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; H EUEES 5 10511K 51064 K F10THIR 108K 10940 K
- 20204F 6 F 15 H BUfE [20204F 7 A 13 H BUfE [20204F 8 A 13 H BU(E 20204 9 A 14 H BIE 2020410 A 13 H BUE [20204E 11 A 13 H BUfE
A A A A A A
A BE 684, 308, 075 653,212, 533 645, 379, 153 638, 979, 403 604, 836, 377 588, 239, 612
gL . — 15,812, 170 15, 068, 507 16, 412, 608 14, 995, 225 9,507, 689 8,671,231
BB AR5 AR 5 GHAMAR) 666, 034, 838 635, 694, 410 626, 486, 772 621, 582, 372 593,010, 231 577,225, 733
i< tx— <¥=77 2 RGHEE) 1,003, 343 1,003, 343 1,003, 343 1,003, 245 1,003, 245 1,003, 245
PR 1,457,724 1, 446, 273 1, 476, 430 1,398, 561 1,315,212 1,339,403
B) A& 3,748, 489 6,490, 653 3,609, 711 9,659, 539 3,316,975 3,312,153
HRfha: 1,457,724 1,446, 273 1, 476, 430 1,398, 561 1,315,212 1,339,403
AL A 53 Fic 4 1,626, 881 1,551, 855 1,555, 208 1,542,019 1, 480, 370 1, 439, 026
ER N3 Ok 100 2,953, 224 - 6,127, 687 199 -
RALE FEHIH 662, 403 538, 182 576, 875 590, 027 520, 117 532,615
ARALFIE 9 8 9 25 6 7
Z DAL 1,372 1,111 1,189 1,220 1,071 1,102
(C) #MEEMRIE(A—B) 680, 559, 586 646, 721, 880 641,769, 442 629, 319, 864 601,519, 402 584,927, 459
TR 813, 440, 975 775, 927, 938 777, 604, 080 771, 009, 564 740, 185, 051 719,513, 031
/@ Uk T g EAR A132,881,389 | A129,206,058 | A135,834,638 | Al141,689,700 | A138,665, 649 | A134,585,572
(D) ZIEHLOK 813,440,9750 175,927, 93801 771,604, 0800 771,009, 5640 740,185, 0510 719,513,0310
1A% YREMEBE(C/ D) 8, 366M 8, 335M 8,253 8,162 8, 1271 8,129
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(%)
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1045 1054 #1061 H107H 1084 1094

H H 20204 5 14 F ~ [ 20204 6 F 16 [ ~ [20204F 7 14 F ~ [20204F 8 H 14 F ~ [20204F 9 A 15 ~ [20204£10 4 14 A ~
20204E6 A15H  [20204: 7 A13H  [20204:8 A13H  [20204:9 A14H  [20204:10 413 H  [20204E11 A 13H

A A A A A A
(A) ERHZEIE 1, 456, 851 1,445,159 1,476, 062 1,389, 567 1,314,969 1,339, 190
= i 4 4 1,457,724 1,445,577 1,476,430 1,390, 154 1,315,212 1,339, 403
TALFIR A 873 A 418 A 368 A 587 A 243 A 213
(B) FiEFEHTEELE A 5,346,527 A 1,806,455 A 5,683,362 A 6,257,175 A 1,954,648 840, 139
TEE A 275, 316 64, 410 18,512 45,623 99, 584 876, 041
FEEH A 5,621,843 A 1,870,865 A 5,701,874 A 6,302,798 A 2,054,232 A 35, 902
©) ExHENE A 663,775 A 539,293 A 578,064 A 591,247 A 521,188 A 533,717
(D) HHEHEE(A+B+C) A 4,553,451 A 900,589 A 4,785,364 A 5,458,855 A 1,160, 867 1,645,612
(E) RIfRHERE A151,339, 402 A150, 076, 600 A152,083, 088 A156, 724, 335 A156, 198, 601 A153, 486, 944
(F) EBmEEEEES 24,638, 345 23,322,986 22,589,022 22,035,509 20,174,189 18, 694, 786
(Ficd 24 S 4H 24 %8) (' 195,050,306) | ( 186,184,343) | ( 187,133,810) | ( 185,786,397) | ( 177,774,556) | ( 172,216,444)
5 RIS FR 2 AH) (A170,411,961) | (A162,861,357) | (A164,544,788) | (A163,750,888) | (A157,600,367) | (A153,521,658)
@) §F(D+E+F) A131, 254,508 A127, 654, 203 A134,279, 430 A140, 147, 681 A137,185, 279 A133, 146, 546
H I#EEHEE A 1,626,881 A 1,551,855 A 1,555,208 A 1,542,019 A 1,480,370 A 1,439,026
RERHERE (G+H) A132, 881, 389 A129, 206, 058 A135, 834,638 A141,689, 700 A138, 665, 649 A134,585,572
ENNEFEAHEIE A 24,638, 345 23,322, 986 22,589, 022 21, 264, 499 19, 434, 004 17,975, 273
(Ficd 24 S 40 24 %8) (' 195,050,306) | ( 186,184,343) | ( 187,133,810) | ( 185,015,388) | ( 177,034,371) | ( 171,496,931)
5E RIS FR 2 A5) (A170,411,961) | (A162,861,357) | (A164,544,788) | (A163,750,889) | (A157,600,367) | (A153,521,658)
Sy Fl (i R N 4 113, 665, 600 107, 648, 907 106, 677, 256 105, 560, 591 101, 238, 234 98, 576, 455
MRS 4 A271,185, 334 A260,177, 951 A265,100, 916 268,514, 790 A\259, 337, 887 A251,137, 300

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 (20204 5 A 14H ~20204E11 A 13H) 1ZLATF 0@ Y T,

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

#1043 10541 %10641 1074 10841 #1094
H H 20204 5 14 F ~ [20204F 6 F 16 [ ~ [20204F 7 A 14 F ~ [20204F 8 14 F ~ [20204F 9 A 150 ~ [20204£10 A 14 A ~
20204E6 A15F  |20204E 7 A13F  [20204E 8 H13H  [20204E 9 H14H  [20204E10H13F  [20204E11/ 131

a. Bl Y SRIE (REPER) 793, 2231 906, 099 898, 2931 798, 613 794, 056 1,011, 456
b. AETRRSAE ARG - RRRBRER) 04 04 04 04 04 0F
c. [EFERIKICEY HINAS T4 | 195,050, 30619 | 186, 184, 34319 | 187,133, 810H | 185,786, 398F3 | 177, 774, 55613 | 172, 216, 4444
d. FEARICED D HRERRLE | 114,499, 2581 | 108, 294, 6631 | 107, 334, 171H | 105,532, 987H) | 101, 184, 36313 | 98, 284, 51214
e. HFXIRINGE (a+b+e+d) | 310,342, 787F | 295, 385, 1053 | 295, 366, 2747 | 292,117,998 | 279, 752, 975[3 | 271, 512, 4129
£ FR B (1 N %7=0) 3, 8151 3, 80611 3, 7981 3, 788 3, 7791 3, 7731
g 4Eié 1, 626, 881 1,551, 855 1, 555, 208 1, 542, 019F 1, 480, 3701 1,439, 0261
h. AHd4(1 5 0%7-0) 201 201 201 201 201 201
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Class I (Mdis) JPY-H11 ZHIRT HAFAEDHIREERZEZTLVEL =,
<ZTHE@EAAR 202057 A318>
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FH FM % % % % %
. 890, 000 893, 300 13.6 - - - 13.6
7 (A (' 890,000)| ( 893,300) (13.6) (=) (=) (=) (13.6)
Rk 2 490, 000 490, 999 7.5 — — - 7.5
(B < 4 ffif) (' 490,000)| (490, 999) (7.5) (—) (=) (=) (7.5)
290, 000 290, 063 4.4 - - - 4.4

N T A ) ’ . .
Sk (' 290,000)| (290, 063) (4.9 (=) (=) =] (449
WAL e 770, 000 770, 354 11.7 - - - 11.7
(FrefEENES) (' 770,000)| (770, 354) (11.7) (=) (—) (=) (11.7)
N o 2, 440, 000 2,444, 718 37.2 — — - 37.2
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& Wi , 109314 ‘

Fil B\ m & | F O | EEEAR

HhAEIE S % TH TH
MR A% (54F) #H66[HE 0.101 200, 000 200, 021 | 2020/12/18
KBF  AZEF 35408 1.03 100, 000 101,002 | 2021/10/28
FHER  AFPRR224EEE 9 [7] 1.22 100, 000 100, 143 | 2020/12/25
HFERATHGHGE AZEF2[E 1.03 190, 000 190,078 |  2020/11/25
AR AFEEAT3] 1.29 100, 000 100,123 | 2020/12/18
JRET ANBEERL23EEEESS 2 [A] 1.0 200, 000 201,931 | 2021/10/25

/N #t 890, 000 893, 300
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AT R ARG S U B R fE 2R 491 1.46 50, 000 50,206 | 2021/2/26
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JUMNET] 5433 0.375 200, 000 200, 026 | 2020/11/25
WEhRESOE  H81RIFLE MR & FNEAL AHR 0. 02 100, 000 100, 003 | 2020/11/27
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R
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Bl
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HEAEH
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WIEESR
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I (Mdis) JPY
I (Mdis) JPY-H1

MG pERT A A
202043 A 31 HHIfE

10 Y70 HE EMIERIT, £ D7 T ADEE TR RSN TOET,

CkRV)

485,323,871
135,678,678
41,774,600
3,483,163
15,478,858
9,161,035
213,277

691,113,482

433,821
323,888
88,892

846,601

690,266,881

RATH O

81,112,944.474
4,002,562.953

— A Y70 R

872.63
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FTSIF - Ty 7 NVhrZa— )L h—H)L YA —> SIF
BRBIOWMEELEGHEE
20204E3 A 31 A IZ# T L7- 2B IR

CkRL)

HEMigeE 328.744.445
&3
EEFLE (BLS 1) 28,957,576
TEAFHE 344,936
@iV ES 258,405
I AF 29.560.917
#H
T FH R 2,976,861
PR - 40 ZE E LA BRI 378,874
EREL 48,035
REE M 117,401
A 20,903
FII - H i e R 6,864
SRAT T o0kt 57,481
AT 7RG 194,176
oAt F 50,548
BHAR 3,851,143
BRIEADPDOEHRA 0
MiE R A 3.851,143
BEMAIE 25,709,774
BEE AT MR 78 B (AR D FEBLHR 2k (22,774,385)
SME| 2R S TR AR D BRI 15,107,534
ERNAT T RN AR D IR (25,750,983)
F T al BN AR D EBRIR 4% 1,263,148
SV E B RIS 4R A FEBLRIHE 2 (8,411,560)
ERCE=STE DS (14,856,472)
Eita e NS B T (37,921,702)
S\ E A R e TR A FEBR R A 2% 11,493,119
SFINAT T R R T AN 25 2,123,086
F T a BRI TN 4 7,940,814
HLE AR IS | AR FE R AT 25 541,829
FrEXNT ARG Y (18,711)
BRI HMEEORAEE (30,698,037)
JLARENE
JE NG ERE 423,013,490
Sk (142,271)
BANFRERE » — BRI RFOUL LS T 2,192,018

425,063,237
B R (32,842,764)
FoAR RN L AHMIE O 392,220,473
HIRMEE 690,266,381
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FANE EEO B
20204E3 A 31 H BIfE
St
R/ gt | Sl il S
a—k @ CKRV) e
(%)
Z DR T THG | S DFEEE PIREA iRES
/R
[T RIE A o & OVHb 5 (8 RiE 25
62,849,500,000 Korea Treasury Bond, senior note, 1.375%, 12/10/29 KOR KRW 50,748,721 7.35
28,990,000 U.S. Treasury Note, 1.50%, 09/30/21 USA USD 29,551,115 4.28
354,800,000,000 Government of Indonesia, senior bond, FR53, 8.25%, 07/15/21 IDN IDR 22,446,387 3.25
4,478,650 Government of Mexico, senior bond, M, 6.50%, 06/09/22 MEX MXN 18,910,526 2.74
99,862 Letra Tesouro Nacional, Strip, 01/01/22 BRA  BRL 17,922,033 2.60
14,945,000 United States Treasury Note, 1.75%, 12/31/24 USA USD 15,917,009 2.30
3,171,500 Government of Mexico, senior bond, M, 6.50%, 06/10/21 MEX MXN 13,370,557 1.94
11,128,000 U.S. Treasury Note, 2.625%, 12/31/25 USA USD 12,490,311 1.81
140,650,000,000 Government of Indonesia, senior bond, FR61, 7.00%, 05/15/22 IDN IDR 8,776,616 1.27
83,879,000 Government of Norway, 144A, Reg S, 3.75%, 05/25/21 NOR NOK 8,406,571 1.22
6,020,000 U.S. Treasury Note, 1.625%, 10/31/26 USA USD 6,445,868 0.93
6,020,000 U.S. Treasury Note, 1.625%, 02/15/26 USA USD 6,414,827 0.93
60,038,000 Government of Norway, 144A, Reg S, 1.75%, 03/13/25 NOR NOK 6,134,226 0.89
28,000,000 Government of Ghana, 24.75%, 07/19/21 GHA  GHS 5,195,520 0.75
1,192,600 Government of Mexico, senior note, M, 7.25%, 12/09/21 MEX MXN 5,105,943 0.74
47,672,000 Government of Norway, 144A, Reg S, 3.00%, 03/14/24 NOR NOK 5,053,035 0.73
47,765,000 Government of Norway, 144A, Reg S, 2.00%, 05/24/23 NOR NOK 4,837,337 0.70
81,283,000,000 Government of Indonesia, senior bond, FR63, 5.625%, 05/15/23 IDN IDR 4,835,867 0.70
1,029,100 Government of Mexico, senior bond, M, 8.00%, 12/07/23 MEX MXN 4,547,354 0.66
20,000,000 Government of Ghana, senior note, 18.25%, 07/25/22 GHA  GHS 3,261,821 0.47
2,747,000 U.S. Treasury Note, 2.125%, 05/31/26 USA USD 3,015,906 0.44
13,400 Brazil Letras do Tesouro Nacional, Strip, 07/01/22 BRA BRL 2,325,229 0.34
9,022,000 Government of Norway, 144A, Reg S, 1.50%, 02/19/26 NOR NOK 914,214 0.13
130,000,000 Argentine Bonos del Tesoro, 18.20%, 10/03/21 ARG ARS 751,989 0.11
146,048,000 Argentine Bonos del Tesoro, senior note, 15.50%, 10/17/26 ARG  ARS 643,665 0.09
100,000,000 Argentine Bonos del Tesoro, 16.00%, 10/17/23 ARG  ARS 464,532 0.07
9,036,375 Argentina Treasury Bond BONCER, Index Linked, 1.20%, 03/18/22 ARG  ARS 55,160 0.01
9,073,966 Argentina Treasury Bond BONCER, Index Linked, 1.40%, 03/25/23 ARG  ARS 50,710 0.01
9,073,968 Argentina Treasury Bond BONCER, Index Linked, 1.50%, 03/25/24 ARG  ARS 48,478 0.01
258,641,527  37.47
VLA - 2RE S
6,011,000,000 Japan Treasury Discount Bill, 0.00%, 08/11/20 JPN IPY 55,936,926 8.10
3,072,000,000 Japan Treasury Discount Bill, 0.00%, 05/25/20 JPN JPY 28,573,956 4.14
2,933,000,000 Japan Treasury Discount Bill, 0.00%, 04/06/20 JPN JPY 27,272,741 3.95
2,143,700,000 Japan Treasury Discount Bill, 0.00%, 05/07/20 JPN JPY 19,937,317 2.89
2,027,600,000 Japan Treasury Discount Bill, 0.00%, 09/10/20 JPN JPY 18,871,867 2.73
97,977 Letra Tesouro Nacional, Strip, 07/01/20 BRA BRL 18,703,560 2.71
96,830 Brazil Letras do Tesouro Nacional, Strip, 10/01/20 BRA BRL 18,337,679 2.66
1,038,850,000 Japan Treasury Discount Bill, 0.00%, 04/10/20 JPN JPY 9,659,977 1.40
649,000,000 Japan Treasury Discount Bill, 0.00%, 05/11/20 JPN JPY 6,036,113 0.87
558,320,270 Argentina Treasury Bill, Strip, 10/29/20 ARG  ARS 4,545,683 0.66
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KL

e vEiT] fzai] . . Hﬂml ﬂ:ﬁmﬁa g}f

a—k @ CKERL) e

(%)
443,600,000 Japan Treasury Discount Bill, 0.00%, 07/10/20 JPN JPY 4,127,231 0.60
342,000,000 Japan Treasury Discount Bill, 0.00%, 09/23/20 JPN JPY 3,183,441 0.46
16,000,000 Government of Ghana, senior note, 24.00%, 11/23/20 GHA  GHS 2,920,015 0.42
243,930,400 Argentina Treasury Bill, Strip, 07/29/20 ARG  ARS 2,274,785 0.33
13,184,000 Norway Treasury Bill, 144A, Reg S, 0.00%, 09/16/20 NOR NOK 1,266,121 0.18
7,361,000 Norway Treasury Bill, 144A, Reg S, 0.00%, 06/17/20 NOR NOK 708,356 0.10
86,713,410 Argentina Treasury Bill, Strip, 08/27/20 ARG ARS 664,922 0.10
1,193,600 Mexico Treasury Bill, 0.00%, 04/02/20 MEX MXN 502,324 0.07
1,193,680 Mexico Treasury Bill, 0.00%, 06/04/20 MEX MXN 496,650 0.07
1,193,600 Mexico Treasury Bill, 0.00%, 06/18/20 MEX MXN 495,340 0.07
69,616,810 Argentina Treasury Bill, 0.00%, 05/13/20 ARG  ARS 328,129 0.05
53,638,692 Argentina Treasury Bill, FRN, 05/28/20 T ARG  ARS 327,324 0.05
1,556 Nota do Tesouro Nacional, 10.00%, 01/01/21 BRA  BRL 313,665 0.05
29,500,000 Japan Treasury Discount Bill, 0.00%, 05/20/20 JPN JPY 274,383 0.04
56,212,420 Argentina Treasury Bill, 0.00%, 04/08/20 ARG  ARS 263,779 0.04
34,640,570 Argentina Treasury Bill, FRN, 08/28/20 T ARG  ARS 207,093 0.03
27,326,300 Argentina Treasury Bill, Strip, 05/28/20 ARG ARS 185,517 0.03
22,497,400 Argentina Treasury Bill, Strip, 04/28/20 ARG  ARS 134,899 0.02
21,453,000 Argentina Treasury Bill, 0.00%, 05/13/20 ARG  ARS 121,638 0.02
1,705,470 Government of Argentina, FRN, 67.559%, 06/21/20 T ARG  ARS 10,913 0.00
226,682,344  32.84
IR 485,323,871 70.31
/NG 485,323,871  70.31
&t 485,323,871 70.31

T Floating Rates are indicated as at March 31, 2020
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