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6 Shenton Way, #46-00, DBS Building

DBS Bank Ltd. Tower One, Singapore 068809
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TOPIX
MSCI-KOKUSAI
MSCI Inc.
MSCI
MSCI Inc.
NOMURA-BPI
FTSE

FTSE Fixed Income LLC
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LLC FTSE Fixed Income LLC

JP GBI-EM
J.P. Morgan Securities LLC
J.P. Morgan Securities LLC

20.315 15.315
20.315 15.315
20.315 15.315
NISA 120
20
NISA 20
80
NISA

15.315
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3,367,074 32.84
6,634,085 64.70
— 253,112 2.47
10,254,271 100.00]
()
3,136,539 1.0602 3,325,594 1.0735 3,367,074132.84]
2,923,204 1.1682 3,414,886 1.1355 3,319,298/32.37]
2,966,784 1.1020 3,269,396 1.1173 3,314,787|32.33]
)

32.84

64.70

97.53

1 )

(2018 12 20 ) 9 9 0.9648 0.9648
(2019 12 20 ) 10 10 1.0273 1.0273
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2019 6 10 1.0134 —
7 10 1.0207 —
8 10 1.0345 —
9 10 1.0327 —
10 10 1.0282 —
11 10 1.0342 —
12 10 1.0295] —
2020 1 10 1.0388] —
2 10 1.0320] —
3 10 1.0101 —
4 10 1.0130] —
5 10 1.0203] —
6 10 1.0254 —
1
1 2017 12 27 2018 12 20 0.0000;
2 2018 12 21 2019 12 20 0.0000;
2019 12 21 2020 6 20 —
1 2017 12 27 2018 12 20 3.52
2 2018 12 21 2019 12 20 6.48
2019 12 21 2020 6 20 0.42
)

100
1 2017 12 27 2018 12 20 10,000,000 0
2 2018 12 21 2019 12 20 0 0
2019 12 21 2020 6 20 0 0

()1
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2020 6 30

618,426,340 9.23

1,626,251,406 24.28

547,541,694 8.17

1,655,625,592 24.72

4,447,845,032 66.41

— 2,250,028,494 33.59

6,697,873,526 100.00

— 4,435,308,205 66.22

) ()

[SWEDISH GOVERNMENT 69,000,000 1,239.74 855,427,073 1,243.49 858,012,309  0.750{2029/11/12|12.81

AUSTRALIAN 9,800,000 8,642.42 846,957,955 8,655.77 848,265,576  2.750{2029/11/21|12.66
(GOVERNMENT

AUSTRALIAN 9,500,000 8,506.54 808,121,604 8,498.52 807,360,016  2.750{2027/11/21{12.05
(GOVERNMENT

[SWEDISH GOVERNMENT 62,000,000 1,233.32 764,661,281 1,239.09 768,239,097  0.750| 2028/5/12 |11.47

CANADIAN 7,000,000 8,838.99 618,729,720 8,834.66 618,426,340 2.000| 2028/6/1 | 9.23
(GOVERNMENT

NORWEGIAN 22,500,000 1,245.17 280,164,037 1,235.42 277,970,850  2.000( 2028/4/26 | 4.15
(GOVERNMENT

NORWEGIAN 22,000,000 1,233.97 271,475,116 1,225.32 269,570,844  1.750 2029/9/6 | 4.02
(GOVERNMENT

()
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66.41
66.41
()
7,803,000.00 593,963,579 614,720,340 9.18
139,372,000.00 1,626,683,694( 1,608,352,880 24.01
49,761,000.00 569,066,796 553,839,930 8.27
22,456,606.000 1,577,713,270, 1,658,395,055 24.76
)
2020 6 30
— 4,066,516,748 100.00
4,066,516,748 100.00
62,340,000 1.53
147,761,639 3.63
111,210,466 2.73
21,451,058 0.53
303,900,000 7.47
1,906,424,016 46.88
342,239,885 8.42
549,178,668 13.50]
()
624,718,980 15.36
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— 121,100,290 2.98
()
()
4 62,900,000 62,900,000 62,340,000 62,340,000 1.53
SP EMIN12009 9 1,376,730 148,328,890 1,371,465 147,761,639 3.63
DAX IDX 2009 3 914,850 110,770,037 918,487.5 111,210,466 2.73
SP1 200 2009 2 296,600 21,912,808] 290,350 21,451,058 0.53]
2 304,301,650 304,301,650 303,900,000 303,900,000 7.47
[TNOTE10Y2009 127 17,630,281.31 1,899,486,508 17,694,672 .51 1,906,424 ,016) 46.88]
BUND10Y 2009 16 2,810,880] 340,341,35]] 2,826,560 342,239,885 8.42
JAUSTR10Y2009 50] 7,445,447 550,069,624 7,433,387.5 549,178,668 13.50
)
)
5,157,000.00 621,217,892 624,718,980  15.36
363,000.00) 38,879,732 39,066,060 0.96
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1,111,000.00] 80,878,790 82,034,230, 2.02
2020 6 30

58,645,036 1.15

25,265,772 0.49

654,001,033 12.80

254,872,296 4.99

202,932,428 3.97

357,285,207 6.99

1,494,356, 736 29.25

10,968,648 0.21

66,488,808 1.30

161,257,880 3.16

22,918,295 0.45

58,433,123 1.14

34,261,320 0.67

45,564,479 0.89

35,289,189 0.69

141,458,485 2.77

576,640,227, 11.29

652,204,260 12.76

1,146,545,053 22.44

346,320,911 6.78

2,145,070, 224 41.98

49,525,030, 0.97

61,251,279 1.20

65,462,851 1.28

63,181,925 1.24

239,421,085 4.69

— 595,408,491 11.65

5,109,541,799 100.00;

— 188,418,550 3.69

15/71



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooodooodooddoonononod

— 3,581,089,030 70.09
() ()
ISHARES BROAD USD 116,900 6,370.59 744,723,008 6,485.94 758,207,321 —] — 14.84]
INVESTMENT-ETF
24,926 20,812.14] 518,763,401 23,190] 578,033,940 —] — 11.314
212,900) 1,689.52 359,700,045 1,824.03 388,337,732 —] — 7.60]
AUSTRALIAN 4,330,000f 8,177.77 354,097,752 8,251.39 357,285,207] 2.250[ 2028/5/21 | 6.99
GOVERNMENT
US TREASURY N/B 2,750,000 12,094. 36} 332,594,919 12,643.24 347,689,262  2.625| 2029/2/15 | 6.80
ISHARES EURO CORP 20,787 16,959.67 352,540,776 16,660.45 346,320,911 — — 6.78
LARGE CAP-ETF
CANADIAN GOVERNMENT] 2,800,000 8,926.05 249,929,661 9,102.58 254,872,296( 2.250| 2029/6/1 | 4.99
TSY INFL IX N/B 1,730,000 11,703.79 206,132,384 12,302.30] 216,203,151  0.875 2029/1/15 | 4.23
UK TREASURY 1,430,000] 13,988.29 200,032,590 14,191.07] 202,932,428 0.875(2029/10/22| 3.97|
US TREASURY N/B 750,000 11,470.00 86,025,003 12,014.48 90,108,620 2.750( 2025/2/28 | 1.76|
43,248 1,891.19 81,790,185 1,719 74,170,320 —] — 1.45|
31 INFRASTRUCTURE 169,767 357.77) 60,738,728 385.60f 65,462,851 —] — 1.28]
PLC
INTERNATIONAL 284,153 214.66) 60,998,045 222.35 63,181,925 —] — 1.24
PUBLIC PARTNER
HICL INFRASTRUCTURE] 269,370] 226.59 61,037,113 227.38 61,251,279 —] — 1.20]
PLC
BROOKFIELD 13,500 4,607.52 62,201,598 4,344.07] 58,645,036 — —_ 1.15
INFRASTRUCTURE PA-
LP
CHINA CINDA FINANCE] 300,000 12,367.79 37,103,393 12,405.76 37,217,296 4.750( 2028/2/8 | 0.73]
2017
CNAC HK FINBRIDGE 300, 000] 11,878.33 35,635,005 11,932.20f 35,796,615 4.875| 2025/3/14 | 0.70)
CO LTD
CITIC LTD 300, 000f 11,529.90f 34,589,712 11,818.62 35,455,883 3.875| 2027/2/28 | 0.69
RELIANCE INDUSTRIES] 300,000f 11,513.44 34,540,324 11,763.06] 35,289,189 4.125| 2025/1/28 | 0.69
LTD
HUARONG FINANCE 11 300, 000f 11,718.34 35,155,020 11,550.60] 34,651,802 4.625( 2026/6/3 | 0.68]
RHB BANK 300,000 11,437.59 34,312,796 11,433.12 34,299,363 3.766( 2024/2/19 | 0.67]
PERUSAHAAN LISTRIK 300,000 11,452.76 34,358,286 11,420.44 34,261,320 4.125(2027/5/15 | 0.67]
INEGAR
25,200,000 103.61] 26,109,720 100. 26} 25,265,772]  0.400] 2039/3/20 | 0.49]
KING POWER CAPITAL 200,000 12,211.14 24,422,288 12,370.27] 24,740,552 5.625( 2024/11/3 | 0.48]
LTD
PETRONAS CAPITAL 200,000) 12,161.19 24,322,305 12,066.88 24,133,760 7.875| 2022/5/22 | 0.47|
LTD
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BANK OF CHINA/HONG 200,000 11,747.20 23,494,401 11,924.06 23,848,135  3.875| 2025/6/30 | 0.47
KONG
CNAC HK FINBRIDGE 200,000 11,383.40 22,766,809 11,460.84 22,921,685 4.625) 2023/3/14 | 0.45
o LTD
CMT MTN PTE LTD 200,000 11,561.30 23,122,615 11,459.14 22,918,295 3.609| 2029/4/4 | 0.45
CNOOC FINANCE 2012 200,000 11,174.83 22,349,672 11,273.32 22,546,655 3.875 2022/5/2 | 0.44
LTD
SWIRE PACIFIC MTN 200,000 11,264.95 22,529,901 11,266.91 22,533,821  4.500| 2022/2/28 | 0.44
FIN
()
1.15
29.25
11.29
41.98
4.69
88.35
)
755,000.00 92,304,472 91,453,150 1.79
420,000.00 57,322,846 55,620,600 1.09
560,000.00 41,993,028 41,344,800 0.81
19,063,000.00 2,050,829,726/ 2,051,941,320 40.16
3,239,000.00 253,831,749 255,038,860 4.99
3,604,000.00 432,267,868 436,552,520 8.54
3,343,000.00 446,053,335 442,713,490 8.66
5,348,000.00 387,006,041 394,842,840 7.73

(

)

17/71
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52
38 38 3 57 2
12 133
193 21 2019 12 21
2020 6 20
2019 12 20 2020 6 20
277,648 279,107
3,309,984 3,356,724
6,714,532 6,618,810
10,302,164 10,254,641
10,302,164 10,254,641
1,641 1,645
17,908 17,877
9,663 4,992
29,212 24,514
29,212 24,514
10,000,000 10,000,000
272,952 230,127
272,952 272,952
10,272,952 10,230,127
10,272,952 10,230,127
10,302,164 10,254,641
2018 12 21 2019 12 21
2019 6 20 2020 6 20
6,202 15,610
493,400 33,919
499,602 18,309
5 2
1,511 1,645
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2018 12 21 2019 12 21
2019 6 20 2020 6 20
16,969 17,877
4,815 4,992
23,300 24,516
476,302 42,825
476,302 42,825
476,302 42,825
351,862 272,952
124,440 230,127
2019 12 20 2020 6 20
10,000,000 10,000,000
10,000,000 10,000,000
2018 12 21 2019 12 21
2019 6 20 2020 6 20
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2019 12 20 2020 6 20
[€)) €H)
[©) @
©)) ©))
2019 12 20 2020 6 20
1.0273 [1 1.0230
) (10,273 |1 ) (10,230 )
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2019 12 20 20
- 14,038
883,559,291 2,303,951,517
1,725,301,101 4,400,482,132
9,112 66,914,595
4,005,566 -
1,321,822 4,324,194
1,115,707 7,529,599
2,615,312,599 6,783,216,075
2,615,312,599 6,783,216,075
8,286,635 95,455,045
14,224,830 =
1,121 2,456
22,512,586 95,457,501
22,512,586 95,457,501
2,352,901,035 5,994,798,839
239,898,978 692,959,735
2,592,800,013 6,687,758,574
2,592,800,013 6,687,758,574

2,615,312,599

6,783,216,075
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12 133 60
61
2019 12 20 2020 6 20
2018 12 21 2019 12 21
2,985,409,956 2,352,901,035
23,755,412 4,143,126,544
656,264,333 501,228,740
2,994,235 2,966,784
23,518,080 2,185,369,729
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