% & & H ) (0) 0.001) |EEBMT, BEAEASICKLY 77y FOERIKDEA
& 7t 27 0. 485

YRR O - L EMAR I, 5, 622 T,

RAERRMI OB GEBBIEDND 2D b OFHEBELZET) 13, 3B - RIS X 0 SZAEHE N BIC KB b 5 7=, ML L0 Rl L7zf

BT,
* A SHUTHE Z LA EA L TH Y £7,

*ZOMBAIL, ZOT7 7 FRABANTN D=7 7 0 RRZHA- 728D B, B 7 7 2 RICHIET 5 b D a2 EHET,

¥ FEHAOEMIT, 2077y RRHHBAN TV DA

FERER (v =7 7 U FERLS) BB ET R EE A,

RFLRT T ALY ozh OB e (MARHOmEZ &) 2 (BRI O T EEME TR L T1002RF L2 bo T, HE Z LI

NGRS BRI IZIFE AL TH Y £,



FRFII—CUTEHRBRE (FEFILI—X) EAHEE
(BEIEH)
ORR#E (BE%E7 7> FOERTERELADRE LK.
Y PRI DM - FEIC Do TR AORE (FEIE LT, SETHE, SEELFRELC

AGRES G B R <) 2 VR 52 b 0 B MER th O YR R VEMAR (1 1472 Y)
ZRUICHCHRUCRESR (FF3) 131.80%TT,

0E%s  BEETS

(841: %)
ZER(O+Q) 1.80
OHT 7 FOBADHE 0.96
QRERT 7~ ROEREEERDHE 0.84

() Y77 FORAR 1 FNYEZY ARz TAV MR L il Lizbo T,

() ARMiE, FAE LT, SETER BRERTERLOAMERBS B Es £ A,

(1) ALesRid, ARG LT,

() #BEEZ 7 FEik, ¥77 v FAEARTOAEEEGES (=¥ —77 v FERL) T,

() Y77 FORRIE, v~V —7 7 FERZASTRAE2 &R, BEE7 7 v FRZB- T RAE2EHEE A,

() Y77 FORBERELEY 7 FORMIX, FLEENZHHBR2 255850 £,

(F) #®&E%7 7 v FICERERRAUAORARS LEERH 0 T8, ERIZXEEh T A,

() EROMHREEMHETHHLEZLOTT, 20k, Thbodfildh ETHEETHY, ERCRELERAORRLITRRY £,



FRFII—CUTEHRBRE (FEFILI—X) EAHEE

OFERUEEIDIRR (20194E12 26 8 ~ 20204 6 H258)
. BAETES
FIHI~H 1230
# i = 5 % 5
E R % B E R % i

] ¢ \ - = T E T

Gl S et el I I M I
I O I s
sk D MATAT L5V $C,
OFEBEFRANEDEE KRS (2019412 8268 ~20204 6 H258)

. FIZRRA & OIEIRR

<HEMFII-—CUTEEFRE FEFILa-R) BASER>
BEFEFIEWEEA,

<BHEHIR— IHF—TF7U K>

F118H~ 51234
X VAN =8 K '1:’[_‘ & A -
g 7| BHEE S SoaEmAl B RS ComEmgs] D
& DWBIRILB A EDORFHRILD C
ET E i % EE TR %
AR 3,847 52 1.4 1,501 — —

[FERARE 0. 0% |
MOEHRARIG LR, v =T 7V ROBRTFEREOGFHIH T 2YE% 7 7 v RO~ —7 7 RtfF A oEI&,

FIFBRA &3, BEEFER OEEIENCET 2IEME AR L HICHE SO RERBRATSH Y B 7 7 & FICRDFIERRA L I3
BHEMASETT,

O AEE DR (20204 6 25 A7)

. J7UE 4T 77 VASEANEBERT 7Y FOBE

44 i EIITHIR F123HK
5] % n % RF Ml A 24 B
[m} [m} T‘I‘LJ %
TIAT VANV AIL T 7V Rl =) BT e xo—=Y )
A R K A T4 VA =7 T R] AT 313,123 294, 568 1,709, 378 98.9
= it 313,123 294, 568 1,709, 378 98.9

k IEFRIT, B PEREEIC T DRI O IR,
sk FPAAE O AL AT IEE) 0 #5C,



BRFII—O U TEHRE EFLa—RX) BANEDR
| BBRAGEEE
2 i EARVE PN F1238K
| ] # m] % BE A AH
Tn Tn TH
Fff~r— v f—7 7K 982 982 1,002
* P - FFMARO AR IZE 0 #C,
OREEFXUEDIER (20204 6 F 25 B H7E)
1 H _ . F123HAK
iF il il . =S
M %
BB S REEARFESR 1,709,378 98.3
Pt~ r— v F—7 57K 1, 002 0.1
e = B2 Y i} 28, 932 1.6
B (5 e A 1,739,312 100. 0
* BFAOBENAE IEI 0 T,
O¥E. 8. tARUVEEMEEDIKR
; H EAREEES F1194K 51204 K 121K EAVEES H1234K
- 20204 1 A 27 H BUE [20204F 2 F 25 H B [20204F 3 A 25 H BU(E [20204F 4 A 27 H BUE 20204 5 A 25 H BUE [20204F 6 H 25 H BUfE
= M A =] =] A
A BE 2,177,800, 517 2,135,384, 907 1,355, 319, 189 1,476, 229, 831 1,617, 354, 600 1,739, 312, 895
gL . — 46,185, 025 34,072, 691 35,110,172 26, 528, 890 25,692, 967 28,533, 438
BB AR5 AR 5 GHAMAR) 2,125, 229, 040 2,091, 635, 664 1,319, 206, 464 1,445, 408, 288 1,589, 662, 080 1,709, 378, 104
i< tx— <¥=77 2 RGHEE) 1,002, 652 1,002, 652 1,002, 553 1,002, 553 1,002, 553 1,002, 553
ERIINE 5, 383, 800 8,673,900 - 3,290, 100 997, 000 398,800
B) A& 21,642,075 18, 046, 100 22,319, 604 11,965, 945 10,495, 978 11,295,934
Kihs: - - 1,800, 000 300, 000 - 100, 000
AL A 53 Fic 4 9, 883, 265 9,674, 797 9,483,579 9, 446, 057 9,354, 717 9,223,007
ER N3 Ok 15,824, 231 6,744, 411 9,701, 984 958, 430 - 556, 893
RIMEFEH 1,930, 174 1,623,193 1,330, 985 1,258,578 1,138, 640 1,412, 807
ARALFIE 27 16 40 32 40 29
T DAL 4,378 3,683 3,016 2,848 2,581 3,198
(C) #MEEMRIE(A—B) 2,150, 158, 442 2,117,338, 807 1,332,999, 585 1,464, 263, 886 1,606, 858, 622 1,728,016, 961
JLAR 3,294, 421, 869 3,224,932, 547 3,161,193, 086 3,148, 685, 797 3,118, 239, 182 3,074, 335, 787
/@ Uk T g EAR Al 144,263,427 | A1,107,593,740 | A1,828,193,501 | Al,684,421,911 | A1,511,380,560 | Al, 346,318,826
(D) ZIEHLOK 3,294,421,8690 3,224,932,5470 3,161,193,0860 3,148,685, 7970 3,118,239, 1820 3,074,335, 7870
1HO%YEEMEE(C/D) 6,527M 6, 566 4, 2178 4,650/ 5, 1530 5,621M
(72) 21181 ¥ e A%HIE3,355,205,035[ , 25 118~ 1231 H B INER & JEAKHIL20,272, 7741, 55118~ 1231 i —JRARA TEAKH13301,142,022 1

1 A% 7- 0 M EEREIE, B511840.6527 1, £5119410.65661, £5120110.42171, #5121110.465011, #5122#10.51531, £51234#10.5621 1

NSRS
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BRFII—O U TEHRE EFLa—RX) BANEDR
OEHEDIK;
1184 H119% 1204 121 1221 F1234
H H 20194E12 26 F ~ [ 20204 1 28 F ~ [20204F 2 F 26 F ~ [ 20204F 3 H 26 F ~ [20204F 4 A 28 F ~ [20204E 5 A 26 A ~
20204E 1 A27TH  [20204:2 A25H  [20204: 3 A25H  [20204:4 A27H  |20204:5 A25H  [20204: 6 A25H
A A A A A A

(A) ERHZEIE 15, 548, 581 15,229, 865 14,971, 204 14,996, 689 14,887, 640 14,699, 251
= i 4 4 15,549, 681 15,230, 347 14,972, 324 14,997, 311 14, 888, 388 14,700, 136
TALFIR A 1,100 A 482 A 1,120 A 622 A 748 A 885

(B) FiEFEHTEELE A 21,260,207 8,473,406 A 746,722,028 132,235, 217 152,322, 371 139,677,275
TEE A 96, 527 8,980, 299 7,542,072 132, 762, 649 152, 713, 624 141, 619,905
FEEH A 21,356,734 A 506, 893 A 754,264,100 A 527,432 A 391, 247 A 1,942,630

C) {ETHME A 1,934,552 A 1,626,876 A 1,334,001 A 1,261,426 A 114122 A 1,416,005
(D) HHEHEE(A+B+C) A 7,646,178 22,076, 395 A 733,084,825 145, 970, 480 166, 068, 796 152, 960, 521
(E) RIfRHERE A1, 210,476, 161 A1,259,588, 176 A1,221,335, 442 AT1,953,602,915 A1,797, 382, 458 A1, 615,807, 866
(F) EBmEEEEES 143,742,177 139, 592, 838 135,710, 345 132, 656, 581 129,287,819 125, 751, 526
(Ficd 24 S 4H 24 %8) (1 1,065,234,577) | ( 1,042,917,940) | ( 1,022,461,117) | ( 1,018,643,010) | ( 1,009,001,837) | (994,989, 490)
5 RIS FR 2 AH) (A 921,492,400) | (A 903,325,102) | (A 886,750,772) | (A 885,986,429) | (A 879,714,018) | (A 869,237, 964)

@) §F(D+E+F) A1,134, 380, 162 A1,097,918, 943 AT1,818,709, 922 A1,674,975, 854 AT1,502, 025, 843 A1,337,095, 819
H I#EEHEE A 9,883 265 A 9,674797 A 9,483 579 A 9,446,057 A 9,354 717 A 9,223,007
RERHERE (G+H) A1,144,263, 421 A1,107,593, 740 A1, 828,193,501 A1,684,421,911 A1, 511, 380, 560 A1, 346, 318, 826
ENNEFEAHEIE A 143,742,177 139, 592, 838 135,710, 345 132, 656, 581 129, 287, 819 125, 751, 526
(Ficd 24 S 40 24 %8) (1 1,065,234,577) | ( 1,042,917,940) | ( 1,022,461,117) | ( 1,018,643,010) | ( 1,009,001,837) | (994,989, 490)
5E RIS FR 2 A5) (A 921,492,400) | (A 903,325,102) | (A 886,750,772) | (A 885,986,429) | (A 879,714,018) | (A 869,237, 964)

Sy Fl (i R N 4 175, 936, 097 176, 716, 729 177, 324, 404 181, 831,638 185, 335,894 187,917, 780
MRS 4 Al, 463,941,701 A1, 423,903, 307 A\2,141, 228,250 A1,998,910,130 A1, 826,004, 273 A1, 659,988, 132

R AL ORBLOF T (B) BMF ST ERRIIEHROFMBZIIC LD bDEEHET,
*AHARORPLO T C (C) EFTIHRENE 1 1L FEHIN 3 T A T BB S A L 81E B CTER L TWET,

FAEEORIO P T (F) BMERZBRE & H2 0, [EFEOBMN

St

X E D

(15) HBeAOFFEE (20194512726 H ~20204E 6 A25H) 1ZLATF D@ Y T,

B, SBIRREZ LIl DA Z 22 LS| W =y 2V E T,

#1188 #1193 #1203 #1213 #1228 #1233
H H 2019412 H 26 F ~ [20204F 1 H 28 F ~ [20204F 2 F 26 [ ~ [20204F 3 F 26 [ ~ [20204F 4 28 F ~ [20204E 5 A 26 A ~
20204 1 A27TH  |20204E 2 25 [20204E 3 25 [20204E 4 A27TH  [20204E 5 H25F  |20204E 6 H25H
a. Bl Y SRIE (REPER) 13, 614, 25711 14, 184, 81911 13, 637, 5341 14, 868, 3671 14, 786, 3011 14, 564, 5951
b. AETRRSAE ARG - RRRBRER) 0 0 0 0 0 0fY

. EREATRICE D B WA TR 4

1, 065, 234, 577H]

1,042,917, 940H]

1,022,461, 117H

1,018, 643, 010

1,009, 001, 837H]

994, 989, 4901

[="S Nel

. ERARICED 2 HEERR G

172, 205, 105

172,206, 707H

173,170, 4491

176, 409, 3281

179,904, 3101

182,576, 19211

- ERBINAR (a+b+c+d)

1, 251, 053, 9391

1, 229, 309, 466

1, 209, 269, 100

1, 209, 920, 705

1, 203, 692, 448"

1,192, 130, 277

e

£ BRI (15 0%729) 3,797H 3, 81114 3, 82514 3, 84214 3, 86014 3,877TH
g Al é: 9, 883, 2657 9, 674, 7971 9, 483, 579[1 9, 446, 05711 9, 354, 71714 9,223, 0074
h. i (1 51 %729) 30H 30H 30H 30H 30H 30H
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FRFII—CUTEHRBRE (FEFILI—X) EAHEE
OnEEDHMLE

118 1194 1204 FHi121 1221 1234

170 138720 55fid . (BliAA) 30H 30H 30H 30H 30H 30H

KOTBLH B 1% O FEVEMMARDMER oA & AR E 7213 Ll 2 558, Ree T @kl 4 & 7Y ET,

KOYECHT O FEEMAAEBTA Z Lm Y | SRR O EEMEDEBCAZ TR 256, fial3 @Bl oAz ka2 o2 d@skide, Th
WAL RS (FRlnide) LY ET,

KO BLHT O EHEMBEMERCA & M E I TREIZGE ., SRS RECALRE Filaide) &2vET,

Ot
HYUBIEISITVVEREA,
O (5&1EHh) HREETOHAEEDEM (20204 6 A25HEE)

<Bftwr— vHF—T7 K>
TR, BA~x— ¥ —7 7 R2R G, 118,992T0) DNETT,

. EMAHE

(A) [EN GREERL) tfit FREERIB R

123K

X 5 . o | 9BBBRUT BATHIFRIREA L=
wom e ERE BN R e 7T SELE | 260 E | 2R
+M FM % % % % %
— 890, 000 891, 288 28.0 — — - 28.0
T IRALS (' 890,000)| ( 891, 288) (28.0) (=) (=) (=) (28.0)
T (i e 302, 000 302, 154 9.5 — — - 9.5
(B < <BfbfiE) (302,000)| ( 302,154) (9.5) (=) (=) (=) (9.5)
500, 000 500, 290 15.7 — — - 15.7
R (' 500,000)| (500, 290) (15.7) (—) (—) (—) (15.7)
ST 470, 000 471, 833 14.8 — — - 14.8
(&t %{f)\m%ﬁ) ( 470,000)| (471, 833) (14. 8) (—) (=) (—) (14. 8)
R N 2, 162, 000 2, 165, 567 68. 1 — — - 68. 1
= 3 (2,162,000)| (2, 165, 567) (68. 1) (—) (—) (—) (68.1)

* () WIZFEEBfIcHEETT,

MAAALLRIL, 207 7 2 FRMAAN TS vV —7 7 > FOME EREIK 2 B I 5,
* AR BALARN IYI Y $#5C,

FFHIIC OV TII BB R G, MRER S 7T =2 2 AFLTOVET,

*FRAFWIR A 1N O AHATTRRI & U CEHIFMEIC L Fl L T ET,



BRI JEHRIE

(ZBRILO—R) EAHER

(B) EWN Ghgad) AfHE  #minIBErs
4 i F123HR
) F B\ m & | F O | EEEAR
A &S % TH TH
MR A% (54F) #H66[HE 0.101 200, 000 200, 100 | 2020/12/18
IR AZEERR2TAEE S 2 [ 0. 162 200, 000 200, 020 | 2020/ 7 /22
HRFEATHS R E A5EEE900E 1.12 100, 000 100,273 | 2020/ 9 /25
HFERATHGHGE AZEF2[E 1.03 190, 000 190,819 | 2020/11/25
e AZE (54) FRTAFRE 118 0.136 200, 000 200,074 | 2020/9 /30
/N it 890, 000 891, 288
HiES Gr< £/E)
A ARBORGRAEE S BUFRGESE32[E 0.16 120, 000 120,059 | 2020/9/16
AARBERRA - SERFEE S  BUFREES 115k 1.0 22, 000 22,039 | 2020/ 8 /31
HAREERE  HF62(A] 0.225 100, 000 100,055 | 2020/9/18
1A AREEER 44 0. 001 60, 000 60,001 | 2020/9/18
/N #t 302, 000 302, 154
ERES
EMRES FITEET83EI 0.26 110, 000 110,049 | 2020/ 8 /27
LAX hetEs  FEs13E 0. 225 190, 000 190,213 | 2020/12/25
ML R (34F) F2limE 0. 07 200, 000 200, 028 | 2020/ 8 /27
/N B 500, 000 500, 290
TEMES (EOREEZANES
RAPEE /) 454820 1.189 100, 000 100, 096 | 2020/ 7 /24
BEFEE ) 55484[H] 0.976 100, 000 100,304 | 2020/10/23
BAVEEE /) #5485 1.285 100, 000 100, 608 | 2020/12/18
Wb ) #5456 1.176 170, 000 170,823 | 2020/11/25
/)N At 470, 000 471, 833
= it 2, 162, 000 2,165, 567
S} HET - TR WA AT 0 BT,
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FIAT VR IN—VREA- D7 RI-

FIAT IR IN—2R AL TR

I LT IR—=DV T - —lr YRR R— kD H A

& E
BB AT AT 5 — AT
VRS
HIME 2R S S AR FEBL A 2
ERIGERFSINOFSEIIN
77V RAESIR TE AL 4
AT T EH AL GE L4
BEZ TR I n— b —TE 4
B A AMRESRTE R AU 4
RS RAIAR AT A%

BEERE

FEHUTR RO m— A —~ DR ILS

SE 2 RS A AR FER AR
AT 7 R FEBLFHME
SRR FEH LA
AT T HRALFE
RINE 2O MIEH

aES

MEEAF

RIEES— O L YME EMLE
75 A: JTAU
JBR
JCN
JID
1Ip
JUS
JZA

RMAHRTEOR

s7%: TAU
JBR
JCN
JID
JJp
JUs
JzA

BE-AEHEE
2019512831 BAR#A

CKRIL)

215,934,800
10,668,731
5,761,174
3,456,827
2,678,489
1,153,294
463,973
206,460
3,141

240,326,889

3,231,345
2,645,719
1,504,157
339,643
211,938
4,972
341,977

8,279,751

232,047,138

CREIL)
64.04
29.33

105.86
56.34
61.67
85.83
43.43

(=)}
377,123
2,776,738
94,688
458,261
948,080
357,196
33,934



FIAT VR N—VREALI7UR L
FIAT IR IN—=2REAAL T R~
IS5 ITR—I05 =y RUR - R— DA A
BEstHEE
20194F12A31 BICIR T LI E

(KEFIL)
E B IR
FLE. 15,205,441
AT T UL 123,325
BRERSEEE 15,328,766
% H
(et 1,792,755
207 BHEE 214,516
LAGPS 1] 85,381
R4 72,531
2B K OVE BB TN 58,011
ATF M 23,903
i 23,747
4 2% H BB R 19,984
ENTIE-¢ 6,783
Zoft 89,304
EBERSEH 2,386,915
flI B IR 12,941,851
FHEB)
Sk
BB AGRES: 6,889,839
B TR E S 2,059,180
p =30 Gl 902,682
HE 2R S PR 48,514,672
AT 704,482
59,070,855
ESE ]
BB A AL SR (5,075,889)
KSR B S (992,688)
2R (286,720)
HIE 2R S A (51,753,800)
AT T (2,238,054)
(60,347,151)
REHGB)HOEE
BB GRS 18,510,570
KGR E S (403,930)
HIME 2R S IS 2,612,584
AT (340,000)
20,379,224
ERICKDMEEDE GR)EE 32,044,779
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siEEEEMGESE
201912 A1 BICR T L& E

(KRIL)
E A
e Y E 12,941,851
P A flREsR, SNEARSENERK, ATy AT var | GlserERRIR JOSEEIf%5 F50 () 4% (1,276,296)
BeEAMRES:, SME AR, AV YT | A7 v ar BLOEMIE TN ARHARFEDL 1) 3% 20,379,224
32,044,779

BRICESMEEDE (B
TAREEF
TEARDH (J60) 41
IHEIES o

(14,540,839)
166,584
(22,552,735)

o) R

(36,926,990)

TARBEFCLHMEEDE (B)E
MEEDE (R BEEE
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BAAWIESIER
20194F12 3 31 A BUE
MEEIC
o e FUASTAR B il B HE
(%) FRFDH CKF) (%)
SESFENBI AT 3T DR BITIR T LR T ME IS h S TR A RS
#®

Abu Dhabi Government International Bond . 2.13% 9/30/24 USD 1,740 $ 1,729,125 0.7%
Abu Dhabi Government International Bond . 3.13% 10711727 354 370,461 0.2
Abu Dhabi Government International Bond . 3.13% 9/30/49 1,777 1,732,020 0.7
Angolan Government International Bond . 8.25% 5109/28 1,130 1,214,750 0.5
Angolan Government International Bond . 9.13% 11/26/49 920 976,149 0.4
Angolan Government International Bond . 9.50% 1171225 1,064 1,240,557 0.5
Argentine Republic Government International Bond . 5.63% 1/26/22 191 98,783 0.0
Argentine Republic Government International Bond . 6.63% 7/06/28 357 169,575 0.1
Argentine Republic Government International Bond . 6.88% 1/26/27 6,375 3,183,516 1.4
Argentine Republic Government International Bond . 6.88% 1/11/48 5,702 2,726,269 1.2
Argentine Republic Government International Bond . 7.13%  6/28/2117 786 394,228 0.2
Argentine Republic Government International Bond . 7.50% 412226 2,825 1,464,586 0.6
Argentine Republic Government International Bond, Series NY . 3.75% 12/31/38 2,223 1,076,071 0.5
Bahamas Government International Bond 6.00% 11721728 865 960,420 0.4
Bahrain Government International Bond 5.63% 9/30/31 878 937,265 0.4
Bahrain Government International Bond 6.00% 9/19/44 1,360 1,428,850 0.6
Bahrain Government International Bond 6.75% 9/20/29 767 893,555 0.4
Bahrain Government International Bond 7.00% 10/12/28 423 499,933 0.2
Bermuda Government International Bond 4.75% 2/15/29 1,222 1,383,915 0.6
CBB International Sukuk Programme Co. SPC 4.50% 3/30/27 565 591,838 0.3
Colombia Government International Bond .. 5.00% 6/15/45 1171 1,360,190 0.6
Colombia Government International Bond .. 7.38% 9/18/37 531 754,684 03
Costa Rica Government International Bond . 7.00% 4/04/44 1471 1,547,308 0.7
Costa Rica Government International Bond . 7.16% 3/12/45 1,057 1,125,705 0.5
Dominican Republic International Bond .. 6.00% 7/19/28 3,047 3,389,787 1.5
Dominican Republic International Bond 6.50% 2/15/48 213 234,766 0.1
Dominican Republic International Bond 6.85% 1/27/45 1,632 1,865,580 0.8
Dominican Republic International Bond 7.45% 4/30/44 500 603,750 0.3
Dominican Republic International Bond .. 8.63% 4120127 2,519 3,049,564 1.3
Dubai DOF Sukuk Ltd. 5.00% 4/30/29 796 912,776 04
Ecuador Government International Bond . 7.88% 1/23/28 1.256 1,117,055 0.5
Ecuador Government International Bond . 7.95% 6/20/24 1,021 970,907 0.4
Ecuador Government International Bond . 8.88% 10/23/27 1,352 1,240,882 0.5
Ecuador Government International Bond . 10.50% 3/24/20 240 243,567 0.1
Ecuador Government International Bond . 10.75% 3/28/22 1,079 1,098,894 0.5
Egypt Government International Bond 5.58% 2/21/23 790 823,378 04
Egypt Government International Bond 6.13% 1/31/22 2,230 2,321,987 1.0
Egypt Government International Bond 7.90% 2/21/48 1,443 1,513,346 0.6
Egypt Government International Bond .. 8.15% 11/20/59 205 217,813 0.1
Egypt Government International Bond .. 8.50% 1/31/47 1,132 1,256,520 0.5
Egypt Government International Bond .. 8.70% 3/01/49 1,253 1,400,619 0.6
El Salvador Government International Bond 5.88% 1/30/25 250 263,750 0.1
El Salvador Government International Bond 6.38% 171827 107 113,988 0.0
El Salvador Government International Bond 7.12% 1720/50 364 387,774 0.2
El Salvador Government International Bond 8.25% 4/10/32 225 268,242 0.1
El Salvador Government International Bond 8.63% 2/28/29 600 720,938 0.3
Gabon Government International Bond . 6.38% 12/12/24 1,618 1,687,482 0.7
Ghana Government International Bond . 8.13% 3/26/32 350 356,234 0.1
Ghana Government International Bond . 8.95% 3/26/51 1,106 1,129,502 0.5
Guatemala Government Bond ........... 4.88% 2/13/28 726 774,778 0.3
Honduras Government International Bond 7.50% 3/15/24 1,761 1,958,562 0.8
Indonesia Government International Bond 3.85% 718/27 860 915,900 0.4
Indonesia Government International Bond 4.13% 171525 1,074 1,154,550 0.5
Indonesia Government International Bond 5.13% 1/15/45 1,793 2,142,635 0.9
Indonesia Government International Bond 6.63% 2/17/37 449 608,956 0.3
Iraq International Bond . 6.75% 3/09/23 1,274 1,303,461 0.6
Ivory Coast Government International Bond 5.38% 7123124 2,344 2,464,130 1.1
Ivory Coast Government International Bond 6.13% 6/15/33 1,976 1,995,760 0.9
Jamaica Government International Bond.. 6.75% 4/28/28 998 1,183,566 0.5
Jamaica Government International Bond 7.88% 7/28/45 2,793 3,775,787 1.6
Kenya Government International Bond . 6.88% 6/24/24 209 225,851 0.1
Lebanon Government International Bond . 6.65% 4/22/24 488 220,210 0.1
Lebanon Government International Bond . 6.85% 3/23/27 370 164,188 0.1
Lebanon Government International Bond . 8.25% 4/12121 709 395,046 0.2
Lebanon Government International Bond, Series E . 6.10% 10/04/22 890 432,206 0.2
Lebanon Government International Bond, Series G . 6.20% 2/26/25 788 353,123 0.1
Lebanon Government International Bond, Series G . 6.60% 11/27/26 904 403,410 0.2
Mongolia Government International Bond 5.13% 12/05/22 1,030 1,055,428 0.5
Mongolia Government International Bond 5.63% 5/01/23 901 931,127 0.4
Nigeria Government International Bond 6.50% 11/28/27 1,716 1,749,247 0.8
Nigeria Government International Bond 6.75% 1/28/21 1,562 1,620,087 0.7
Nigeria Government International Bond .. 7.63% 1121725 1,028 1,135,297 0.5
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Nigeria Government International Bond 7.63% 11/28/47 USD 877 § 855,075 0.4%
Nigeria Government International Bond 7.70% 2/23/38 1,289 1,291,417 0.6
Oman Government International Bond 4.75% 6/15/26 3,751 3,799,060 1.6
Oman Government International Bond .. 6.75% 1/17/48 413 414,807 0.2
Pakistan Government International Bond . 6.88% 12/05/27 1,104 1,148,160 0.5
Pakistan Government International Bond 8.25% 9/30/25 1,220 1,362,587 0.6
Panama Government International Bond 3.16% 1/23/30 1,845 1,902,656 0.8
Panama Government International Bond 3.88% 3/17/28 556 606,388 0.3
Panama Government International Bond 8.88% 930127 967 1,380,695 0.6
Panama Notas del Tesoro ...... 3.75% 4/17/26 864 905,256 0.4
Perusahaan Penerbit SBSN Indonesia ITT 4.15% 3/29/27 910 976,828 0.4
Qatar Government International Bond 4.82% 3/14/49 743 919,927 0.4
Qatar Government International Bond .. 5.10% 4/23/48 790 1,013,916 0.4
Republic of Azerbaijan International Bond 4.75% 3/18/24 1,766 1,894,035 0.8
Republic of Cameroon International Bond 9.50% 11/19/25 530 594,097 0.3
Republic of South Africa Government International Bond 5.00% 10/12/46 1,213 1,112,169 0.5
Republic of South Africa Government International Bond 5.38% 7124/44 864 824,040 0.4
Republic of South Africa Government International Bond 5.65% 9/27/47 1,999 1,949,025 0.8
Republic of South Africa Government International Bond 5.75% 9/30/49 1,410 1,370,816 0.6
Russian Foreign Bond—Eurobond . 4.75% 5127126 3,000 3,344,062 14
Russian Foreign Bond—Eurobond . 5.25% 6/23/47 3,200 3,998,000 1.7
Rwanda International Government Bong 6.63% 5/02/23 414 442,463 0.2
Saudi Government International Bond 3.25% 10/26/26 4,615 4,776,525 2.1
Saudi Government International Bond .. 3.63% 3/04/28 2,098 2,216,537 1.0
Senegal Government International Bond 6.25% 7/30/24 440 486,888 0.2
Senegal Government International Bond 6.25% 5/23/33 864 906,930 0.4
Senegal Government International Bond . 6.75% 3/13/48 2214 2,227,146 1.0
Senegal Government International Bond .. . 8.75% 5/13/21 815 881,728 0.4
Sri Lanka Government International Bond 6.13% 6/03/25 1,597 1,547,094 0.7
Sri Lanka Government International Bond 6.20% 511727 210 196,350 0.1
Sri Lanka Government International Bond 6.25% 10/04/20 1,200 1,216,875 0.5
Sri Lanka Government International Bond 6.75% 4/18/28 343 327,136 0.1
Sri Lanka Government International Bond 6.83% 7118126 1,863 1,830,397 0.8
Sri Lanka Government International Bond 6.85%  11/03/25 200 200,250 0.1
Tanzania Government International Bond (a) 7.99% 3/09/20 222 223,969 0.1
Turkey Government International Bond 4.88% 4/16/43 1,392 1,148,330 0.5
Turkey Government International Bond 5.75% 5/11/47 2,745 2,430,183 1.0
Turkey Government International Bond .. 6.00% 1/14/41 701 653,244 0.3
Ukraine Government International Bond 7.75% 9/01/21 871 923,260 04
Ukraine Government International Bond 7.75% 9/01/22 1,102 1,186,027 0.5
Ukraine Government International Bond 7.75% 9/01/23 1,588 1,724,965 0.7
Ukraine Government International Bond 7.75% 9/01/24 633 690,603 0.3
Ukraine Government International Bond 7.75% 9/01/25 581 634,452 0.3
Ukraine Government International Bond 9.75% 11/01/28 830 1,009,228 0.4
Ukraine Government International Bond, Series 0.00% 5/31/40 2,417 2,304,458 1.0
Uruguay Government International Bond . 4.38% 1/23/31 1,504 1,682,600 0.7
Uruguay Government International Bond . 4.98% 4/20/55 240 283,682 0.1
Venezuela Government International Bond (c) . 7.75%  10/13/19 784 90.126 0.0
Venezuela Government International Bond (d) . 9.00% 5/07/23 1,542 177,376 0.1
Venezuela Government International Bond (d) . 9.25% 9/15/27 2,537 291,755 0.1
Venezuela Government International Bond (d) . 9.25% 5/07/28 1,243 142,968 0.1
Venezuela Government International Bond (d) . 11.95% 8/05/31 82 9.419 0.0
Venezuela Government International Bond (d) . 12.75% 8/23/22 166 19,113 0.0
Zambia Government International Bond 8.50% 4/14/24 489 336,188 0.1
Zambia Government International Bond 8.97% 7130127 1,149 790,656 0.3

147,684,096 3.7

Abu Dhabi National Energy Co. PISC 4.00%  10/03/49 400 413,625 02
AES Gener SA 6.35%  10/07/79 287 292,884 0.1
Alpek SAB de CV 4.25% 9/18/29 220 224,263 0.1
Autopistas del Sol SA/Costa Rica 7.38%  12/30/30 629 638,014 0.3
Baidu, Inc. . 3.63% 7/06/127 242 249,948 0.1
Baidu, Inc. . 4.88%  11/14/28 340 383,713 02
Bangkok Bank PCL/Hong Kong 3.73% 9/25/34 577 584,934 0.3
Bioceanico Sovereign Certificate Ltd. 0.00% 6/05/34 529 366,226 0.2
Braskem Netherlands Finance BV .... 4.50% 1/10/28 573 571,385 0.2
Braskem Netherlands Finance BV 5.88% 1/31/50 352 349,820 0.2

4.88% 1/24/30 301 310,406 0.1
Cable Onda SA . 4.50% 1/30/30 254 266,065 0.1
Celulosa Arauco y Constitucion SA 4.20% 1/29/30 583 585,550 0.3
Consolidated Energy Finance SA 6.88% 6/15/25 247 235,515 0.1
CosanLtd. ......... 5.50% 9/20/29 857 896,040 04
CSN Resources SA .. 7.63% 2/13/23 614 654,589 0.3
Digicel Group One Ltd. 825%  12/30/22 269 151,355 0.1
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Digicel Group Two Ltd. .. 8.25% 9/30/22  USD 335 § 71,197 0.0%
Digicel Group Two Ltd. (e). 9.13% 4/01/24 355 53,008 0.0
DP World Crescent Ltd. 3.88% 7/18/129 615 631.878 0.3
DP World PLC 5.63% 9/25/48 356 410,957 02
Ecopetrol SA 5.88% 9/18/23 442 489,294 02
Empresa Electrica Angamos SA 4.88% 5125129 339 348,820 0.1
Empresa Electrica Cochrane SpA 5.50% 5/14/27 387 403,689 0.2
Empresas Publicas de Medellin ESP 4.25% 7/18/29 621 647,392 0.3
Enel Americas SA . 4.00% 10/25/26 820 847,419 04
Enel Chile SA ... 4.88% 6/12/28 398 441,034 02
Enel Generacion Chile SA 4.25% 411524 469 493916 0.2
Energuate Trust .. 5.88% 5/03/27 913 941,817 0.4
Gerdau Trade, Inc 4.88% 10124727 810 869,484 04
GNL Quintero SA . 4.63% 731129 570 606,337 0.3
Gold Fields Orogen Holdings BVI Ltd. ........ 5.13% 5/15/24 325 346,836 0.1
Gran Tierra Energy International Holdings Ltd. . 6.25% 2/15/25 830 749,741 0.3
Gran Tierra Energy, Inc. .........coooooviiiinn. 7.75% 5123127 613 563,865 0.2
HPCL-Mittal Energy Ltd. .................. 5.45% 10/22/26 300 306,750 0.1
Infraestructura Energetica Nova SAB de CV 4.88% 1/14/48 705 676,139 0.3
Intercorp Peru Ltd. ... 3.88% 8/15/29 254 252,303 0.1
Inversiones CMPC SA . 4.38% 4/04/27 561 591,154 03
Kenbourne Invest SA 6.88% 11/26/24 239 248,747 0.1
KOC Holding AS .. 5.25% 3/15/23 630 643,978 0.3
KOC Holding AS .. 6.50% 3/11/25 313 329,726 0.1
Lima Metro Line 2 Finance Ltd. 4.35% 4/05/36 397 421,094 0.2
Lima Metro Line 2 Finance Ltd. 5.88% 7/05/34 651 754,253 0.3
Marfrig Holdings Europe BV .. 8.00% 6/08/23 687 715,349 03
Medco Oak Tree Pte Ltd. 7.38% 5/14/26 207 211,399 0.1
Minerva Luxembourg SA . 6.50% 912026 666 708,666 0.3
Mongolian Mining Corp./Energy Resources LLC 9.25% 4715124 245 223,563 0.1
MV24 Capital BV . 6.75% 6/01/34 254 267,238 0.1
Nexa Resources SA 5.38% 5/04/27 1,105 1,179,587 0.5
Odebrecht Finance Ltd. (d) . 5.25% 6/27/29 1,271 63,391 0.0
Odebrecht Finance Ltd. (d) . 7.13% 6/26/42 305 16,394 0.0
Peru LNG Srl 5.38% 3/22/30 1.090 1,068.200 0.5
Petkim Petrokimya Holding AS 5.88% 1/26/23 789 791.219 0.3
Petrobras Global Finance BV .. 6.75% 1/27/41 730 847,028 04
Petrobras Global Finance BV .. 6.85%  6/05/2115 1,130 1,289,895 0.6
Pttep Treasury Center Co., Ltd. 3.90% 12/06/59 850 850,540 0.4
Rutas 2 and 7 Finance Ltd. . 0.00% 9/30/36 371 242,887 0.1
SABIC Capital I BV.. 4.50% 10/10/28 246 274,136 0.1
Star Energy Geothermal Wayang Windu Ltd. 6.75% 4/24/33 580 612,927 0.3
Stillwater Mining Co. ............... 7.13% 6/27/25 530 553,225 0.2
Tengizchevroil Finance Co. International Ltd. 4.00% 8/15/26 554 581,928 0.3
Tonon Luxembourg SA (e)(f) ... 6.50% 10/31/24 983 29,588 0.0
Transportadora de Gas del Peru SA 4.25% 4/30/28 209 224,022 0.1
Turkiye Sise ve Cam Fabrikalari AS .. 6.95% 3/14/26 538 568,767 0.2
Usiminas International SARL . 5.88% 7118126 497 518,021 02
USJ Acucar e Alcool SA (e) 10.50% 11/09/23 1,277 941,658 04
Vedanta Resources Ltd. 6.13% 8/09/24 632 575317 0.2
Virgolino de Oliveira Finance SA (c) . 10.50% 1/28/18 536 18,225 0.0
Virgolino de Oliveira Finance SA (d) . 10.88% 171320 1,042 186,779 0.1
Virgolino de Oliveira Finance SA (d) . 11.75% 2/09/22 4,305 106,123 0.0
33,987,832 14.7

YT A

Aeropuerto Internacional de Tocumen SA............ccooevvuieiiinnnnn. 6.00% 11/18/48 880 1,086,800 0.5
CNAC HK Finbridge Co., Ltd. .. 4.13% 7119127 1,415 1,486,192 0.6
Corp Nacional del Cobre de Chile 3.00% 9/30/29 885 873,303 04
Corp. Nacional del Cobre de Chile . 4.38% 2/05/49 870 939,872 04
Empresa de Transmision Electrica SA 5.13% 5/02/49 366 415,524 0.2
Empresa de Transporte de Pasajeros Metro SA 4.75% 2/04/24 1,035 1,109,997 0.5
Fondo MIVIVIENDA SA ... 3.50% 173123 659 673.828 03
KazMunayGas National Co. JSC. 3.88% 4/19/22 815 837413 0.4
KazMunayGas National Co. JSC 5.38% 4124130 1,243 1,439,938 0.6
KazMunayGas National Co. JSC 5.75% 4/19/47 799 953,806 0.4
MDGH-GMTN BV .. . 4.50% 11/07/28 1,075 1,220,797 0.5
NAK Naftogaz Ukraine via Kondor Finance PLC .. 7.38% 7/19/22 610 630,313 0.3
NAK Naftogaz Ukraine via Kondor Finance PLC 7.63% 11/08/26 304 309,066 0.1
Oil and Gas Holding Co. BSCC (The) 7.63% 11/07/24 870 1,010,559 04
Pertamina Persero PT .. 5.63% 5/20/43 207 241,867 0.1
Pertamina Persero PT 6.00% 5/03/42 700 854,219 0.4
Pertamina Persero PT 6.45% 5/30/44 249 320,510 0.1
Pertamina Persero PT 6.50% 5/27/41 996 1,271,456 0.6
Perusahaan Listrik Negara PT . 3.88% 717129 696 725,537 0.3
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Perusahaan Listrik Negara PT . 4.13% 5/15/27 USD 1,522 $ 1,604,283 0.7%
Perusahaan Listrik Negara PT . 4.88% 7117149 928 1,003,386 04
Perusahaan Listrik Negara PT . 6.15% 5/21/48 954 1,205,319 0.5
Petroleos de Venezuela SA (d) 5.38% 4/12/27 842 65,278 0.0
Petroleos de Venezuela SA (d) .. 5.50% 4/12/37 3,634 281,635 0.1
Petroleos de Venezuela SA (d) 9.00% 11/17/21 2,878 223,020 0.1
Petroleos Mexicanos....... 6.50% 3/13/27 1,133 1,203,104 0.5
Petroleos Mexicanos 6.75% 9/21/47 838 842,190 0.4
6.84% 1/23/30 646 690,897 0.3
6.88% 8/04/26 450 494,775 0.2
7.69% 1/23/50 598 655,480 0.3
7.63%  10/15/26 180 233,966 0.1
Sinopec Group Overseas Development 2017 Ltd. 3.25% 913727 2,380 2,444,706 1.1
Southern Gas Corridor CJSC 6.88% 3/24/26 789 934,965 0.4
State Oil Co. of the Azerbaijan Republic 6.95% 3/18/30 375 458,906 0.2
Trinidad Generation UnLtd. ............. 525%  11/04/27 686 728,018 03
29,470,925 127
TR K CREFHIER)
U.S. Treasury NOIES ........ccooiuiiiiiiiiiiiiiiic e 1.63% 8/15/29 1,290 1,258,868 0.5
W om R
Provincia de Entre Rios Argentina . 8.75% 2/08/25 535 294,250 0.1
Provincia de Neuquen Argentina ... 7.50% 4/27125 918 668,132 0.3
962,382 04
213,364,103 92.0
2 OO TR AR
oM
Alpek SAB de CV 4.50% 11720122 690 718,678 03
IIRSA Norte Finance Lt 8.75% 5/30/24 801 889,956 0.4
Transportadora de Gas Internacional SA ESP 5.55% 11/01/28 840 962,063 0.4
2.570.697 11
BRA MR A
(RIS 215,804,675 K R/L) i $215,934,800 93.1%
EHBEE
BBH, Grand Cayman (g) 0.40% — 1 0.0
JPMorgan Chase, New York (g) . 0.92% — 7,852,252 34
Sumitomo, London (g) . (0.24)% — 2,816,478 12
FERIBEATE 10,668,731 46
ZOMOBE (BEEERE) ... 5.443.607 23
B B BB $232,047.138 100.0%
SMEMREN
RER
W A B ] PR ) 4
247 (H/8/%) Eol] Ck F) CrE) CEEM)
Long
U.S. 10 Yr Ultra Futures ....... 3/20/20 4 $ 571313 $§ 563500 $ (7.813)
U.S. T-Note 10 Yr (CBT) Futures 3/20/20 92 11,921,641 11,824,875 (96,766)
U.S. Ultra Bond (CBT) Futures... 3/20/20 27 5,043,297 4,935,938 (107,359)
Short
U.S. T-Note 5 Yr (CBT) FUtures .............ccoooiiiiiiiiniiieiiieiieieee e 3/31/20 8 952,203 949,062 3,141
$(208,797)
% $ 3,141
# $(211,938)
S EAEEEER
HIEB| BEESE ZHER KRS
BLUSH BLUGHE P H PHIGE)E
AOYE——F 41— (BT F) (AL 2 F) (A/E/4) CKRIL)
Barclays Bank PLC+ .. CNH 1,399 USD 198 2/13/20 $ (2.168)
Barclays Bank PLC+ UsSD 10,111 CNH 72,017 2/13/20 191,737
Barclays Bank PLC+ USD23,756  IDR 336,347,506  2/27/20 333,208
Brown Brothers Harriman & Co.+ AUD 835 USD 575 1/23/20 (9,048)
Brown Brothers Harriman & Co.+ ZAR 1919 USD 130 1/23/20 (5,536)
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Deutsche Bank AGH+ ........oiiiiiiiiiii e BRL 322,514 USD 79,067 3/20  $(1,103,737)
Deutsche Bank AG+ ... .. USD 74821 BRL 315343 1/03/20 3,567,412
Deutsche Bank AG+ USD 60,716 JPY 6,561,977 1/30/20 (324,313)
Deutsche Bank AG+ .. USD 78,969 BRL 322,514 2/04120 1,114,570
Goldman Sachs Bank USA+ . USD 3493 BRL 14,459 1/03/20 101,040
Goldman Sachs Bank USA+ . USD 798 IDR 11,179,980 117720 4,927
Goldman Sachs Bank USA+ . USD 1493 ZAR 22,237 1/23/20 77,821
HSBC Bank USA+ ... BRL 7289 USD 1,768 1/03/20 (43,798)
HSBC Bank USA+ CNH 1,704 USD 242 2/13/20 (1,733)
Morgan Stanley & Co.+ . AUD 686 USD 466 1/23/20 (13,824)
Morgan Stanley & Co.+ . USD 24,723 AUD 35818 1/23/20 344,118
UBS AG+ JPY 280,118 USD 2,593 1730720 14,974
UBS AG+ usD 548 IDR 7810211 2/27120 11,367
$ 4,257,017
% $5,761,174
1 $(1,504,157)
+ 7T RSOy VAN,
FRBEHME TR ENE 7 VY b T T4V F - AT YT
frn AR R
WRAT m—H—/ (R5IF) ZIRIH U1/R/#) CHf : T) W APl () 45
A
Citigroup Global Markets, Inc./
(INTRCONX) Republic of South Africa 12120124 USD 7,610 $224,192 $ (75.337)
Citigroup Global Markets, Inc./
(INTRCONX) Republic of Turkey 12120024 7306 589,459 (264,306)
it 813,651 $339.643)

(a) ZFFUFIEZR, £RENFRIE, 20195 12A31HBEEAMN L — R TH 3,

(b) ZEH 7 —RY, 201941231 HBIHE TR S NI 8H),

(c) HE HEDRGE IMEB AT RS

(d) EBSAIETHESR

(e) BWISZHE (PIK)

(f) EHEH2ONHHRRORRINEE O N THL S N TR ITHEVIRES NGB | NFICHHiE © iz,
(2) BHIHS

JHETHERR:

AUD - A= FS5U7 RV
BRL - 7I V)L T
CNH - 47 a7 it
IDR - 7Y RX¥TIVET
JPY - HAM

USD - K F)b

ZAR - M7 7V HT VR

FHGRRI:

CBT - Chicago Board of Trade (377 RS [7IT)

CJsC - Closed Joint Stock Company (FJEAFAMK 234

INTRCONX - Inter-Continental Exchange (A > % — 2> F 3 > 2V T)
Jsc - Joint Stock Company (FkzU2xtl)

PISC - Public Joint Stock Company (ZABIFKZZHE)
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A& % THM THM
KA AZEEE330[H] 1. 48 116, 000 116,173 | 2019/9 /27
KERIF  AZEEE331[H] 1.41 100, 000 100,269 | 2019/10/29
SUH IR SRR 1A RS 23]E] 1.37 100, 000 100,218 | 2019/10/18
TR ATEVERR2IAEEEEE 4 [0 1.56 100, 000 100, 007 | 2019/ 8 /20
TR ATEERL2IAEEE 5 [0 1.35 100, 000 100, 222 | 2019/10/18
IR ATERVRIAEEEE 3 8] 1.41 140, 000 140,196 |  2019/9 /25
R R ABEERR264E S 4 [A] 0.135 100, 000 100,016 | 2019/9 /26
Il B R NBESERR2 1R 1 [ 1.35 100, 000 100, 256 |  2019/10/28
FRITHIGHGE  AZEFT9R] 1.34 100, 000 100, 246 |  2019/10/25
IR AZEER2 VLSS 2 [A] 1.35 100, 000 100, 262 | 2019/10/29
BEVEIR AZE (54F) “FRRk264EEE 1 [0l 0.153 100, 000 100, 034 | 2019/10/31

/N ) 1, 156, 000 1,157,903
WHES Gr< £80E)
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