EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2021 11 2

31
2021 2 11 2021 8 10

03-5555-3431

1/98



@

Ea D TAER

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

EORE - SBAORIRAE RAHSAE (REOFR)

R{rRIR{E

B A
R e
s
Lo
HEES

() Y77 FHBLSTaEEsREREHERLTVET,

RIS R
O R R Rl Aty Y
ﬁi:ﬁ F1E
AR
Bl 20 =F3
e iy Y
A E"
nin { )
3 s
Z DfteiAH
=% F6E it b
?b)ril? (E8) FY7
FEF=T
FWERIE
AR
I7VE-27
FIUH i b “
B4
SR
A * ()
b €9 II-IvY

3 U7 ry FAEYTIRUE S EREHERLTOET,

2/98



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

12

32

26

12

480

3/98



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

O~ IN|F-

|||

4/98



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

225

225

5/98



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

http://www_toushin.or.jp/

5,000

[ﬂ BAOVTUIRBIRELET.

# DU TTUZARE ] &2, B, M. chRERFICEVRT - RIS N BREMRTSELNEY,

S FGEEE CREL AT -FLBLUA—ILFUT - FASE)  BNERE (21—0. KR,
AERENS L URBGENES) 02 00@HEAORANSZETINTNERHEOREELAD
50%BEETOETHLERAFELET,

HiER#Y: Aor—F-00-3. FU¥=0-00-7. /01— 00—+
HWEGHE A\ HY— 224U K-SV F - X0F. F12-INTE

QL ILENEATIEREILAORBNSES0%EE., BMENEATRI-OAMREINSE
SOURBE:rTEHIEERFELET,

HEAAEBEORTCHRANS I DRSS TN SEEE. REeTNsBETERICEEINTUSEEEI-DOT
ERICEE TN TVSERIINELEERIIRTVWT B FERBLEY.

(R=PIRAUADI A~ )

FILiEEE 5 0%EE ERtEEE 50%i8E

*E:
25%%E

HEEIEH:
25%EE 25%EE
2 éﬂti?gh-m (R JEER - TEEGE T3
== 'j'.l s =
M

(E) LRIBAA—UTHY REORANEH LEOE BYELSERMYEE A,

6/98



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Oooooooooooooooooodad

(ZSEOERMNEY GiFEM1 0SEEORBHNEY) )
{202 1E8AFWE)
4.0
”
3.0%
2.0% 1.8% 1.8%

’ 1.3% 1.2% 1.2% " | 1.3%
S (% T
i & 0.0%

_ﬁm_tﬂ
..@@ BE @)

hrd A-AR3UT F13  #-50F JWI-  EBE A0i-Fy FU-9 1-0OW

-1.0

i._ ﬂ]
() Fl—bit—4

HEHFFEMEET RS AN, BBETICRRLTWET,
ERMREECIZARERUIOABYET, BROAEYIZHIWTY .
HI0FEEATERTEC S ERRTEEOTREY A A.

H PRI, @EORRERLELOTEY. BROBRRETE - RETSLOTREYEEA,
HYD PO EREOREYTERS NSO ETERTHEOTIEREY H A,
#1—O0EFF-YEROMEYEERLTVET,

EfROB T 1E RGIRFICH VT ABHESELLE | BRMADBRTHE,
RERICEVTAARIBEU LR THEEZRFELET,

(MBOBMFIFICOVT D

ey

{ERE ﬁ-mf-f-:&m

- e mm__;_m_ MBOBMFITE L, HEBHETO
T aa AAA MSOTTE, FIBOTH O IC

Aal AA+ MTa2BEOCRBLERTEDT.
o Aa igg AA ﬁ_ L—71—ZX (Moody' s} ¥S&PY
i - o W O—/IXN-L—FT1424 (S&P) &
% Al A+ ?g VioEfethEMSF0RitTE
Atlas A THEOTVET. FSTNEBH T,
.......................................... - Fifi ey L LT i, BT RO
Baa BBB E BEROTESICE>TELETFY
Ba BE BFIATEhhslersvuET.
B B . |
Caa ccc #1 h=F =X TAILEEI2SEPTA-LLE
Ea EC #2 L—F1—ZXTAa3LLL = I3SEPTAA-LLE
&Ly W

7198



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

SR—FIAUADBEFIL -3k 5(F)EENS 10(F) EEOBAERFELET,
(BEFaL—232IE2VT )

BEET1L—aEld, TERN

TS & = o SR E D SHTMEBEFIL—U3VORE (1 A—)
<SEVWELRTEH ) ERTIER &¥l: kR
T,

BEEFalL—I3aviENEY.
SHNTEL 1 & SO EED

EB (TLWR) ARE<BYET,

(a3
BmEEDSEmE

I

&H: ET P
<ﬁ BEF2L—vaz u>

S EFIRIAROE. FILEiEEE BB EOE SR TORMCHIEIFEFHATI N
BUET,

7 EOHiEH
Jf- oy
0YTFUVRFR. I7EU-TJ7UFAATERETRVET.
TPE=2rFu R AR e BREOALTENSERMULERSEZ LS TAE—=7 2R (YO F2E) EL,
FOHEETELTIY =072 F0BHTS CHRLT. RENGERET -7 EFTHESHEAHTE.,
[RE—T72F] [ =27 2F]

A
o g WAl
€3 TH=TrUF

4 10

VIURS

WY -7 FORMAHFOMEA LRI, BEORETERMEOHEERADIOBERE
LLEICHRBTOEERFELET.

BEREEEAFREEOARTR AVZEEBTSLHOABAVIRTRVERA.

BAROEMREECIRUVARELEZEES . TROBRLELCFFRENDCE, MHED
EMC AL ETFLOUVICERBEORBRICLOTIR. 77 /FOFER.HSLUZ2.0EH
PTEhNBEVWIEN B ET,

8/98



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

#HA10H (AEHDIESREXA) [CREZTLL N
PERAHICESIVWTNEOSERETRVETD,

[FECHE]

ODRHRHE. BERIZEFRORYFNECTHE (FEREISHET.) FELET,

BFRNELT. ZERLESREZ#ENICTRSCEZARICHREHEZRELET.3AL9AD
HERRICOVWTR BEMROKEESRORESRERETSLHOFTERAODKEE
ﬁﬂ;:ﬁ: BEZTAIBEDSYET, 285, FRAREHPEADBS (T FERETEDEN
CENBUET,

REFWDA A=

|18 | 28 [ 37 [48 | 58 | 68 [ 78 [8A | 98 |10A 115 [128

v ¥ ¥ ¥ Vv 9 ¥ ¢ Vv v v v
AR HE AR AR SR SR MR AR SR SR IR IR

OLEEAA-—JETHY, BROFBEOZLVELCEORBUCOVT TR RIET S
tOTRBYEEA.

OSEEHL. NESEATHCRIVWTEREHPRELET . HSHLH—EDRDIE
EEVRTLICOTEHVFEZA. FREFZIDNZVESEHUET,

@77 VFOBEFEHIIEBLET, BARE, AEYHFRIETNTUVSEOTRBUVEE A

9/98



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

[N AEEICHATHEESER]

OSEER.AREOHBEERED . RHEROHBEENSKIWDNETOT, FiEEFILDNSE.

FTOEWASS BEAERETHDET,
O
aﬂunma )

@Ak, BHRMEMBICRELC NG (BN SREORSVNEBLUFHEESORNG) #@8IAT
2IONSWENEOET. TOES. BRRREOBERHATNMANBEE~TTFETSLICEDET .
Tl . SESEOKER.BTFLEHBBMICEIS77 VFORERER T BOTRBOFE .

(BRIMMRICREL L REEEA THILONINE)

FhbNB AT

(MMENB SEEEWL ERLLRS) (MANErSERERH TELLES)
10,550H
METTTE %
P (=)
10,5008 .7 10,5008
EQE___ 100M %
*50R 10,450/ ™\, 10,400R =
+500M #5003 [FEGLT
(@) +450M (@) T 20A 1{%?3
(EHE) +B0M 10,300/
=== i Bl *420M
(E+D)
MR N E UEANE WA E HRA2 3 B AN E YN A
S FEE FEH] S
wnitil R wEOFRETR ML e R =5 8 wBOF &L =i e
E00/m 4508 S00B 4208

GEaEgmE. TEREREOEYSRISELUIEAPREC AN SORBRNSTIII SR MRNTES LI RENERTY.
FicEiE. SEAHICE IR SEHSRESELPbNET,

# R A—UTED, REOSRERCEEENETET IO TRSDEEAOTIRETEL.

QHEHEDIF AFOMABRICEOTIZ. HREO—MFEIZZEN. RENICETAO—SBILEUICESTS
SHEDES. J7 /FEABOERERICED. HicERSDEHEHAOE LD ED o BEBEHETT .

(FEEO—EHHTEO—SILRLICIESTIRE) (HEOBHTEO—BLELICHESTSRS)

MaEE |+ TELES(EN
o 5—‘ !g- f;:;\‘cﬁ':ﬁ?l;!ﬂm] e
g SRR 2
(= Fir
WSO e | znasrLET. REED Ak
A S Fihik B, ALRE A ik
(PR ) 8RS
% R E (= TEETRCS 0 = W
i @hiA | oaT. i R A

HiEoRE - BRTE A0 AFCBARRE LESESNSOARETT,

oL S ENARETESEDOSOSEETT. HESROREEDER . Tt (R E S ) DL
(HilHkE) HEILET.

GE) EERECHTSRRICOVTE. [4 FHRESRUEE (5) BRRLOERVJECSEETEL.

@
2006 3 31
2008 5 2 2016 8 10

10/98



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

©)
T 3
1
tl 1 Tl 3
)C 2)
l Tty 2 T 3
2
Tl
(
1
2

11/98



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2021 8
151 7,427 2,500

1959 12 12
1960 2 17
1960 4 1
1985 11 8
1995 5 31
1995 9 14
2007 9 30 29
352
2020 4 1
9 1 2,608,525 100.00
@

90

12/98



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@)

50

) 50
50

©

(d 5C ) 10C )
e

)

2 20 ®)

22 1 6

13/98



®

a B~ W N

10.

11.

12.

13.

14.

15.

16.

oS 01 A WN P

10.

2
1.
2 1 18
2 1 20
2 1 14
2 1 14
15.
8 12.
2 6.
6.
2 1 14
2 2 1
5.

14/98

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

10

11



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Oooooooooooooooooad

HM S 4 @m. =
e ||| 4 X © o
m&x 21O aml| 8| D2 mm
ER|| | B p|| B | [§ o
=50 XK [[&] [ ® a

TPUR
TR Vp—

.
(B HORTE, R(7)

i

1]

m s

. i '
' 7 B .
" : m :
" : “
" m i :
m R . :
i 1
; '
P MM m
| H8 . m
i 5 2 r
IR - m

C10

3

CI0O Chief Investment Officer

Deputy-CIO 0 5

C10

Deputy-CIO

C10

15/98



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

FD

40 50

FD

2021 8 31

4

@

®)

100 10

16/98



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 5

17/98



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

18/98



50

19/98

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10 100 20

10

@

20/98



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

50

50 50

100

)

®

10

@

21/98



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

HFEIC KD HEEEDA A—JE

# LB A—ETHD, H770 FOSARNERT SOTES0ERE A,

FHERAA-VETED, HIrvFOREIRERTROTUHEDEA,

22/98



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

)

®
37 6

4

23/98



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

-------------------------------------------------------------------------------------

] e !
L CERURIEESKC -WRUZIERSICHTS |
: MEBE=SUVT- BESH ORE BB o e :
| EHBROSSHE % .
: RO -REEBIEHEEAD DiTHO AR :
! = BT SWEENOWE !
E URIZRIAZLRH ‘;
i WU R T TSRS & ~HEUR TEESICMNTS :
i gi!ﬁl 2 9§EE BN EORE B !
b7
' mg@ o -HSEBHEAEEROD l
; BRATE ;
] - - :
i URIIRIAY BB !
| TBURIBEVEAURIOEE umm— | P i
: B2 EDERURIDEE g '
5 SRR WE BRUZoWEGORY | = i
: WS IERFEL R RGHEORLSOME HBLUABNERET :
; BrHONBEE. L | BB |
: BROWE !
i B RS :
[} i
E -EEEER i
i i

_____________________________________________________________________________________

24/98



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

BEZE1R

STROTSIIX, 7/ FERBNRREISAEERNICEBTESLSICIRLEEDTT,
BOY573EESEMICE T SEMBHE (FRFRICHTDEE 1 FMOMER) O - §X -
e IFP Y ESLUIRORENCEES SAICDVWTERLTVET . EREQISTRIFUF
DBESFMIZEIT S EMBEROHBERTLTVET,

7P YO EMRARL SRR

o LT Y BT PN (2016850 1 ~ 2021 880 )
0,000 | . A
e L,.,,._..——-..._.......aw"w’“"' 3 ~ 598 Eg? - mi
! 0
1000 | Loy .-."E.l ;
153
5,000 1 3% 105 1 11.4- =
I il 3 Loge [137ion2e . 0o, [75,
o e (ORI P || ﬂ - - - Rl * s
I 4.0
i R R | J s T 44—
|- — | e
! — R =F F |
| —— S T E [ =] . ::::.

-0
NiEH Falis ] Hnag b naay 20218 Ary ExE ZiE4 FREa ExEDE =IERM HAEDa

#EHAMIFAR. IrYRORARSERLTLSLOTRENER A,

#TPUFOEMBERR. S (B3N 2HEHICIr vEABRELEE 0 ELTHAL-BOTSY, BRO
BREHCRE IO THRLESMBS R 3RS BarEUET.

HIPUROEMRZRICHNT, BESEMBOT—SHNHTS ZLBARLTOL—LTRRLTLES,
DEMRERIC R T AT — I ELBS BT NE e
EEMRERNHTEELEMASSBEICE. WHTRZMC DL TOSRRUTUVET.,
A Y FuIATF/RCEVT. DL ELTIEECE. SERMICOVWTAYFT—7OEMERRTITELT

BRLET,

FREITLCINT
B = & RIS (TOPIX) (XA
EREE MSCID29A - 522 [k, [X—2)
WREE  MSCIT T = P ok A Y Fel AEERS A=)
BF0HH - MOMURA-BPIE#
SEREMN: FTSEEREN-Foo A BcB%x. BL-=-2)
MER: JPELTY ARNAS BB A 2 FeP A= IN=0200 - =0y FO0=-1Mk FA =227 EE~s=3)

EERC2NT

STOPHEWEFNE - SR, HHE. RS — 0ot S W SRS AL TR T VSO DT -
AT IABEUNSCI IV —T T« T—irok « A 0T 2200 MO IO RZELCHBRTY. BRENCETIENH.
IMAFRT T O — DR IRMEC Inc [SHMLET . REMECH Inc X, MENOMBEETT ISR RENITD
HIPEHLTVET, SNOMURA-BPIEME. HHERERNAHYaRT I EATRITC N ARHNEROTRS S0
EETEAESENT. —E0EMANBRCE SO THESNEEAR- 72Ut 7= 028 LICHBEINEY,
MOMURA-SP IR MR B L O —00Ea B nSa SN ICRRL TLEYT, B, Bl Fas.
T, TRASERETSLOTREL, Frr0SRMASCHLT—UNEERALES A SFTSEERER- 7221,
FTSE Fixed Income LLCICSUEBENTLSWS yF o2 ATY, BHNEFTSE Fuwed Income LLCOMARIETEY,
HEICMT ST~ TOMTNEFTAE Flved income LLCHHLTWET.BIPEILAY ANk« ot 0 Fodd— I7—
T T =l 0= =27 PPk, BRGETRVEAETRECE TSEELTWETY, LP Moganid E0
ety FHSEFRETIEOTEEUED A RENEHEERITRALTVEY. JP. MorgantSo BT & s BenREel
ST - 6 - @NTSCLRBERSNTLESA, Copyright 2016, LP, Morgan Chase & Co. All rights reserved,

€))
2.75 2.5

25/98



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

¢))

®
1.375 1.25

( )
@ )
500 0.70
500 1,000 0.75
1,000 0.80
0.05

4

26/98



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®)

20
15 5
2037 12 31 2.1
20.315 15 0.315 5
20 15
5 2037 12 31
2.1 20.315 15
0.315 5

27/98



20

15.315

2037 12 31
15

28/98

120
5
20
80
5
15
2.1
0.315

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

15



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2021 8 31

29/98



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ (2021 8 31 )
() ()
8,463,162,392 99.52
8,463,162,392 99.52
40,852,241 0.48
8,504,014,633 100.00
(D
(2
0) (2021 8 31 )
) ) (D)
1.9040 1.8992
1 4,456,172,279 99.52
8,484,552,069| 8,463,162,392
)

99.52%

99.52%
)
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() () X )X )
12
37,497,625,331 37,684,173,458 0.7035 0.7070
(2012 10
13
31,254,146,494 31,409,950,925 0.7021 0.7056
(2012 10
14
33,270,811,630 33,369,921,247 0.8392 0.8417
(2013 12
15
29,525,265,721 29,616,840,469 0.8060 0.8085
(2013 12
16
28,659,727,941 28,744,727,503 0.8429 0.8454
(2014 10
17
27,110,243,185 27,189,041,575 0.8601 0.8626
(2014 11
18
27,815,991,566 27,890,467,612 0.9337 0.9362
(2015 10
19
26,253,733,694 26,326,100,026 0.9070 0.9095
(2015 10
20
22,608,926,586 22,649,946,347 0.8268 0.8283
(2016 10
21
18,495,053,802 18,531,649,819 0.7581 0.7596
(2016 10
22
17,219,039,429 17,241,146,566 0.7789 0.7799
(2017 10
23
15,029,416,715 15,048,235,350 0.7986 0.7996
(2017 10
24
13,750,734,690 13,768,246,161 0.7852 0.7862
(2018 13
25
12,789,566,320 12,806,256,645 0.7663 0.7673
(2018 10
26
12,052,223,105 12,068,039,690 0.7620 0.7630
(2019 12
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(202179 8 13 ) 11,120,360,404 11,135,049,338 0.7571 0.7581
28
2020 2 10 ) 10,529,659,271 10,543,247,439 0.7749 0.7759
29
(2020 8 11 ) 10,241,033,224 10,247,411,769 0.8028 0.8033
2020 8 10,048,138,453 0.8003
9 9,463,394,804 0.7943
10 9,154,799,477 0.7789
11 9,192,776,343 0.7939
12 9,180,686,529 0.8025
2021 1 9,084,161,227 0.8036
30
2021 2 10 ) 8,969,633,565 8,975,232,895 0.8010 0.8015
2 8,867,166,875 0.7963
3 8,881,753,631 0.8080
4 8,819,620,988 0.8125
5 8,844,417,491 0.8240
6 8,680,393,082 0.8162
7 8,620,654,255 0.8188
31
Q21 8 10 ) 8,596,745,032 8,602,004,078 0.8173 0.8178
8 8,504,014,633 0.8146
()
12 0.0210
13 0.0210
14 0.0190
15 0.0150
16 0.0150
17 0.0150
18 0.0150
19 0.0150
20 0.0130
21 0.0090
22 0.0080
23 0.0060
24 0.0060

32/98




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

25 0.0060
26 0.0060
27 0.0060
28 0.0060
29 0.0055
30 0.0030
31 0.0030
)
12 0.4
13 2.8
14 22.2
15 2.2
16 6.4
17 3.8
18 10.3
19 1.3
20 7.4
21 7.2
22 3.8
23 3.3
24 0.9
25 1.6
26 0.2
27 0.1
28 3.1
29 4.3
30 0.1
31 2.4
(4)
12 22,135,786 24,731,114,258
13 70,567,004 8,854,480,217
14 43,805,949 4,915,510,861
15 29,973,529 3,043,921,207
16 131,831,276 2,761,905,598

33/98



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

17 95,638,783 2,576,107,542
18 233,646,121 1,962,583,470
19 410,860,965 1,254,746,734
20 69,743,174 1,669,768,573
21 24,118,720 2,973,281,207
22 19,529,364 2,309,737,155
23 3,622,228 3,292,124,189
24 1,170,608 1,308,334,557
25 1,107,874 822,253,798
26 1,164,838 874,905,115
27 1,008,244 1,128,659,007
28 989,468 1,101,755,321
29 1,177,082 832,255,253
30 811,665 1,559,240,476
31 809,343 681,378,688

@ (2021 8 31 )

() ()
18,974,304,934 92.95
4,966,189,420 24.33
266,934,094 1.31
372,592,873 1.83
559,860,484 2.74
2,552,328,543 12.50
1,167,024,699 5.72
1,689,562,526 8.28
4,833,851,059 23.68
2,565,961,236 12.57
979,051,745 4.80
979,051,745 4.80
461,007,815 2.26
20,414,364,494 100.00
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() ()
272,342,185 1.33
272,342,185 1.33
306,535,680 1.50
306,535,680 1.50
QY
2
3
@) (2021 8 31 )
()
) ) C7 7 )
United States 93.17 96.83| 0.875000
1 27,183,400 14.17
Treasury Note/Bond 2,783,681,307| 2,892,902,687|2030/11/15
AUSTRALIAN
128.84 135.62| 4.500000
2 |GOVERNMENT 19,000,000 10.12
1,962,850,499| 2,066,077,438|2033/04/21
BOND
United States 106.41 107.79] 2.250000
3 15,308,800 8.88
Treasury Note/Bond 1,790,281,339| 1,813,532,619|2027/08/15
SPANISH
109.74 110.38| 1.400000
4 |GOVERNMENT 9,136,000 6.41
1,300,358,655| 1,307,835,045]2028/04/30
BOND
SPANISH
111.13 111.00] 1.950000
5 |GOVERNMENT 8,660,000 6.11
1,248,140,606| 1,246,714,249]2026/04/30
BOND
FRENCH
159.08 161.74] 3.250000
6 |GOVERNMENT 4,750,400 4.88
980,114,517 996,477,586|2045/05/25
BOND
CANADIAN
91.22 94.02| 0.500000
7 |GOVERNMENT 11,046,000 4.43
878,227,816/ 905,140,030{2030/12/01
BOND
Poland  Government 110.34 109.12( 2.750000
8 25,000,000 3.80
Bond 784,423,611| 775,785,993|2028/04/25
CANADA HOUSING 105.15 105.37] 2.250000
9 7,830,000 3.52
TRUST 717,568,244 719,049,019|2025/12/15

35/98



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

105.86 105.87 1.500000
10 |United Kingdom Gilt 4,320,000 3.39
691,806,842 691,891,795|2026/07/22
118.59 116.77( 5.000000
11 |United Kingdom Gilt 3,545,900 3.07
636,124,331 626,351,336|2025/03/07
CANADIAN
102.66 103.18 1.500000
12 |GOVERNMENT 6,743,000 2.97
603,295,758 606,386,810| 2026/06/01
BOND
107.52 108.36 1.625000
13 |United Kingdom Gilt 3,200,000 2.57
520,480,134 524,555,953|2028/10/22
93.70 95.93| 0.250000
14 |United Kingdom Gilt 3,095,700 2.20
438,812,583| 449,269,422|2031/07/31
107.52 107.45( 1.000000
15|IRISH TREASURY 3,172,000 2.17
442,332,775| 442,053,039]2026/05/15
DANISH
110.37 109.68| 1.750000
16 |GOVERNMENT 20,200,000 1.89
388,827,311 386,393,001|2025/11/15
BOND
110.29 110.85( 1.100000
17 |IRISH TREASURY 2,387,600 1.68
341,510,607 343,266,310|2029/05/15
Belgium Government 169.26 172.13| 3.750000
18 1,500,000 1.64
Bond 329,277,722 334,868,658|2045/06/22
AUSTRALIAN
114.41 117.38 3.250000
19 |GOVERNMENT 2,900,000 1.34
266,030,745 272,950,600| 2029/04/21
BOND
NORWEGIAN
106.66 105.34 3.000000
20 |GOVERNMENT 20,000,000 1.31
270,294,178 266,934,094|2024/03/14
BOND
164.13 172.05( 4.250000
21 [United Kingdom Gilt 1,000,000 1.27
248,283,989 260,260,035|2046/12/07
CANADA HOUSING 106.34 105.98( 2.550000
22 2,815,000 1.27
TRUST 260,893,264 260,002,726|2025/03/15
AUSTRALIAN
122.49 122.68| 4.750000
23|GOVERNMENT 2,307,000 1.11
226,585,444 226,933,198|2027/04/21
BOND
Poland  Government 96.78 96.81| 1.250000
24 8,000,000 1.08
Bond 220,178,906 220,247,154]|2030/10/25
SWEDISH
105.80 105.90( 1.000000
25|GOVERNMENT 14,230,000 0.94
191,815,909 192,000,825 2026/11/12
BOND

36/98



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

SWEDISH
104.68 104.00] 1.500000
26 |GOVERNMENT 13,630,000 0.88
181,776,315| 180,592,048/ 2023/11/13
BOND
CANADIAN
131.78 136.19] 3.500000
27 |GOVERNMENT 1,500,000 0.87
172,279,863| 178,035,684 2045/12/01
BOND
DANISH
178.46 180.84| 4.500000
28 |GOVERNMENT 5,500,000 0.85
171,178,832 173,467,483|2039/11/15
BOND
Poland  Government 99.94 100.21| 0.750000
29 6,000,000 0.84
Bond 170,529,171| 170,991,550 2025/04/25
GERMAN
158.58 164.76] 2.500000
30 |GOVERNMENT 695,000 0.73
142,938,974| 148,513,796 2046/08/15
BOND
)
92.95%
4.80%
97.74%
)
( )
/
/ 2021 9
1,784,291 142,076,000 143,046,633 0.70%
/ 2021 9
1,176,912 129,160,000 129,295,552 0.63%
/
1,200,000 33,973,200 34,123,680 0.17%
2021 9
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/ 2021 9
2,100,000 271,236,000 272,412,000 1.33%

D
2
Q)
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€Y)

2021 2 10 2021 8 10
58,692,055 55,484,908
8,926,480,685 8,555,785,228
17,957,967 7,360,050
9,003,130,707 8,618,630,186
9,003,130,707 8,618,630,186
5,599,330 5,259,046
17,591,556 6,854,425
396,728 376,460
9,521,581 9,035,187
387,947 360,036
33,497,142 21,885,154
33,497,142 21,885,154
11,198,661,635 10,518,092,290
2,229,028,070 1,921,347,258
33,513,616 50,732,924
8,969,633,565 8,596,745,032
8,969,633,565 8,596,745,032
9,003,130,707 8,618,630,186
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2020 8 12 2021 2 11
2021 2 10 2021 8 10
29

76,176,939 272,578,190
76,176,968 272,578,190
8,157 5,756
2,586,845 2,400,829
62,085,142 57,620,940
388,211 360,064
65,068,355 60,387,589
11,108,613 212,190,601
11,108,613 212,190,601
11,108,613 212,190,601
596,224 493,013
2,516,057,222 2,229,028,070
311,532,344 127,482,256
311,532,344 127,482,256
165,261 152,540
165,261 152,540
34,850,320 32,332,518
2,229,028,070 1,921,347,258
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®
2021 2 11
2021 8 10
2021 2 10 2021 8 10
1. 1 12,757,090,446 11,198,661,635
811,665 809,343
1,559,240,476 681,378,688
2. 11,198,661,635 10,518,092,290
3. 2
2,229,028,070 1,921,347,258
2020 8 12 2021 2 11

2021 2 10 2021 8 10
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2020 8 12 2020
9 10
4,539,246
0
80,489,599
27,874,919
112,903,764
1 93.97
6,007,258 1
5
2020 9 11 2020
10 12
4,751,093
0
79,379,278
26,042,233
110,172,604
1 92.98
5,924,365 1

50/98

2021 2 11
3 10

10,426,366

74,202,395
33,145,225
117,773
1 106.34
5,537,846

2021 3 11
4 12

12,619,413

73,365,671
37,604,170
123,589
1 112.86
5,475,363

2021

,986

1

2021

,254

1




2020 10 13 2020
11 10
4,144,941
0
78,479,917
24,586,807
107,211,665
1 91.52
5,857,214 1
5
2020 11 11 2020
12 10
13,258,250
0
77,069,694
22,463,152
112,791,096
1 98.05
5,751,941 1
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2021 4 13 2021
5 10

11,264,444

72,675,970
44,326,651
128,267,065
1 118.24
5,423,843

2021 5 11
6 10

2021

12,430,061

71,769,665
49,540,307
133,740,033
1 12485
5,356,143

1

1




2020 12 11
1 12

2021

12,082,289

76,511,031
29,751,705
118,345,025
1 103.63
5,710,212 1

2021 1 13
2 10

2021

3,691,033

75,025,774
35,421,913
114,138,720
1 101.92
5,599,330 1
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2021 6 11 2021
7 12

3,142,404

70,753,864
55,811,668
129,707,936
1 122.82
5,280,277

2021 7 13
8 10

2021

2,534,635

70,470,102
53,457,335
126,462,072
1 120.23
5,259,046

1

1
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2021 2 11
2021 8 10
2 4
2021 8 10
@
@)
2021 2 10 2021 8 10
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8,704,033 11,683,291
8,704,033 11,683,291
2021 2 10 2021 8 10
2021 2 11
2021 8 10
1
2021 2 10 2021 8 10
1 0.8010 0.8173
1 (8,010 ) (8,173 )
®
€H)
@

4,493,584,679 8,555,785,228

8,555,785,228

8,555,785,228
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2021 2 10 2021 8 10
20,859,261 708,690,422
13,069,743 7,670,189

19,776,387,638 19,039,125,793
942,108,600 984,530,229
324,939 1,673,444
83,083,340
175,149,330 112,862,950
2,140,842 1,169,081
37,663
125,122,598 129,541,081
21,138,283,954 20,985,263, 189
21,138,283,954 20,985,263, 189
1,136,580
389,908,432
96,030,322 21,052,050
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97,166,902

410,960,482

97,166,902

410,960,482

11,398,310,800

10,805,587,418

9,642,806,252

9,768,715,289

21,041,117,052

20,574,302,707

21,041,117,052

20,574,302,707

21,138,283,954

20,985,263,189

2021 2 11
2021 8 10
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12 133 60
61
2021 2 10 2021 8 10

2020 8 12 2021 2 11

12,490,277,310 11,398,310,800

144,120,686 107,308,865

1,236,087,196 700,032,247

FOFs 1,337,986,581 1,304,541,251
699,729,141 660,339,349

38,578,190 40,693,327

135,315,951 128,882,856

235,222,379 230,981,140

350,515,588 339,565,147

178,098,091 171,419,668

829,072,444 807,751,885

98,516,846 100,645,804

4,835,580,003 4,493,584,679
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51,889,173 46,119,653
188,969,553 177,218,388
700,529,269 713,302,933

15,858,903
182,435,582 172,367,941
768,214,057 728,473,281

20,280,032 17,432,742
552,141,725 523,579,564
179,377,292 148,687,810

11,398,310,800 10,805,587,418
11,398,310,800 10,805,587,418

2021 2 11
2021 8 10
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2021 8 10
@
@)
©)

2021 2 10 2021 8 10

386,136,068 320,811,539

9,396,691 892,222

395,532,759 319,919,317

2020 10
13 2021 2 10 2021 4 13 2021 8 10
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2021 2 10 2021 8 10

212,773,441 213,624,831 851,390 329,950,800 328,812,230 | 1,138,570
126,710,251 127,846,831 1,136,580
82,652,890 82,370,000 282,890
3,410,300 3,408,000 2,300

57,118,800 56,756,600 362,200

272,832,000 272,055,630 776,370

126,710,251 126,750,000 39,749 272,832,000 273,366,874 534,874

129,920,000 130,377,952 457,952

142,912,000 142,988,922 76,922
126,710,251 126,750,000 39,749

339,483,692 340,374,831 811,641 602,782,800 602,179,104 | 1,673,444

€Y)
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1
2021 2 10 2021 8 10
1.8460 1.9040
1 (18,460 ) (19,040 )
€H)
@

2.25% United States Treasury

Note/Bond 20270815

15,308,800.000

16,481,454.080

1.125% United States Treasury
Note/Bond 20400815

1,300,000.000

1,146,379.000

0.875% United States Treasury
Note/Bond 20301115

27,183,400.000

26,198,817.240

43,826,650.320
(4,836,709,130)

1.5% United Kingdom Gilt
20260722

4,320,000.000

4,580,625.600

1.625% United Kingdom Gilt
20281022

3,200,000.000

3,472,096.000

0.25% United Kingdom Gilt
20310731

3,095,700.000

2,972,181.570

5% United Kingdom Gilt
20250307

3,545,900.000

4,152,922.620
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4.25% United Kingdom Gilt
20461207

1,000,000.000

1,739,300.000

16,917,125.790
(2,585,782,676)

4.75% AUSTRALIAN GOVERNMENT
BOND 20270421

2,307,000.000

2,827,943.670

3.25% AUSTRALIAN GOVERNMENT
BOND 20290421

2,900,000.000

3,395,262.000

4.5% AUSTRALIAN GOVERNMENT
BOND 20330421

19,000,000.000

25,692,180.000

31,915,385.670
(2,582,912,162)

3.5% CANADIAN GOVERNMENT BOND
20451201

1,500,000.000

2,027,865.000

1.5% CANADIAN GOVERNMENT BOND
20260601

6,743,000.000

6,938,142.420

0.5% CANADIAN GOVERNMENT BOND
20301201

11,046,000.000

10,328,341.380

19,294, 348.800
(1,693,464,994)

1.5% SWEDISH GOVERNMENT BOND
20231113

13,630,000.000

14,191,556.000

1% SWEDISH GOVERNMENT BOND
20261112

14,230,000.000

15,123,074.800

29,314,630.800
(371,709,519)

4.5% DANISH GOVERNMENT BOND
20391115

5,500,000.000

10,004,940.000

1.75% DANISH GOVERNMENT BOND
20251115

20,200,000.000

22,215,758.000

62/98



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

32,220,698.000
(561,284,558)

3% NORWEGIAN GOVERNMENT BOND
20240314

20,000,000.000

21,141,400.000

21,141,400.000
(260,884,876)

0.75% Poland Government Bond

20250425

6,000,000.000

5,991,720.000

1.25% Poland Government Bond

20301025

8,000,000.000

7,723,440.000

2.75% Poland Government Bond

20280425

25,000,000.000

27,243,750.000

40,958,910.000
(1,162,348,332)

2.5% GERMAN GOVERNMENT BOND
20460815

695,000.000

1,154,700.800

3.25% FRENCH GOVERNMENT BOND
20450525

4,750,400.000

7,761,868.570

3.75% Belgium Government Bond

20450622

1,500,000.000

2,607,450.000

1% IRISH TREASURY 20260515

3,172,000.000

3,414,435.960

1.1% IRISH TREASURY 20290515

2,387,600.000

2,653,530.880

1.95% SPANISH GOVERNMENT BOND
20260430

8,660,000.000

9,640,312.000

1.4% SPANISH GOVERNMENT BOND
20280430

9,136,000.000

10,114,556.960

SPANISH GOVERNMENT BOND
20260131

1,110,000.000

1,130,945.700

38,477,800.870
(4,984,029,546)

19,039,125,793
[19,039,125,793]
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2.55% CANADA HOUSING TRUST
2,815,000.000 2,981,253.900
20250315

2.25% CANADA HOUSING TRUST
7,830,000.000 8,235,907.200
20251215

11,217,161.100

(984,530,229)

984,530,229

[984,530,229]

20,023,656,022

[20,023,656,022]
3 100% 24 2%
5 100% 12.9%
3 100% 12.9%

3

) 100% 13.4%
2 100% 1.9%
2 100% 2.8%
1 100% 1.3%
3 100% 5.8%
8 100% 24._.8%
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2021 8 31
8,523,745,410
19,730,777
8,504,014,633
10,439,107,281
0.8146

2021 8 31

20,442,403,177
28,038,683
20,414,364,494
10,749,171,127
1.8992
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