BnamIv-YYJRERE (75YU7I1V1-2)
AR

ERHRSE (ZFhR)

F1245 CRER202067 A278) H12581 CRER2020£8 A25H) 512681 CREH202049 A25H)
F1278 CRER20206£108268) 51288 CRER20204E118258) 51298 CREH20204128258)

YER R EAR (20204 6 268 ~20204£12325H)

ZREDHGESEN

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

QLT 7Y FOAMEMKIIRDEY TT,
B & 5 EeNERE BN Ee
£ 5 H RI[2010F 2 248 A 52024F12H25HE CCY,
itbf AZTCONEREELCH S )747/1-A—/174/-77_hm‘7/A5-17—§y7-7—7“
CAR—bhTFUF— 77ZJW/I7QEJ#E$0HLT®.W$@&§EﬁTEéﬁﬂ?*—:7ﬁ_77>F§E
é%ﬁbf KRLBTOFBEEOERE. BFHEIE. BUFEBEES K OHE (UT IZx—C U 5l L0nES,)
B A A M| EERENREL BKEQAS VALTA VOEREPRINGEIMEORRERNS L #BNE LTERETVET,
~DEELEE, BEORRCENTIE., FIATFTVRA - N—VREA4 Y - 7Y R —J LT - T—S05 - <—H~
R-R—b T4 UF—2FR) BRY T 7ESHIAE~DOHEEERLE LET M, %lﬂmdﬁﬁv BBRERNZT 7V RO
U, FEMESNICHETI7Y ROBSHMELHNEDS ARET D LEHEARLLFET,
TFIAT VR - N=VRBRAY - TF7 Y I~]]1 — /LT IR—=DUT =Ty
BT —2 v JEERE R—brTHUF =25 BRY T 7SRHIAAES L UBHRTL— < H— 77)#“5&
(FZ2NL7ILa—R) EANEE | HENEZELET, AHB. AX—T vl - A—N—F0BHEMISHL S N IEHEH
EERETIBENHYES,
ETHHENR 73§£>ZLN_’194’5
J7URN —J LT - IR—=SUT - |y a5 AP s
=gy AR f— Tt K(RLBTOIR—V VT EHETERENRLELET,
—9S5RIBRYT7
FHxF*— <xF—TJ 7 F ALBEERTDERAMIS 2 T ERERNSE LET,
BNFIv—> v T EnRE # AHE~DREZRICEFIRERTEE As
FHEBEHR|(TFDILTILO—R) BAPEE |4 LT§§~®E§&QMﬁu§ﬁA
Erﬁ?*— RF—JF7UF Ekt'\d)&éfiﬁuit%;
5 BRETELT, AlF  BuEN s et D - RN mEaTo)C EeRAL LEd, L, BEMBKEZIZLD ClEca
ﬁ%ﬁ¢mt&é%Ab§iﬁmt&bau%A# YEY, 48, BF6 ABLC12ANRERICIE. RENBEHLBICETEINR
S BROA M IETIEEMNNLTCHET IIEENDY ET, mﬁﬁwﬁﬁtour@\%tﬂ@é&ﬁ?\i$%ﬁtﬁfwﬁﬁéﬁuiio
MRAIE LT, FIF  BUENBEERLICRENEETS ] FHELTOETH, ChE ERCLDMBEIRELLLDIZGD T
LOREMBIALRENICHBT I LEETETLENDTESY EH A,

BR7EIMIRIA L
RRBIREEN-TH2E 13

YiR— k&1L 0120-753104
(AR EZERDFAIOR~F 58

E R—LNR—  http://www.nomura-am.co.jp/

Yo Ry
N
B
i

IR AR &
MH S 2

FE35
SR

mE L

W

ST
B

m%%
ot/
dWH 7
!




FRFII—UUTEERIE (IS5PILLT7ILa—R) EAHER
O&E30HADERAELE

T o Al oxlm | BREE S oo
P G 2@ E%Z% " ;;%Hi\ttﬁ%%tt%%ﬂ]\tt$,’% #

M M % % % % =M

1003 (201847 H251) 4, 358 40 3.6 0.0 — 98.9 11,569
10131 (20184-8 H27H) 3,907 40 A 9.4 0.0 — 98.8 10, 232
10241 (201849 H251) 4, 000 20 2.9 0.0 — 99.0 10,233
1034 (2018410 H25 1) 4,253 20 6.8 0.0 — 98.9 10, 636
1044 (2018411 H26 1) 4,167 20 A 1.6 0.0 — 99.0 10, 261
1058 (2018412 H251) 4,039 20 A 2.6 0.0 — 99.0 9,710
106841 (20194F 1 H25R) 4,254 20 5.8 0.0 — 98.9 10, 166
10731 (20194-2 H251) 4, 369 20 3.2 0.0 — 98.8 10, 181
10881 (20194-3 H251) 4,208 20 A 3.2 0.0 — 98.9 9, 668
10931 (201944 H251) 4,202 20 0.3 0.0 — 98.9 9,528
1103 (201945 H27H) 4, 060 20 A 2.9 0.0 — 98.9 9, 096
1118 (20194 6 H25R) 4,310 20 6.7 0.0 — 98.8 9,344
1124 (20194E 7 H25R) 4,463 20 4.0 0.0 — 97.5 9,503
1138 (20194 8 H26 ) 3,923 20 A11.7 0.0 — 98.8 8, 090
114381 (20194F 9 H25R) 3, 940 20 0.9 0.0 — 98.9 7, 954
11531 (20194:10H251) 4,108 20 4.8 0.0 — 98.9 8, 180
L1681 (2019411 H251) 3,923 20 A 4.0 0.0 — 99.0 7,621
L7 (20194212 H251) 4,141 20 6.1 0.0 — 98.0 7,797
11881 (202041 H27R) 4,074 20 A 11 0.0 — 98.9 7,583
1194 (20204F 2 H25R) 4,028 20 A 0.6 0.0 — 98.7 7, 300
12044 (20204F 3 H25R) 2,510 20 A37.2 0.0 — 99.0 4,418
1214 (20204 4 H27H) 2,329 20 A 6.4 0.0 — 98.8 4,032
12241 (20204 5 H25) 2,583 20 11.8 0.0 — 98.9 4,416
12381 (202046 H251) 2,818 10 9.5 0.0 — 98.9 4,737
1243 (20204E 7 A27H) 3,024 10 7.7 0.0 — 99.0 4,941
12581 (20204 8 H25H) 2,787 10 A T.5 0.0 — 99.0 4,476
1268 (20204E 9 H25H) 2,711 10 A 2.4 0.0 — 98.9 4, 242
1278 (20204E10 A 26 1) 2,648 10 A 2.0 0.0 — 99.0 3,974
1284 (20204E11 A 25 ) 2,875 10 9.0 0.0 — 98.9 4,227
1298 (20204£12 A 25 1) 3, 000 10 4.7 0.0 — 99.0 4,307

*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 —O U JEHRIE

(FSTILL7ILa—R) BRAHER

: ¥ B | jae e | e e &z Gt

el MOA b

a9 &) M % % % %

202046 H25H 2,818 — 0.0 — 98.9

1243 6 HK 2,771 yAN Wl 0.0 — 98.8
ay #

202047 H27H 3,034 7.7 0.0 — 99.0
(C )

202047 H27H 3, 024 — 0.0 — 99. 0

1254 7THE 2,936 N2.9 0.0 — 98.8
@ R

202048 H25H 2,797 AT.5 0.0 — 99. 0
a9 &)

202048 H25H 2,787 — 0.0 — 99.0

1263 8 HRK 2,844 2.0 0.0 — 98.9
@ R

202049 H25H 2,721 N2. 4 0.0 — 98.9
(C )

20204=9 H25H 2,711 — 0. — 98.9

F127H 9 AR 2, 662 AN1.8 0.0 — 99.0
[CE S

2020410 H 26 A 2,658 AN2.0 0.0 — 99. 0
a9 &)

20209-10H 26 A 2,648 — 0.0 — 99.0

#1283 10H K 2,572 N2.9 0.0 — 98.9
@ R

2020411 H25H 2,885 9.0 0.0 — 98.9
a9 &)

2020411 H25A 2,875 — 0.0 — 98.9

1294 11H=E 2,892 0.6 0.0 — 98.8
ay #

2020412 H 25 3,010 4.7 0.0 — 99. 0

kIR I EMAIT S BL A S, R ITH T,
kW77 NP —T 7 REMAANETTOT, MEFHALER],
kR RITE VA TR — 8 0 f T HR,

MEFHEMIER ) TRELREZLRL TRV £7,



FRFII—UUTEERIE (IS5PILLT7ILa—R) EAHER

OER#E@E
O e AR th D A HEMEEF D HTE
M) (BHA)
3,400 6,500
3,200 6,000
3,000 5,500
2,800 5,000
2,600 4,500
2400 e e 4,000
2,200 3,500
2,000 I 1 1 1 I 3,000
2020/6/25 2020/7/27 2020/8/25 2020/9/25 2020/10/26 2020/11/25 2020/12/25
— BHEfE (kW) —— SEEBREEEmE (K WEERE (5%) I

FIUHE : 2,818M
FI9HAZK : 3,000 (BHLEcs: (BiAdr) 160M3)
& x: 8.7% (DEEBIREN—X)

(¥) HREBREREMEBAL. 7EE Bdd) EHNEFICBRELEZLOLARBLTHELEZLOT, 77 FERAOEENLGNAT+—
RURERTIDTY . ERHE (20206 6 A250) DENBEMBER—LLHEIITERELTEYET.

CE) PREZBERETHINEIDCOVTREEHRACHANDI—RITKYELYFET, £, 77V FOBAMBICLYVRRESHLESL
YET., LT, BROEEHROBEEDKREETTLDOTEIHY Tt A,

F) EREEERDT, MEREUTE2MEREEAALTRRLTEYET,

OHEEMBEOELEIER

- BEMICRELTWARIR—CVTBEN DA VALY A2 (FIRILA)

- EEBHICRELTWBRIT—C U TEHILODFYERILSA Y (FEOR) (@EREE
B1%)

- ABWEIZXPaR N (RAEHBSDER) FHETLIT7L (BFEHYSDOINE)
"l TS ILLTILDAEEEE

ORERE

HFEEESFTEE. REPHEGEORFRENRE L ERENGRRMICHBLEL
f=o ZDH., —HHGRBZTCHE IO T VMLV ADOREBHEKIZE > TTRI SRBELHY
FLEA, FHERNSER LI EO, REOKFEBERICEV TS T UKD HENERE L
BOCENGRBUEDRITEREARMNRRL-C LR EZFRL, BULFER LY,
LERBIFICENTRERLEL,



FRFII—UUTEERIE (IS5PILLT7ILa—R) EAHER

QL I7YFDR— 74T

[(BFFRPFII—CU5EHRE (IFSPLLT7ILO—R) EAHEE]
[PSATUVARN—2REAL - DF7 R — /LS -IR—JV5 -3I—4vY 1Ry
F-R=bTH VA=V 3RIBRY 7] BLU [HRYR— =T 7 > F] OZRiLH

FFERERNFREL, BEOFILET S [FIATFTUVAR - N—2VREAAL Y- D77 R —/

LS IX=VVT =y Y R K- R=bTH YA -V F5RIBRY 7] DEEALH

ADEEHEEE90%LL EIZHIFLE L,

[PSATPVRIN—VREA VD7V RN —/ LS -ITX—S0Fv—HyY-RU K-
R—brI72xVF—US5RAIBRY T 7]

Xk FILETOHEEOER. BARIME. BFHEESLUHE (-0 5EE) &
WWETF,) ZRDICERET S EEHIC, NEAEBTHRE. ABEENS. BEMASTER
SlEHEFALE L,

[(HFHTR— =T 72 F]
BE1EUROAHEBECIT—I v L R—N—Z0EHAMIIF~ADREEITLL. b
HTa—IL - O—VFTERETLEI CLETRIMDERZRY 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,

HAEME (HnIsEE)

B1248 51258 12688 $B1278 128/ 551298
2020/7/27 2020/8/25 2020/9/25 2020/10/26 2020/11/25 2020/12/25

skl

(F) BHEMBROEEREHERALTT,



FRFII—UUTEERIE (IS5PILLT7ILa—R) EAHER
(©F) i 4
INBAEEICOVNTIE, FEHEOHF - BAFRA. ERBANECEOEREZHEL THES

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

ORBEREDAR
(BAZ : M, 1TA%72Y - BliAA)
51245 51255 51261 #1274 51284 51294
H H 202046 H 26 F ~ [20204F 7 H 28 A ~ {20204 8 A 26 H ~ [20204F 9 H 26 F ~ 2020410 7 27 A ~ |2020411 A 26 H ~
20204E 7 A2TH  [20204E 8 H25H  [20204E 9 H25H  |20204E10426 H  [20204E 11250 |20204E12 25
Bt R 10 10 10 10 10 10
Okt FEMEAMRE L) 0.330% 0. 358% 0. 368% 0. 376% 0. 347% 0. 332%
LI DILEE 10 10 10 10 10 10
LI DIEE LIS — — — — — —
B Sy i ek G4 3,174 3,182 3,190 3,198 3,209 3,219

() RPFEETAELLRIZ Y it e (BAZ) OWIRIEEMAE (SBEEDAR) (ST DHRTHY, 77 FORGRREITRRD 4,

(78 BHOIEE, JHOREEESMI MR FUHE T TRIEL T 5 72D A3 A M HINEE L —B L2 WEE RS £7

(1) EEFEOF L, TR RO G4 (3SR AR R R O SEE A 2 LRI D555 0 9723, EBRICITEEMA L B 2 24
OHFEETIHNT D LIFZITENE A,

OS&RDERA&

[(BFHRPFII—CU5EHRE (IFSPLLT7ILO—R) EAHEE]
[PSATUVARN—2DRBA - D70 RN —/ LS5 -IR—SV5 -3—45yY Ry
K. R—FrIT+VF -9 S5AIBRYV 7] ZRIIFHIV [HHYR— IHF—T7 K] &
WAHFFTERERNREL, BREDFILET D [TITAT VR IN—2VREAA -7 R
— /LS IR—UT =y R K- R— b ITH YA —HSAIBRY T 7] 24T
HADRELLEE#1E4290% L, EIZ#HFLET,

[PSATPVRIN—VREA VD7V RI —/ LS -ITX—S0F-v—4HyY KUK
R—brI72xVF—US5RIBRY T 7]

KXFLBETHDIVR—V UV EEZTERENRELELNYRES VHLTA OB
F—%2IL-JE—CDBERXRIEZEBIRELET ., £-. NEAEFHING. ABLERS . EYA
BEEDSIEF#EAL. KFILETEEZRAIELTKRILERY, TSVILLTILEES A
BOEI#THWVET,



FRFII—UUTEERIE (IS5PILLT7ILa—R) EAHER

HRECSVTE, IX—C VT EFHEAOEERAGREL TV SL00. HFRaOF
A ILADBEILK O E DB MM E K DFERE, KRPEFRGECOVTIXERT S
DEAHYET ., Ff-. BFEEECERER(COVTIE. BUFOREFPEERICHT H5XIE. FIC
HEAOFTIOANRICHT DMFRGENEETHHEEATVET . LML, ThETOR
R EEFEREDIEMICEK > THEER - MBIRNELNRE L, UETICHANENGERICHT
PERANEL LB >TVDEFATVEY, 4H. FEOEMBEMRURIRIHMEK. IMF (B
FREER) BEARERLEIN—C UV JREOXEORMBAIII—D VU JBHFHEHICE
TXEMBICGEDEATVET,

BRIZH->TIE, MBEOEFEIRLELN L, BERENERT 570 EMBHENRAD
HEP, EMHEZETRICHEYAA, MRETEANGEISEELTVWEY, £, EICDW
TIF KPEZRBZ VRV ELTRHELTLSIOD, BEEREZDREZRTHMHEE
BEDHMIEBLTWET, — A, HABFORRENTRN S EDBELNHEEFRE~D
BRICEHIRREHES EFEZTEY .. ANMNXDMEH LRI OVWTHEELGEZELFET,

BE. BT 7 2 FIFEHERH <A Y | BRI RIG| OFERLRIC DOV TERSIOMEFA LT
WEDRREFTLGSHELHYFT,

[HHvRr— IF—T 7> F]
BE1EUROARBOaIT— v - R—A—Z0EHEMIAE~DIZREETHL. Hb
HTa—) - O—VETERZITHES CLETHIMOEREZR > GERAWW-LET,
ARBITICEDIATRAEFBERDD L. FTERRENR LA LZ0HEOFIE Y PREER
DEQI—)L-O—2DEFIIAFTRELGEZH I/ FAFEY DEE~DHREFEFEL T,
REMEBATETIHIENBEINETOTIZECLEILY,

SHRELFNIEMECBEBYVET LS. FAHLIBEVLVELET,

KIEBET VAT « THRGIZE Y SEBRMGERGEREISONT
BETVNT « TIEIEOSREGIICBL T, ERMICRFIOBIENATOATEY., 772 FAREMISERT 2 LHRSRMINGIA LR
FERLFOEEZS 1T, AREMBMEIZTS-H0HERE L TREFERUIIVDENHIEENHYFT ., TOHE. BMMICHREF
ERET DO, 77 FOEEHNLGIERENROBALEATAY ., BRICHEANLBEICHFSNIBREDRNELAGNO I EN
BESNET, £, TOHRHREL T, RENLGFERERREBMUICHANEZZEEEERTI 7V FONRT+—I U ANELT BI5E
NHYES,



FRFII—UUTEERIE (IS5PILLT7ILa—R) EAHER

O1 /A% Y DHERBAMR (20204 6 B 268 ~20204128258)
#1241 ~ 551294
g i) I
" : e & | & % X A o & =
] %
(a) 13 5t H T 13 0.485 | (a) fZ7EHH =51 00 0 HYEMiE X 2 76 =
( & B & # ) (5 0.193) | 77 v ROMER L 2hICHE D FE, Lt ~0ER, BEEHSOMR,
SR O B 1%
( W % = ) (8) (0.276) | WAZORE B, EHHREESXMEHOEMN, NENTO7 7 FOFH
BLUEBEGEES
(= & &= ) ( 0) (0.017) | 77 v NOMEORE -G8, BN D ORROFETE
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 13 0. 486
VR O 5 L HEM AR X, 2, TT9F T

RERMM OB GHEBSO») D b OIXHEBS 2 ETe) 13, B0 - AEIC X 0 2N EUCETN S 5720, flifEkic ko Fil Lok
BT,

R ESFITHA T LA EALTH Y 7,

X ZOMERIL, 2077 RBPMBANTWEYH—T 7 RRXhSE&HDO I, BT 7 RIxhtT b0 EHET,
*KHEAOBRMT, 2077 RBMAANTODEEFELS (v —7 70 FERLS,) BhoBMEEHERA,

RELERIT T H AN oz OEAeH (MREOmEEZET) 2 ERIHH O A REMEMZ TR L T1002 R Lo b0 T, HA I LI
INECES BRI IZIIE AL TH Y £7,




FRFII—UUTEERIE (IS5PILLT7ILa—R) EAHER

(& 154R)
OREE BREX7 7> FOEREEEAUNOERZKR.)

LRI O - BEIC o oA OKRE (FHIE LT, ZEFER, TERECFE/AW
AMEFESBG IR ABR< ) Z /R T O S48 ME 0 HAT/ERH T O R ZEVEMRAE (1 047=9)
ERUIHETHRLULRER (R 131.80% T,

()
()
()
()
()
(i)
()
()

i eseat)
CRE=E)

IR
0/84%) TR EER A
0:84% 1.80% Erpedy

0.96%

EREEER
BEAH)
0.03%
(BAi1: %)
BER(D+Q) 1.80
WX 77 ROBRADOLE 0.96
@IREL T 7 ROERSEEFRDER 0.84

Y7y FORMAIZX1 AAYZ 0 oAz CAVERIEER L RBELEZL 0T,

FHL, FRIE LT, ZEETER, EREETER R OEMiE SRS B S A £ A,

FHARL, FEREI LT,

WRET 7 REZ, %777 FEEANTOARBEERITES (=P —7 7 FEKR) T

W77 FORML, ¥ —7 7 FRIA AR &R, WEE7 7 FREB- A2 SR EE A,

Y7y FORMEREET 7 v FORIX, G EENMMB R 5 8558b0 7,

BT 7 v FIOGEREERLAUAORAR L5683 H 0 234, ERICIIEZhTRBY £8A,

LRONHRSEM TR L b DT, 2ok, ZALOHEIEHETHEETHY, FHRICEE LIRAOKEL IIRRY £+,



)

O

U

L

BRUEEIDIKR

BRI —O U JEHRIE

(FSTILL7ILa—R) BRAHER

(20204 6 A26H ~2020412H258)

. BEERIS

51248 ~ 551294
# i H 5 % 5
m] # i il = # 4 il
. p } ‘ = T M T
TIAT VA A=Y 28T 7/ R =) BT 2= )

] Y BV R A N ) ) TA] R 2T 18,672 38, 700 316, 126 648, 847
I O I s
sk D MATAT L5V $C,
OFEBEFRANEDEE KRS (20204 6 H26 8 ~20204E12H258)
. FIZEEA & OEWEIRR
<BHHHFIT—CUTEEERE (FPNLLT7IO—R) BASERE>

BUBEISSLVERA.
<BHEHIR— IHF—TF7U K>

124~ 551298
)( /\ l= N aray ,1=‘ S Yiray
* 7| MEEE Semmea] B EMES GommmEa] D
L OISR B A L OEGIRID C
551 &5 1 % 55 5 %

INFEAE 4, 763 100 2.1 - — —
[FoEasEa 0.0% ]
STHA G & (L. < F—7 7+ FORE RO AEHIAT B U T7 7 o KOvF—T 7 o KA OB,

FIERERA &1L, EEFEROEREENCET 2EEBIEE 1THICHESNAHERBATHY , Y7 7 RITRLFIERRA & XEH
RS T,
O AEE DA (20204128 25 B 75
. T7uR- 47 T7VABEAREBERT 7Y OB
123K F1298K
& il o i o i R T
[m] [m] T‘I‘LJ %
ZZ;Z;?%’;}%;ﬁﬁé;{;f;ﬂg;;ﬁ;gf“w// ‘ 2,263, 831 1,966, 377 4,263, 105 9.0
& e 2,263, 831 1,966,377 1,263, 105 99.0
*EERIE, MG PERRKEIC KT B AR O LLR,

sk FPAAE O AL AT IEE) 0 #5C,



BRI —O U JEHRIE

(FSTILL7ILa—R) BRAHER

| BBRAGEEE
2 i F123HK H 12987k
| ] # m] % BE A AH
Tn Tn TH
Fff~r— v f—7 7K 982 982 1,002
* HE - FHAGAR O BALA Y 0 #5
OREEFXUEDIER (2020412 A 25 A B 7E)
1 H _ . F1293AK
iF il il . =S
M %
BB S REEARFESR 4,263, 105 98.0
Pt~ r— v F—7 57K 1, 002 0.0
e = B2 Y i} 85,113 2.0
B (5 e A 4, 349, 220 100. 0
* BFAOBENAE IEI 0 T,
O¥E. 8. tARUVEEMEEDIKR
; H EAVLELES 5 12581K S 1264K 127K 128K 5 12080K
- 20204 7 A 27 H BUE [20204F 8 F 25 H B [20204F 9 A 25 H BU(E [20204F-10 A 26 H BUE [20204F-11 A 25 H BUE [20204E 12 A 25 H BUfE
A A M M M M
A BE 5,006, 390, 263 4,504, 644, 439 4,322,979, 921 4,009,282, 423 4,249, 475,837 4,349, 220,874
gL . — 100, 298, 951 71,889, 725 120, 796, 523 71,019, 887 63,461,617 59,191, 180
BB AR5 AR 5 GHAMAR) 4,892, 626, 356 4,430, 356, 360 4,196, 295, 642 3,932,873, 280 4,179, 827, 364 4,263,105, 336
i< tx— <¥=77 2 RGHEE) 1,002, 456 1,002, 554 1,002, 456 1,002, 456 1,002, 456 1,002, 358
ERIINE 12,462, 500 1,395, 800 4,885, 300 4, 386, 800 5,184, 400 25,922,000
B) A& 64, 893, 400 28,351,112 80, 469, 132 34,708, 793 22,067,539 41,237,558
Kihs - 400, 000 2,800, 000 - - -
AL A 53 Fic 4 16, 340, 269 16,059, 633 15, 650, 515 15,008, 400 14,704, 403 14, 357, 621
ER N3 Ok 44,528, 482 8, 267, 035 58,213,893 16, 284, 930 4,111,599 23,376, 167
RIMEFEH 4,015,440 3,616, 750 3,795, 986 3,407, 695 3,244, 108 3,495, 809
ARALFIE 9% 86 122 34 67 27
T DAL 9,114 8,208 8,616 7,734 7,362 7,934
(C) #MEEMRIE(A—B) 4,941, 496, 863 4,476,292, 121 4,242,510, 789 3,974,573, 630 4,221,408, 298 4,307,983, 316
JLAR 16, 340, 269, 430 16, 059, 633, 523 15,650, 515, 133 15, 008, 400, 106 14,704, 403, 260 14,357, 621, 406
/@ Uk T g EAR Al11,398,772,567 | Al11,583,340,796 | A11,408,004,344 | Al11,033,826,476 | A10,476,994,962 | A10,049,638,090
(D) ZIEHLOK 16, 340, 269, 4300 16, 059, 633, 5230 15,650, 515,1330 15,008, 400, 10600 14,704, 403, 2600 14,357,621, 40600
1HO%YEEMEE(C/D) 3,024H 2,878 2, T11H 2, 6488 2,875 3,000M
(1) 124 B L AKAIL16,812,677,278 1, 45124~ 1294 FF B INER E T AKEI162,743,129 . 55124~ 1298 fp — ER R0 JE AKEI%2,517,799,001

M. 1 Y720 MU EEARIL, 551241410.3024 1, 5512541027871, #5126410.27111, #5127110.26481, 55128110.287511, 55129410.3000

MY,
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FRFII—UUTEERIE (IS5PILLT7ILa—R) EAHER

OEHEDIK;
1245 H1258] H1264 H127H 1284 F1294
H H 20204 6 H 26 H~ [20204F 7 A28 H ~ |20204F 8 26 H ~ |20204F 9 26 H ~ [20204£10 7 27 H ~ [ 2020411 4 26 H ~
20204E 7 H27H  [20204:8 A25H  |20204E 9 125 H  |20204E10/126 H  [20204E11H25H  [20204E121 25 H
A A A A A A

(A) ERHZEIE 33,075, 164 32,553, 157 31, 846, 906 30, 640, 313 30, 080, 805 29,453,179
2 A 2 < 33,077, 180 32,554, 784 31,849, 602 30,641, 928 30,082, 394 29, 454, 607
SRR A 2,016 A 1,627 A 2,696 A 1,615 A 1,589 A 1,428

(B) FiEFEHTEELE 324,336, 866 A 393,424,853 A 132,473,041 A 106,597, 284 320,991,028 168, 396, 960
FEHE A 325,11, 026 3,318,203 2,876,453 1,243, 667 324,671,040 173,146, 558
FEEH A 1,374,160 A 396,743, 056 A 135,349,494 A 107,840,951 A 3,680,012 A 4,749,598

©) ExHENE A 4,024, 554 A 3,624, 958 A 3,804, 602 A 3,415,429 A 3,251,410 A 3,503, 743
(D) HHEHEE(A+B+C) 353,387,476 A 364,496, 654 A 104,430,737 A 79,372,400 347,820, 363 194, 346, 396
(E) RIfRHERE A 8,174,471,329 A 7,697,850, 994 A 7,866,597, 323 A 7,653, 407,816 A 7,585,410, 300 A 7,076,417, 255
(F) EBmEEEEES A 3,561,342, 445 A 3,504, 933,515 A 3,421,325, 769 A 3,286,037, 860 A 3,224,700, 622 A 3,153,209, 610
(Ficd 24 S 4H 24 %8) (3,256,988,463) | ( 3,202,220,468) | ( 3,121,991,667) | ( 2,995,092,971) | ( 2,935,646,677) | ( 2,867,537,575)

Fe B RS FH 2 4H) (A 6,818,330,908) | (A 6,707,153,983) | (A 6,543,317,436) | (A 6,281,130,831) | (A 6,160,347,299) | (A 6,020,747, 185)

@) §F(D+E+F) A11,382, 432,298 A11,567, 281,163 A11,392, 353,829 A11,018, 818,076 A10,462, 290, 559 A10,035, 280, 469
H) ImENERE A 16,340, 269 A 16,059, 633 A 15,650,515 A 15,008, 400 A 14,704,403 A 14,357,621
RERHERE (G+H) A11,398,772, 567 A11,583, 340, 796 A11,408, 004, 344 A11,033, 826, 476 A10,476,994, 962 A10,049, 638, 090
ENNEFEAHEIE A A 3,561, 342, 445 A 3,504,933, 515 A 3,421, 325,769 A 3,286,037, 860 A 3,224,700, 622 A 3,153,209, 610

(Ficd 24 S 40 24 %8) (3,256,988,463) | (3,202,220,468) | ( 3,121,991,667) | ( 2,995,092,971) | ( 2,935,646,677) | ( 2,867,537,575)

Fe B RS FH 2 4H) (A 6,818,330,908) | (A 6,707,153,983) | (A 6,543,317,436) | (A 6,281,130,831) | (A 6,160,347,299) | (A 6,020, 747,185)

Sy Bl U R AL 4 1,929, 695, 426 1,908, 483, 762 1,871,222, 617 1,805, 983, 445 1,783,498, 318 1,755, 162, 686
MEHHLE S A 9,767,125, 548 A 9,986,891, 043 A 9,857,901, 192 A 9,563,772, 061 A 9,035,792, 658 A 8,651,591, 166

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) HEeAOFFEE (20204 6 26 H ~20204E12725H) 1ZLATF D@ Y T,

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

#1243 #1258 #1263 #1274 #1288 #1293
H H 20204F 6 F 26 [ ~ [20204F 7 F 28 F ~ [20204F 8 H 26 F ~ [20204F 9 H 26 F ~ [ 2020410 A 27 F ~ [20204E11 A 26 A ~
20204E 7 A27TH  |20204E 8 25 F  [20204E 9 H25F 2020410426 [20204E11 5250 |20204E12/ 251
a. Bl Y SRIE (REPER) 32,703, 121 28,928, 48911 28, 042, 5931 27, 225, 15811 29, 802, 49011 28,931, 64011
b. AETRRSAE ARG - RRRBRER) 0 0 0 0 0 0fY

. EREATRICE D B WA TR 4

3, 256, 988, 463H

3,202, 220, 468H

3,121,991, 667H

2,995,092, 971H

2,935, 646, 677H

2,867, 537, 57511

[="S Nel

. ERARICED 2 HEERR G

1,913, 332, 574H]

1,895, 614, 906

1,858, 830, 539

1,793, 766, 687H]

1, 768, 400, 231H]

1, 740, 588, 667 1]

- ERBINAR (a+b+c+d)

5,203, 024, 1581

5,126, 763, 8631

5,008, 864, 7991

4, 816, 084, 8161

4,733, 849, 398[1

4,637, 057, 882[1

e

£ BRI (15 0%729) 3, 18414 3,19214 3, 20014 3, 20814 3, 21914 3, 22914
g Al é: 16, 340, 26917 16, 059, 633 15, 650, 5151 15, 008, 40011 14, 704, 4034 14,357, 62111
h. i (1 51 %729) 10H 10H 10H 10H 10H 10H

11 —




FRFII—UUTEERIE (IS5PILLT7ILa—R) EAHER
OnEEDHMLE

#1241 #1258 #1261 #1274 #1281 #1298

175 4720 srlida (BliAZr) 10H 10H 10H 10H 10H 1019

MOELE B e O EUEMAE MBI A & AR E 7213 LRI 2 34 EAiAﬁHLnE%&@UiT

SOYRELHT O HHEMAE 2 E BT A Z B0 | 4y 0 EYEMAE O ERI EAZE Tl 5384, DB IEEBITTAZ L0l 55548 Wil sy 4, Tl
EONTEALRS GERINEE) L7220 £,

SOYERT OO HYEMAEAS B T0A & WA E 7213 FE 234, DRSS AL ES ENie) L7220 £,

Ot
HYUBIEISITVVEREA,
O (5&1EHh) HREETOHAEEDEM (2020412 A 25 B H7E)

<Bftwr— vHF—T7 K>
TRUE, TR~ %— =¥ —7 7 N6, 643,597 T 1) DNETT,

. EMAHE

(A) [EN GREERL) tfit FREERIB R

F129H7R

X 52 . - . L o | 9BBBKUT FRATHI B AR
Bowm 4 B|RE M A | M OA M @A W R BEDL] 260 | 2R
TFH TFH % % % % %
i 690, 000 694, 135 10.2 — — — 10.2
M7 LS ( 690,000)| ( 694, 135) (10.2) (—) (—) (—) (10. 2)
R 1, 810, 000 1,813,056 26.8 — — — 26.8
(B < i) (1,810,000)| (1,813, 056) (26.8) (—) (—) (=) (26.8)
e 150, 000 150, 054 2.2 - — - 2.2
RS ( 150,000)| ( 150, 054) (2.2 (—) (—) (—) (2.2
M SR 5 600, 000 602, 715 8.9 — — — 8.9
(B LEEENES) (' 600,000)| ( 602, 715) (8.9 (—) (—) (=) (8.9
R N 3, 250, 000 3, 259, 962 48. 1 — — - 48. 1
o i (3,250, 000)| (3,259, 962) (48. 1) (—) (—) () (48. 1)

* () PIEIE R eNEEE T,

KIALRIT, 2077 FBHAANTNE Y —7 7 KOG EERFEIC KT 5 FHIFEDO EIA,
* BFAOBENAE IEI 0 T,

KM Z DWW TIEBRIRG A E S 3 i ERS SRV T — 2 ZAFLTVET,

kFRAFIIRIA 1AL O AHAEITFAN & U CHEAFMEICL VL T ET,



FRFII—UUTEERIE (IS5PILLT7ILa—R) EAHER
(B) EWN Ghgad) AfHE  #minIBErs

& i GAPLEIEN
F A w4 | M | EETHA
A &S % TH TH
il AT 224 FE 2 1418 1.36 50, 000 50,164 | 2021/3/25
MR AZEE184[R] 1.02 90, 000 90,439| 2021/6/18
KBF  AZEF349[H] 1.38 100, 000 100,461 | 2021/4 /27
KBF  AZEH 35408 1.03 100, 000 100,881 | 2021/10/28
FRIE R ASEER22AE LS5 13]A] 1.316 50, 000 50,161 | 2021/3/24
FIER AR 224E 2 1418 1.33 100, 000 100,329 | 2021/3/25
IR AGEPRR2IFERESS 2 [\ 1.0 200, 000 201,697 | 2021/10/25
/)N it 690, 000 694, 135
HHES Gr< /B
AAREERRA « EEREEEE S BURFGREE S 126[0] 1.2 70, 000 70,086 | 2021/1 /29
MG A SRR SRR E S 55220 1.34 100, 000 100,333 | 2021/3/26
M7 A SERIAR SR E S 55250 1.178 380, 000 382,272 | 2021/6 /28
YEEEER 17 0.03 100, 000 100,026 | 2021/6 /18
A ARBOR A BAE 55590010 Btk & 0.01 110, 000 110,007 | 2021/3/17
AT A ARG S U B R fE 2R 491 1.46 50, 000 50,124 | 2021/2/26
TEAEE WA S 553l Bk RA fE 0. 001 200, 000 200,021 | 2021/6/18
RAAEEER 36 0. 06 100, 000 100,040 | 2021/6/18
WHAEMER #3708 0.03 200, 000 200, 048 | 2021/6 /18
oHAREEERE H5650m] 0.03 300, 000 300,088 | 2021/7/14
V6 A AREER  ZH460E 0. 001 200, 000 200,006 | 2021/2/15
/N #t 1, 810, 000 1,813, 056
ERES
LAX hetEs  FINEs21E 0.03 150, 000 150, 054 | 2021/8 /27
/N it 150, 000 150, 054
TEMES (EOREEAES
ZFETERE EEA5IEI AL R R [RINEAL AR 0. 428 100, 000 100,195 | 2021/6/4
ZZEME BT6EHH R ALHI R AR 1.303 300, 000 301,599 | 2021/5/24
ZEFORUFE JHMT B4 45 St IR E RIBAL KRR 1.51 200, 000 200,919 | 2021/4/16
/N it 600, 000 602, 715
& it 3, 250, 000 3, 259, 962
R - P BAT AT T E) ) $5C,
. BN O HEES
" N HE12981K
5 ” AR I &
+HM %
O — L R 200, 000 3.0
}EUFF, ZO7 72 FBHBANTN D~ F =7 7 FOMBPERBITK T 2 RHliEEOEI S,
Sk ABFHO HALAR I8 #5C,




TIAT IR IN=VRBA - TR —
I LT IR—=D T =y IRk IR—b T+t
32AJ JP/J US/J AU/J BR/J ZA/J CN/JID 7

WY 77 RO A

20194F12 H 31 H R
(FHE AR 20194E1 H 1 H ~20194E12H31H)

~mp
ERr

i

NI T NT EEMEANEREEE

T E R E &R

KR VEECO B BLE O [E M, BOF RS . BOFEERE B X O1E
(LT, lm~e—u 7182,

ARNVETCOT~v—V U T ERFRE EEREXREL E ERDEEA
VI DITFA L INSIR BN U H— o DI KA & BR LU ET,
< UG PERREEDS0 % UL EAm~— U S ERICERELET,
-H:{ ~OFEEIGIL, MEFERFDIS % LINELET,

—[EH~OFEEIE L, MEEREDI0%LNELET,
-77/b X7 SOOI FZA(7ZA] JP/] US/J AU/] BR/] ZA/]J CN/
JID)Z)%D IFAJUSLAME, 7T AT LT, KR NVEETEREIZ DWW

TORAIEL T, KRV ETEY | K77 A0 E (M, ZERLV, 7791
LTV T 7V TR, HETE, AV KRR TIVET) % H D AT
SlaAT729 28T, Bl E~OTREREBRLET, 7T7A) USIZ
DWTIE, K TEBRANyEIT2DT KRV ~DOFREHREE
KUET,

o= t

TIAT VAN AR s (VIR TIVT) s TR AT —) L)L

e |

g B M = tb

TIAT VAN AR A s )L o B —

& & RIT At

TIAT VAN AR e [ RAF— P —E X

& % 5t #| 1T S
BT &t

TS e TG K e\ LT BET IS e TR — g

AR AU IOV AFRTRERERTE SR OF R E HED EITHERN L TR ET,




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




TIAT IR IN—VREA - TR

TIATIR-N—VREAL2-T7 VR~
I L IR—=DV T - —lr Y RUR I R—hDH A

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

HEMmEE 236,929,349
HRMEE 232,047,138




TIAT IR IN=VRBAL = TFY

I LT IR—=DVT = -ﬂ‘zb-:‘k |~771-'J7J'

TIAT VR IN—VREAL - T7 R

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




TIAT VR IN—VREAL - T7 R

WOREIC
A O® ORWE AW BB xaie

(%) FRFY) CEFIV) (%)
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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1434 (201648 H19H) 10, 211 0.0 68.6 — 19, 722
1581 (2017428 A21H) 10, 208 0.0 64.0 — 17, 754
1634 (201848 H20H) 10, 206 A0.0 38.7 — 13,511
1741 (20194 8 A19H) 10, 205 A0.0 59. 3 — 8, 458
1841 (20204 8 A19H) 10, 203 A0.0 68. 2 — 3,175
AL FLFRIT VR TR — 58 0 TR,
YT 7 KT, HE X 2RTEUBRBEBGFELE LRV, XU F~v—7 %30 A,
OZHAhDEAE(MEE & TRFDHTR
. F . pre e fili SR ?jf 1 7 K
s % =M A K F|k B K =X
# "\ M % % %
20194 8 H19H 10, 205 — 59. 3 -
8 AR 10, 205 0.0 53.9 -
9 HE 10, 204 A0.0 61.6 -
10A K 10, 204 A0.0 59.5 -
11AX 10, 204 A0.0 61.1 —
123K 10, 204 A0.0 55. 6 —
20204F 1 AR 10, 204 A0. 0 48.8 -
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OFMERMBRAEDEEIIRRE (20194 8 H208 ~20204E 8 B198)

.*u%ﬁﬁﬁ:xawﬂxglﬁsﬂ

o 7 E\k‘f . —
B » o | FMES SoammEa ] B RS SomEmEA] D
s ComskiD | C
ERiE 1] % ERiE 1] %
IR 12, 869 52 0.4 1,501 — —
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O AEZEEDRM (20204 8 B 19 H7E)

. ENAE

(A) [EP GREEHED) it FERIBR R

e 19 K

x 5 A . |5 5BBRUT e LN
gﬁ [ﬁ] \/f g/ﬁ\ ﬁq: ﬁﬁ ﬁﬁ r’rﬂ ]\ J:t S r(fﬂ )\ Jit jfz 5Q:U\J: 244:J:J\J: 2@5'%(%
M M % % % % %
s 790, 000 790, 841 24.9 — — — 24.9
IR (790,000 ( 790,841) (24.9) (-) (-) ()] (4.9
R 302, 000 302, 052 9.5 — — — 9.5
(B < @) (' 302,000)| ( 302,052) (9.5) (—) (=) (=) (9.5
s 500, 000 500, 174 15.8 — — - 15.8
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