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9 6,188,731,698 1.0352
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12 5,693,469,548 1.0322
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3 5,368,343,111 1.0403
4 5,337,790,789 1.0414
5 5,278,285,760 1.0393
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2,775,861,977 95.39
1,148,440,246 39.46
1,627,421,731 55.92
134,299,324 4.61
2,910,161,301 100.00
QY
2
@) (2019 7 31
)
) ) C/7 7)) ™
, 101.90 100.95| 9.375000
Societe Generale SA 5,050,000 623.668,280| 617,854,190 21.23
. , 100.88 100.46| 4.000000
Origin Energy Finance Ltd 4,358,000 532,820,112 530,586, 054| 2074/09/16 18.23
) ) 101.87 101.00| 8.375000
Credit Agricole SA 4,141,000 458,313,457 454,377,022 15.61
102.70 101.87| 12.500000
BPCE SA 3,700,000 412,821,136| 409,504,900 14.07
, 100.89 100.68| 5.500000
Allianz SE 3,000,000 328,820, 688| 328,146,033 11.28
- 100.30 100.19| 4.250000
CLP Power HK Finance Ltd 2,312,000 251.929.207| 251,660,449 8.65
99.62 100.05| 4.875000
SK E&S Co Ltd 1,000,000 108,232.600| 108,694,320 3.73
102.70 101.87| 12.500000
BPCE SA 678,000 75,646,683 75,039,006 2.58
)
95.39%
95.39%
)
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2,877,882,850
4,540,761,091 2,382,728,141
16,926,874 27,488,715
7,594,320
5,760,648,708 5,295,694,026
5,760,648,708 5,295,694 ,026

1,931,424
16,547,611 15,192,163

5,051,437
1,018,185 878,584
41,312,489 30,479,002
291,311 219,568
66,152,457 46,769,317
66,152,457 46,769,317
5,515,870,423 5,064,054,573
178,625,828 184,870,136
537,105,574 563,830,045
5,694,496,251 5,248,924,709
5,694,496,251 5,248,924,709
5,760,648,708 5,295,694,026

40/84



EDINETOOOO
O0O00DOO0000O00OoOOno(Ee6748)
Ooooooooooooooooooad

5 6
2018 6 21 2018 12 21
2018 12 20 2019 6 20

114,904,340 51,032,950
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45,416,590 69,398,765

64,673 511,281
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41,312,489 30,479,002
374,752 488,220
42,770,099 32,357,087
2,646,491 37,041,678
2,646,491 37,041,678
2,646,491 37,041,678
3,217,780 973,615
224,391,606 178,625,828
35,082,438 14,631,592
35,082,438 14,631,592
16,547,611 15,192,163
178,625,828 184,870,136
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4,528,787,190 4,513,791,740| 14,995,450 (1,954,724,115 1,927,235,400 (27,488,715
1,496,714,835 1,486,150,600| 10,564,235 |1,137,856,026 1,119,753,160 18,102,866
1,053,506,976 1,055,438,400 1,931,424

1,978,565,379 1,972,202,740( 6,362,639 | 816,868,089 807,482,240 | 9,385,849
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619,245,587

709,428,344

64,947,137
18,788,311
5,969,430,790 2,780,408,216
173,000,016 76,909,408

5,803,493

6,832,427,023

3,585,534,279

6,832,427,023

3,585,534,279

853,299
19,126
19,126 853,299
19,126 853,299

6,246,147,031

3,345,991,831

586,260,866

238,689,149

6,832,407,897

3,584,680,980

6,832,407,897

3,584,680,980

6,832,427,023

3,585,534,279
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2018 12 20 2019 6 20
653,934,029 654,787,328 853,299
653,934,029 654,787,328 853,299
653,934,029 654,787,328 853,299

Ko
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@
2.
3.
1
2018 12 20 2019 6 20
1.0939 1.0713
1 (10,939 ) (10,713 )
@
@
FR 4.25% CLP Power HK
Finance Ltd 99991231 2,312,000.000 2,318,936.000
FR 8.375% Credit Agricole
SA 99991231 4,141,000.000 4,218,643.750
FR 4.875% SK E&S Co Ltd
99991231 1,000,000.000 996,250.000
5.5% Allianz SE 99991231 3,000,000.000 3,026,700.000
FR 12.5% BPCE SA 99991231 3,700,000.000 3,799,900.000
FR 12.5% BPCE SA 99991231 678,000.000 696,306.000
15,056,735.750
(1,622,965,546)
FR 4% Origin Energy Finance
Ltd 20740916 4,358,000.000 4,396,568.300
FR 9.375% Societe Generale
SA 99991231 5,050,000.000 5,146,202.500
9,542,770.800
(1,157,442,670)
2,780,408,216
[2,780,408,216]
2,780,408,216
[2,780,408,216]
1.
2.
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6 100% 58.4%

2 100% 41.6%
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2019 7 31
5,203,219,093
15,662,767
5,187,556,326
5,009,211,464
1.0356

2019 7 31

2,910,161,585
284
2,910,161,301
2,696,524,850
1.0792
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2019 7
151 7,427 2,500
799 9,980
260 8,525

CI0 Chief Investment Officer

CI0 1
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2019 7
71 138,765
711 15,434,496
782 15,573,261
30 110,386
14 1,395,748
44 1,506,134
826 17,079,395
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2019

31

19

193
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2018 31 2019 31
28,709 28,489
0 554
201 214
12,368 11,468
82 98
47 56
41,410 40,882
1 213 1 206
12 10
200 195
2,614 2,821
2,456 2,804
158 17
15,066 12,799
8,600 8,493
5,129 1,836
183 183
1,072 1,070
1,078 1,183
34 31
18,927 15,827

60,337 56,709

58/84



EDINETOOOO
O0O00DOO0000O00OoOOno(Ee6748)
Ooooooooooooooooooad

2018 31 2019 31
65 75
9,747 8,548
8 15
59 40
5,202 4,610
2 4,476 2 3,882
4,148 3,735
850 726
583 255
1,012 725
335 2
16,744 14,070
2,350 2,389
125 103
5 2
2,481 2,496
19,225 16,567
15,174 15,174
11,495 11,495
11,495 11,495
374 374
13,850 13,052
14,225 13,426
40,895 40,096
216 46
216 46
41,112 40,142

60,337 56,709
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2017 2018

2018 31 2019 31
82,510 76,052
733 673
83,244 76,725
40,392 35,789
673 694
9,816 9,066
955 1,057
8,860 8,009
839 1,351
1,579 1,557
249 228
500 513
53 55
13 13
762 746
53,300 48,459
5,840 5,755
377 373
3,973 4,145
477 510
1,012 725
788 796
55 64
195 178
501 472
1,281 1,291
316 374
46 34
977 907
1,528 1,819
11,531 11,693
18,411 16,572
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2017 2018
2018 31 2019 31

210 215

17 133

130 172

359 521

0 40

3 32

25 60

29 132

18,741 16,961

333 29

333 29

18,407 16,931

5,843 5,076

106 15

5,737 5,060

12,670 11,870
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2017 2018 31

15,174 11,495 374 12,231 12,606 39,276
_ . - 480 480 480
15,174 11,495 374 12,712 13,086 39,756
- - - 11,532 11,532 11,532
- - - 12,670 12,670 12,670
- - - 1,138 1,138 1,138
15,174 11,495 374 13,850 14,225 40,895

264 264 39,540

- - 480

264 264 40,021

- - 11,532

- - 12,670

47 47 47

47 47 1,090

216 216 41,112
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2018 2019 31

15,174 11,495 374 13,850 14,225 40,895
15,174 11,495 374 13,850 14,225 40,895
- - - 12,669 12,669 12,669
- - - 11,870 11,870 11,870
- - - 798 798 798
15,174 11,495 374 13,052 13,426 40,096

216 216 41,112

216 216 41,112

- - 12,669

- - 11,870

170 170 170

170 170 969

46 46 40,142
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28 30 16

480
480

29 30 30
30 30

28 30 16

75

29
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2018 31 2019 31
29 31
235 264
2018 31 2019 31
4,406 3,788
2018 31
Daiwa Asset Management(Singapore)Ltd. 1,701
2019 31

Daiwa Asset Management(Singapore)Ltd. 1,719
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2017 2018 31
2,608 2,608
2,608 2,608
2017 26 2017 2017
11,532 4,421 31 27
2018 25
12,669
4,857
2018 31

2018 26
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2018 2019 31
2,608 2,608
2,608 2,608
2018 25 2018 2018
12,669 4,857 31 2
2019 21
11,868
4,550
2019 31
2019 24
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2018 31
1) 1)
28,709 28,709
12,368 12,368
7,631 7,631
48,709 48,709
(5,202) (5,202)
(4,476) (4,476)
*2 (3,286) (3,286)
(12,965) (12,965)

*1
*2

(

)
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2019 31
*1
1) 1)
28,489 28,489
11,468 11,468
8,380 8,380
48,338 48,338
(4,610) (4,610)
(3,882) (3,882)
*2 (2,805) (2,805)
(11,298) (11,298)
*1 )
*2
2018 31 2019 31
970 666
5,129 1,836
1,072 1,070
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2018 31
10
10
28,709 - - -
12,368 - - -
0 5,302 1,801 117
41,078 5,302 1,801 117
2019 31
10
10
28,489 - - -
11,468 - - -
554 4,284 2,227 1,227
40,512 4,284 2,227 1,227
2018 31
5,129
2019 31

1,836

71/84




EDINETOOOO
O0O00DOO0000O00OoOOno(Ee6748)
Ooooooooooooooooooad

2018 31
134 55 79
4,196 3,740 456
4,331 3,795 535
3,299 3,522 223
3,299 3,522 223
7,631 7,318 312

970

2019 31
87 55 32
4,991 4,712 278
5,079 4,767 311
3,301 3,560 258
3,301 3,560 258
8,380 8,328 52

666
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2017 2018 31
1,963 210
1,963 210
2018 2019 31
389 86 -
3,517 128 40
3,907 215 40
)
2017 2018
2018 31 2019 31
2,318 2,350
159 158
166 171
38 52
2,350 2,389
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)
2017 2018
2018 31 2019 31
2,350 2,389
2,350 2,389
2,350 2,389
2,350 2,389
)
2017 2018
2018 31 2019 31
159 158
24 41
184 199
171 174
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2018 31 2019 31

719 731
244 182
16 170
162 141
94 94

68 32
297 240
1,602 1,592
200 164
1,402 1,428
159 159
164 85
323 244
1,078 1,183

480

2018 31
100

2019 31
100
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2017
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2018

2019

10

31

31
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2017 2018 31
( )
Daiwa Asset
Management |Singapo ( )
(Singapore) |re 133 100.0 1,701
Ltd.
() MAS
MAS
2018 2019 31
( )
Daiwa Asset
Management [Singapo ( )
(Singapore) |re 133 100.0 1,719
Ltd.
Daiwa
Portfolio
Advisory(In [India 1,207 ( 910 3,293
dia)Private .
Ltd.
( MAS
MAS
(
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2017 2018 31
( ) 1 1
100,000 23,216 3,913
2
3,000 3 1,020 233
100 4 1,048 1,055
2018 2019 31
( ) 1 1
100,000 19,975 3,400
2
3,000 3 1,052 173
100 4 1,063 1,055
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2017 2018
2018 31 2019 31
15,760.66 15,389.06
4,857.40 4,550.81
184 26
2017 2018
2018 31 2019 31
12,670 11,870
2,608,525 2,608,525
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2020 4 1
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€))
247,369 2019 3
@
1,404,065 2019 3
1,086,262,605 137,955 2018 12

50,000 2019 3
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2019 3 13
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2019 24

2019 31 60



2018 12 21

o

XBRL

2019 6 20

193

2016-05
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2019 7 26

2016-05

2019 6 20
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