EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2022 4 15
38 ( 2021 7 16 2022 1 17 )

03-6447-6147

1/110



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

B RIIAT - x MET SR
wgns | OISR | e ee)
#oo

=R
B8 AU & o=
® 5 FEEnE
i R # i
o ( )
EEEe

2/110



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

RERREE | EHEE (1E i i f R B

H F£18 [R5k

- (& LH=E)

ik 4 F 2O

o[ B B

F 40O

1% #% kI Fril=272F (&Y
- F 50 [ )|
Ptk (A (B

&

T mithiEs F 120 [FIF
a2 -zie FEH (B A

[ 1 FEFZT
B%
THERE o & # L R S o B e B
T Mith Fr A
T Mt E [ o [FzuA
(iEmEEEiEs O
EEE (EE 2 chik B
iE =i, Em (RED
i B R &5
#9100 T -y
EEES
[ 1
i EAiaEEE
EEATEER
12
12

https://www_toushin.or.jp/

3/110



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooaod

1 ttREEROY IV EERDICHEEE

2 FENIGERR. T—IVRI By I FEYNTRIXY N
I-E="DTEVET

#I-IFT Y92 2Ty IR LA MORERSETY .

3 EEI. EASREFESITEEHEILET

#HEEMAINEAEA N E SV TERSHIFRELETIERSHOHMRIC L) FELH0E
TETIREPHARETUDLVERELBVET,

HFHRMEELURENELECEY, LROLIGERBYF TELVREFBYET,

@7 /FDitiHb
YOFVRR. SEEEENCEET S F /AT P AT,

|
R WA ERES
I lgl* RE—TPE — ‘E‘,-:rrw — !!'l.w
ﬁ .*—“p oo S vy Y LAREE
. I E®m-GS R B  rpgviocrmcan | B PeaTROCAIRE-| W
Loy b o - i
| e i - . AEND
A= EM TP b TR0 LAMEE
! L= Cieey -
am——
WEEEEsR

- IR F. BN ES. 7Yl A— - SLURES RER LUAORNEES~ONER R GELE A,
- HHREE~ONSHERRTELERA.

W B it
- FRARC. JEEEE. SRt RETLIH0LL. BRELT. EELEHETERANCITESCLBHELET.
EHROSESOZLVGIUIOERICOLTEETSSOTRESDE A

4/110



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

HREEROERREOEVW/TYVE
(EfRPEFARRER) ZR0CHRIREZTEVET

@ TR WA, HRAEEOV T BT,

@ A MBOTFORMAEAA-BRSL I8N, SR IBAFORNRBEARICSWLT
A—tEHE=LLEELEFT .

@ ENDIERNCWUVENEFHE T IO BENYIETELER A,

RENREEIENOTEN *TDmOnEe R DM AR
EE. A’Ji =t T,

3 J"Mr—.’b

(202261 AERA])

| SRENSE HE-RESSANBOET.

(VUi
VI AL, SRR RN T T

SESOENTT.
FELRRORECHRES, PUFHMRETTADERERBGRT TOIRARFAENET.
(WU sovergign / [EI=HEE TS5, BRD)

OEEFHITONT

FT T_?Emﬁﬁﬁ«r T AR BE. AVIELAX—X)EEEEHE LU TERETEZL
&F9.

FTSEEFER 77 (B<ExE)ii FTSE Fixed Income LLCICEEE LN, BB HEFTEEOERO&ESHES
ETENENEEETINERELARS S T AT . SO T 7AM7T =53 MEREOAsHMELTHY.FTSE
Fixed Income LLCE. 4B F - sNERESLUERBEFREYT A7 —dNER BRI EECOMoR EE
AV H A, CO TP I8 TSRS T S0 B PO — I 0EFILFTSE Fixed Income LLCICIBELET,

[S=mEnDERRET]

(20221 BERA)

& 057 F—Yi3RZ000Ta0 BROBERRSENEYT SOOTREDEL A,
# e S 70ERRERET AL TERLTLSSSFEDETOT. T NEALTRRT MRS LS LB0EY.

5/110



EDINETOOOO
O00OO00000000000000(E12430)
OooOooooOooooooooooood

RENEERIZ. J=ILRT /99O R P EYMTRIAI P
I-E-DTRVWET

j_".-']';?:}' t '_'J":j I'TE‘_'.-”'"?-:F-E-;.J‘ ECONWT (202141 2BFRE)

(@) ‘il 19884

OEmEs 203B%

O MERENE 22220651
(254 . 7. 1 KL
=] 15.1 65 C TN

O SRk, tRECcs S ADFRES

BLULHES SRLGES. BT R
SHESURNEALSEREICED.

BAFE
HETF L ERALCRENEERETELET.

.

RELHhI N D
WHERELET.

10,000} <= === == e

1 |

[ﬂnmua:r—m#z-mz-m:rw:tm ]
AEAEBONE

(L
(1988 | PRAE-202 12 | 28F)
25.000 .
2122
B = m e S s S S S S
[Ty | e T e e B e L

G

1088 1091 1994 1807 2000 2003 2008 2009 2012 2015 ams 3121 =
=2 e o 1 el e e B £ ) R A

Idman | Asset
achs Management

Od=ER- a3, |BESEONELIE, | S0FEORL
BEEN OXBEODERSIL—TTT.

OFMTHL - 21—3— &N, BN3I0sELLE. BO0#=IC
BARADH RERLTLET.

O Y L Pk iU, - e,
OEEERETY.

3 FRIELT. SARELLRESRETEICLEHELET

@ EAEMBORNBNSGHEEFRRELT, BASKETHICLEZHELET.
¢ 5A 1 5B(HRHOBS3EER0) EARBLLET,

(HEEEDL A—J]

mm#mmmu&mm 7

1A 2B 3B 4A BA
MnARAR
WY
yvy Yy yYyy

2

~J
il

3
49 2
4D 8

-

<03

<4853 3

1

4
<53 3

BRI B DI BBB

#NEEMENE T ELHICEDVTERESHDRELET O EFETOIEIC
FOSGEEMIEDIBS PAEKETEHOELBSHHDFET.

# FHEA A—JTHD, BROJESOTLVS LU TOSHICOWNTTRE, Rl

T2OOTEHOFEA.

6/110



EDINETOOOO
O00OO00000000000000(E12430)
OooOooooOoooooooooboood

N K e ICRTHEEEIR

eHkcER. ITZONELERED, ERERONRAENISZILONFTOT, SESDTILONDL,
TOREHEYY. BRHEREI THDET .

HERERTHESSEHLOND A AL
) @

egkcER. HRNEMPICRELC R (EREFROESSIRBIUNBRESTTNLS) EE8AT
ZLONIWELEBOET . ZORS . SHANDOBREHH I MANBLESTTFRTSILIC
BOFET. FL. FESOKER. GFLEHEEMICED 577/ FONRFEERT BOTREHE A,

HANEDCRE L EEEI TELDLONSES

AN SEEFRS ERLCES RN SEEHMOTELCES
0,550R
05008 WEEE 'rm 10,5008
| 10,4501 1
| _ "
L=l
*80A  a,300m
i i o the i P |

[E]ﬂEMlﬂ DERSHREDELSSHLSIUOERBEEEOFELREFETERETSUICOHEMRE D S5,
TO. AEER. HELHICETE, S ENRBErSEONET.
fd -1 X— .-TESD EROSESOEILSLUSIESUICESENC DUV THRE. SETS80TEBEDF .

mﬂmﬂﬂﬁjm HESO—BHEIZLEH, RENICITHFO—BLREUIGES TI88
HEOET. /R EOERRRICED. HESILDEREROE_ YD EH o BSHEETT .

SRE0BITAD-—BLELCHELTINS

#TFELES(BHIE
#)EEHNICLED

— ZDEMED A
G
W E8 DRILET,
SER) m e M
ranease’ BOEEOET,

 SASES : BT RRED TV EOMAEH) £ LEIBSHSOSEETT .
FUES - BHTEETESES DSOS TT. HERORRE OB TER.
) R A DRI L de

2003 3 28

7/110



EDINETOO OO
0000000000000000(E12430)
0000000000000000000
2017 4 14

[ I F

| B& - Gs #FIY, - D F (EARKED [T

| Ftaet H2 | b -

. G = s g
HE 7tz w3237 A O FHEASTT {23130 | BFHISSERITHR ST
£ 5 . e ot
- {55681 B OEREE - {SEERY B IR - R
- HisREE LihEAHSHEOES X - {FEEEtEMHE ¥
#1
FEEDEMHRL M
e S35
=
- BEORELE RS
- B, IREoE &S L oHEER S DEREL
- HisR#E S LHEAESHEOIET A
[ EE (R
1
2
R U 2R HELAAS | 2R A
i = el el TH—J7LE sl m@:ﬁaﬂmm
!:E Fa‘-}& -_ - .'ﬂ_ﬁ*l # ‘__I..:PE]FE ‘_ . :._1‘ 1=
i e s e e F—RET e R SR
= HM-GS b= ?t';-k-f?ii}'—;:zbﬂ;tm: RE 7Pedvaios-Iid- R
8 YAV IPE
K- 1= 5]
e om | TR—A-T 2
II:JE- IEEE T ?1:;3?.&-
e ¢ |=+!?1;r-ur-r§.§ £ oA I® B
= nitn
2022 1
17,363
1959

8/110



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad
1999

192,211,000 97.562

66 117
118 120

14

14

9/110



EDINETOOOO
O00OO00000000000000(E12430)
Ooodooodooodoooonond

10/110



EDINETOOOO
O00OO00000000000000(E12430)
Ooooooodooodnoooononod

FTSE

10

20

11/110



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooodooodooodonooodd

| sEmwmmoN-7 |

75 47 A Bl U [ R—F 74U 730A EHRE
TRILA U= F SURDEE
[ assva” || csamL—zra” || wwns |

T BREEET L- TE Y - T REEOF- ALEMET,

2021 12
| |
stEREHEE JIL—F
DT EEORT
| [ R—F 73 ) AW J
| Y2 OAHEDE=-H—
1) 2 O 'EPPsErY
2021 12
FTSE FTSE Fixed Income LLC

FTSE Fixed Income LLC

FTSE Fixed Income LLC

12/110



EDINETOOOO
O00OO00000000000000(E12430)
Ooodooodooodoooononao

13/110



EDINETOO O]
DO00000000000000(EL2430)
Do00000000000000000
SELRH B SERFNIEE Foly T,

F—7 AR AYE A7 1% (CIO)

] F—7 AxL—F 1T A7 18— (COOT) |

|
Zon&Ion =t | wseEm | (2= )| 5o sapEt || -tz ERLRE
SRR RIRFY 290 9 wrpgpq | | e || e || wmme || e

| b L—er AT 257 |
SFEL S OEHEN CEIT SPEFRERS LA BE FEE S SR LA AL FonEY T,

_>[ Wb &L ],

N wiEmsstons !
i i
| EREAS Bt miEFRiEL. mRREL
! | ( BEEHOEE O BLorEe s nE AR EATL | - \\I
| 7. ; (5BEHK)
: ¥ ! SEFFEA GHPAERISR T
| AR5 REERS OREISE T, B | BHBRESD ) Z 2Lt OS] P
| ¢ EEBHDEE O B ELS RIS ITED B OITES A OIS H
' BierERASERTLET, | LABIREIERAE DB ste
bl e i e e e b kb f ik
- = L 2
) RS ||/ wzowe av750
| BP0 BT DHAE S || T REBIBER
| Fr U FvTE— e — FhEhDERATISET. ! (605 2 )
O i b7 Uz g )| TrbirlUAERsRELEE, SEFTAIRRET B 2,
l : =520, wEME R0 0eie
: RAINEEAS ! BLUEZDAT $55
! o P ST
| b | {254 o TSI T || EREEnEFl i
I il SIEFL D3 1 EH, 3 || ESRROERIET RS
] I EORE | A i)
| A4 1 =
: kL~ 1 2247350 SRS OREOLLE |
i i EEHIT ) REMTOIOEZAIRIEE:E !
\ HITLIT, o,
4
U AT S URADEHEAS
SERRICU GER 7 - 7 | | ERURD RN ATEE )
I AMEFE: SR L DR | R T IR R LT )
e || e Y

FEERHICL DT 7 FOBEEA Rt B0 C) ICHT SEIZHE

M=t 1oL Tl B2 DifiE s s, AmOiERSIRSU ST - TEYE T, I | HETE L FrEnF
SETREISES C oL TREETL o THN. FREIEERDIE | CREEL T 2E DRSS T I DR IR o TRE A

14/110



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

SEEFRENLTOESG, P4 Fa—vY— - Fa—F r—

ESG B, = {56 V272 —v V-l BEEESEHICY - Tkl
IHEETH D0, mREICEET S, kS, SEhlt. SRR R=ICTITA

IEELTWET,

(ZF 20— Firsy JREMECETEEAZIL. SEFRSOINEEHEFRELEFLH DD

AN —THBRENTHWED)

W=

i - RaE

s i - e

2FaD—Fyyd

Es Go0O—-1

REAMECREERRS “AFF VN LP-ATeT A
e R & EE-us
AFaD—Fiwd SR
LR METIEEAS (O—1i
2022 1
66
117 118
120

15/110




EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

10

100 10 100 20

16/110



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

17/110



BB = BENE 4
A PEE T AT AR

i A
nE

w

| EmUzZRE

Ta—F)
ek T e

T
RENWSGE

2022 1

18/110

EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

(BEFH)
ST7/FERORENEREI SALOREROLE
1':36]' (201 7E2R~-20228 1 H)
< FEE
BO PmRcE
PE s
B0 ——— - T ————

wOffesssnsspinsnssnnsinassans R

m%?ﬂ-‘r—' HEfi R4 FIDa OrER RiEF FRER

(U277 /FLMORBRNGAES SADOTORTEER.
FUBAXRERBLUR|BEE(%))

4774 B8 [2AN6 | FRES | C1EE|TADE FRIE|
wom| %] 10e%] 170%] 137%] 01%] 35%] 40%
Mol | 55%[ 42 1%| 55| 627% S4%| 114%| 193%
Bl o1%[-160%]-124%]-19.4%] -40%] 5an] 04w

8 FERYSDr REHRNURESSAEERNICHET2S
SICERLEBROTY.

EETORESSADUTFFOEAESLIEDE LA,

& FiER201 7E2ANS2022F 1 AOSEMOEAEIC
BT SER | DR F DB/ -FEE, L7 SEAU
OB RE S AT OV TERLICEOTY. 577K
ORE=XD, SHES (H5IN ERERLCBOELTHRLL
R FOHOTEHED, RNOEMERICE ILTHELCEMN
mERLINTSRETBOET.

<EREISADEN>

E A - WO A TR (TOPIX, BE2A)

Sl —-MSCHKOKUSAL T o2 (LA ~—2)

RS - MSCIT T2 T oo 27 2 (P45,
=2

EAEH --NOMURA-BPIER

FRER--FTSEHREMS Fur A (M<BE, GN—2)

FRER —JPEILHAGBIEMYO—IUL-FIT—2271F
(AL, A=2)

ﬁ,ﬁ@?m;amammﬂﬁmamﬁﬁﬂzutmnlut

HoE7.

o)
TOPIX
JPX JPX
MSC1-KOKUSAI
MSCI Inc.
MSCI
MSCI Inc.

NOMURA-BPI

S777 FOFRRERB LU HE SRR RERERORE

(P THH~ %18 (96
(201 74285~2022815) (%)

12500
— i R e
10,000 HH = FErlE SRR ) e - B
i S e
] — 40
2500 20
o “r_-ll;.....___l,uauumu‘luuau.m o
i i A M e i ) O
—40

2017828 2018425 2010E3R  OOOECH  2RINZH
HREGENEEREEEE (RSN ERE0 FOS00

FIEERSHENAEG. 201 7E2Ax0BMORETES
ELTHEBELTLET.

BUTF/EOAES I ARNERS LU SR ER(EHE
ICESIFHMLE | SEMORE ) . 5 Ko (83 T E AR A LI
SOELTHRULCER FDE0TED. ERORMERS ST
m&mn!c: SUTHRELICFNEER SN H8s

MSCI Inc.

MSCI Inc.

19/110



FTSE

LLC

JP

FTSE Fixed Income LLC

GBI-EM
J.P. Morgan Securities LLC

FTSE Fixed Income LLC

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

FTSE Fixed Income

J.P. Morgan Securities LLC

1.65 1.5
0.44 0.4
0.935 0.85
1.375 1.25
0.4
0.935
1.375 1.25

0.44

0.85

20/110



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodooodnooodd

200 0.29 0.03

200 1,000 0.31 0.03
0.40

1,000 3,000 0.33 0.02

3,000 0.34 0.02

20.315 15.315

21/110



NISA
NISA

15.315

22/110

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

20.315 15.315

20.315 15.315



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

<TELEICEAT &4 X — VB>

) DIEE 5
FiN } r EE-'%J(:E?R}
1
8 E@ = [ IO |
0] FLS
2 2 ||zt
{8 5 2 || 52 SR
Bl & i E Bhet OERITA FEEHL
7LD = &
3 ey
Oy . 1) Migs
R | BB I (D
S 2T [ ES (R E S | IR
-EIT AN
=, (o) 1
£
fg'%% < i S v )
T fi i SaEDERITAE
S &
ity
"
2022 4 15
2022 1 31

3,589,444,618 98.41

7,311,331 0.20

— 50,597,307 1.39
3,647,353,256 100.00

()

23/110



EDINETOOOO

00000000000 DO00OmD((EL2430)
ooooodooodooodnoodd

5,798,779,674 0.6163] 3,573,787,913] 0.619 3,589,444,618(98.41
7,197,609 1.0158 7,311,331 1.0158} 7,311,331 0.20
)

98.41

0.20

98.61

)

19 (2012 17 ) 13,200, 13,280 0.6592 0.6632
20 (2013 15 ) 14,086 14,162 0.7441 0.7481
21 (2013 16 ) 11,777 11,839 0.7616 0.7656
22 (2014 15 ) 11,233 11,290 0.7880 0.7920
23 (2014 15 ) 10,175 10,228 0.7686 0.7726
24 (2015 15 ) 10,118 10,167 0.8400 0.8440
25 (2015 15 ) 9,236 9,282 0.7982 0.8022
26 (2016 15 ) 8,251 8,295 0.7547, 0.7587
27 (2016 15 ) 7,195 7,238 0.6792 0.6832
28 (2017 16 ) 6,714 6,755 0.6525 0.6565]
29 (2017 18 ) 5,893 5,931 0.6195 0.6235
30 (2018 15 ) 5,555 5,591 0.6070; 0.6110;
31 (2018 17 ) 5,077 5,112 0.5777, 0.5817
32 (2019 15 ) 4,537 4,571 0.5295 0.5335
33 (2019 16 ) 4,440, 4,474 0.5261] 0.5301
34 (2020 15 ) 4,208 4,224 0.5132 0.5152
35 (2020 15 ) 4,121 4,137 0.5161 0.5181
36 (2021 15 ) 3,935 3,951 0.5007, 0.5027
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37 (2021 7 15 ) 3,815 3,830 0.4996 0.5016
38 (2022 1 17 ) 3,635 3,643 0.4870; 0.4880;
2021 1 3,938 — 0.5024 —
2 3,841 — 0.4939 —]
3 3,879 — 0.5018 —
4 3,851 — 0.5005 —
5 3,860, — 0.5024 —
6 3,826 — 0.5007] —
7 3,839 — 0.5029 —
8 3,824 — 0.5026 —
9 3,762 — 0.4956 —
10 3,801 — 0.5023 —
11 3,745 — 0.4969 —
12 3,716 — 0.4948 —
2022 1 3,647 — 0.4891 —

)
19 2012 1 17 2012 7 17 0.0240
20 2012 7 18 2013 1 15 0.0240
21 2013 1 16 2013 7 16 0.0240
22 2013 7 17 2014 1 15 0.0240
23 2014 1 16 2014 7 15 0.0240
24 2014 7 16 2015 1 15 0.0240
25 2015 1 16 2015 7 15 0.0240
26 2015 7 16 2016 1 15 0.0240
27 2016 1 16 2016 7 15 0.0240
28 2016 7 16 2017 1 16 0.0240
29 2017 1 17 2017 7 18 0.0240
30 2017 7 19 2018 1 15 0.0240
31 2018 1 16 2018 7 17 0.0240
32 2018 7 18 2019 1 15 0.0240
33 2019 1 16 2019 7 16 0.0240
34 2019 7 17 2020 1 15 0.0220
35 2020 1 16 2020 7 15 0.0120
36 2020 7 16 2021 1 15 0.0120
37 2021 1 16 2021 7 15 0.0120
38 2021 7 16 2022 1 17 0.0090
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19 2012 1 17 2012 7 17 5.81
20 2012 7 18 2013 1 15 16.52
21 2013 1 16 2013 7 16 5.58
22 2013 7 17 2014 1 15 6.62
23 2014 1 16 2014 7 15 0.58
24 2014 7 16 2015 1 15 1241
25 2015 1 16 2015 7 15 2.12
26 2015 7 16 2016 1 15 2.44
27 2016 1 16 2016 7 15 6.82
28 2016 7 16 2017 1 16 0.40
29 2017 1 17 2017 7 18 1.38
30 2017 7 19 2018 1 15 1.86
31 2018 1 16 2018 7 17 0.87
32 2018 7 18 2019 1 15 4.19
33 2019 1 16 2019 7 16 3.89
34 2019 7 17 2020 1 15 1.73
35 2020 1 16 2020 7 15 2.90
36 2020 7 16 2021 1 15 0.66
37 2021 1 16 2021 7 15 2.18
38 2021 7 16 2022 1 17 0.72
100
19 2012 1 17 2012 7 17 360,422,795 1,873,445,155
20 2012 7 18 2013 1 15 302,245,955 1,397,304,873
21 2013 1 16 2013 7 16 239,282,028 3,706,810,931
22 2013 7 17 2014 1 15 243,532,984 1,451,699,307
23 2014 1 16 2014 7 15 200,050,114 1,216,437,713
24 2014 7 16 2015 1 15 180,187,954 1,372,299,524
25 2015 1 16 2015 7 15 169,673,775 644,807,201
26 2015 7 16 2016 1 15 161,174,575 798,682,823
27 2016 1 16 2016 7 15 199,158,212 539,275,042
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28 2016 16 2017 16 215,627,040 520,328,521
29 2017 17 2017 18 206,398,641 983,330,571
30 2017 19 2018 15 205,767,016 566,796,485
31 2018 16 2018 17 220,943,609 582,208,190,
32 2018 18 2019 15 219,179,034 439,205,089
33 2019 16 2019 16 240,357,985 370,365,007
34 2019 17 2020 15 233,664,579 472,846,743
35 2020 16 2020 15 118,012,346 333,582,924
36 2020 16 2021 15 120,872,129 247,026,855
37 2021 16 2021 15 118,249,097 341,235,458
38 2021 16 2022 17 101,404,929 272,395,538
(€))
2022 1 31
3,872,785,608 100.04
( ) 1,714,794 0.04
) 3,871,070,814 100.00
@)
2022 1 31
D) () ) ) )
1 2,041,208,880 1.8943 3,866,661,982|1.8973 3,872,785,608( 100.04
2022 1 31
100.04
100.04
2022 1 31
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2022 1 31

@
2022 1 31

1,652,031,337 42 .66
1,561,299,184 40.31
257,845,937 6.66
3,471,176,458 89.63
( ) 401,627,432 10.37
( 3,872,803,890 100.00

2

2022 1 31
)
) ) ) () ()
1 US TREASURY N/B 4.5% 3,612,000 15,523.07 560,693,378| 15,393.20| 556,002,474 4.5 2036/2/15| 14.36
2 US TREASURY N/B 6.25% 3,545,000( 15,689.01 556,175,671| 15,559.14| 551,571,779|6.25| 2030/5/15| 14.24
3 US TREASURY N/B 3% 4,007,000 13,713.91 549,516,423| 13,587.64| 544,457,084 3| 2048/2/15| 14.06
4 DEUTSCHLAND REP 4.75% 1,844,000] 17,199.38 317,156,605 17,123.85| 315,763,830(4.75 2028/7/4| 8.15
5 DEUTSCHLAND REP 4.75% 1,525,000| 20,827.77 317,623,520( 20,700.16| 315,677,585(4.75 2034/7/4| 8.15
6 DEUTSCHLAND REP 4% 1,518,000| 20,784.22 315,504,518( 20,638.57| 313,293,519 4 2037/1/4| 8.09
7 DEUTSCHLAND REP 5.5% 1,585,000| 19,630.73 311,147,112 19,529.30| 309,539,561 5.5 2031/1/4| 7.99
8 DEUTSCHLAND REP 6.25% 1,566,000] 19,701.93 308,532,236( 19,605.66| 307,024,689(6.25 2030/1/4| 7.93
9 UK TREASURY 4.25% 326,000( 20,207.30 65,875,799 19,936.89| 64,994,271|4.25 2032/6/7| 1.68
10 UK TSY 4 1/4% 2039 4.25% 289,000( 22,796.03 65,880,529| 22,375.46| 64,665,083|4.25 2039/9/7| 1.67
11 UK TREASURY 3.25% 309,000( 21,275.99 65,742,838| 20,756.95( 64,138,986|3.25( 2044/1/22| 1.66
12 UK TREASURY 4.5% 266,000 24,607.11 65,454,915| 24,078.04| 64,047,597| 4.5 2042/12/7| 1.65
2022 1 31
89.63
89.63
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2022 1 31
0
0
2,144,609,619
3,315,176,518
2022 1 31

— 382,593,458 100.00

382,593,458 100.00
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2021 7 15 2022 1 17
55,387,936 54,256,465
3,751,317,891 3,573,787,913
7,638,824 7,311,331
18,951,645 22,350,904
3,833,296,296 3,657,706,613
3,833,296,296 3,657,706,613
15,272,283 7,465,151
1,520,549 12,966,589
104,158 110,758
1,284,777 1,366,146
50 29
13,878 14,760
18,195,695 21,923,433
18,195,695 21,923,433
7,636,141,815 7,465,151,206
3,821,041,214 3,829,368,026
3,815,100,601 3,635,783,180
3,815,100,601 3,635,783,180

3,833,296,296

3,657,706,613
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2021 1 16 2021 7 16
2021 7 15 2022 1 17
36,515,957 35,262,378
55,862,579 52,881,358
92,378,536 17,618,980
2,446 4,754
632,233 635,798
7,798,366 7,842,280
84,253 84,724
8,517,298 8,567,556
83,861,238 26,186,536
83,861,238 26,186,536
83,861,238 26,186,536
75,812 411,328
3,923,836,725 3,821,041,214
170,637,975 136,230,679
170,637,975 136,230,679
59,144,600 50,670,791
59,144,600 50,670,791
92,483,290 68,111,492

3,821,041,214

3,829,368,026
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2021 7 16 2022 1 17
2021 7 15 2022 1 17
7,859,128,176 7,636,141,815
118,249,097 101,404,929
341,235,458 272,395,538
7,636,141,815 7,465,151,206
3,821,041,214 3,829,368,026
2021 1 16 2021 7 16
2021 7 15 2022 1 17
2021 1 16 2021 7 16
2021 2 15 2021 8 16
A 4,735,022 | A 5,501,769
B 0| B 0
c 182,812,897 | C 117,332,744
D o| D 0
E P 187,547,919 | E T 122,834,513
F a ) 240 | F a ) 161
G 15,628,747 | G 15,234,179
H a ) 20 | H a ) 20
2021 2 16 2021 8 17
2021 3 15 2021 9 15
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H a ) 20 | H a ) 10
2021 6 16 2021 12 16
2021 7 15 2022 1 17
A 4,582,722 | A 4,297,196
B 0| B 0
c 128,315,803 | C 79,574,908
D o] D 0
E TR 132,898,525 | E ot 83,872,104
F a ) 174 | F a ) 112
G 15,272,283 | G 7,465,151
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2021 1 16 2021 7 16
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76,427,442
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2021 7 15 2022 1 17
0.49% |1 0.4870
a ) (4,99 ) ) (4,870 )
€Y)
&)
5,798,779,674 3,573,787,913
5,798,779,674 3,573,787,913
7,197,609 7,311,331
7,197,609 7,311,331
5,805,977,283 3,581,099,244
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2021
15 2022 1 14
1
2021 14 2022 14
4,062,699,302 3,869,864,079
18,948,665 22,240,430
4,081,647,967 3,892,104,509
4,081,647,967 3,892,104,509
6,465,362 6,243,242
18,948,665 22,240,430
36,867 36,838
3,096,606 3,094,545
70,768 70,721
28,618,268 31,685,776
28,618,268 31,685,776
6,465,362,683 6,243,242,223
2,412,332,984 2,382,823,490
18,754,251 23,993,526
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4,053,029,699 3,860,418,733
4,053,029,699 3,860,418,733
4,081,647,967 3,892,104,509
2

2021 15 2021 15

2021 14 2022 14
118,819,044 4,224,946
118,819,044 4,224,946
223,957 222,585
18,811,994 18,697,012
403,561 427,302
19,439,512 19,346,899
99,379,532 15,121,953
99,379,532 15,121,953
99,379,532 15,121,953
642,558 360,631
2,587,823,024 2,412,332,984
155,672,664 123,807,765
155,672,664 123,807,765
39,463,420 41,472,340
39,463,420 41,472,340
39,456,178 38,064,609
2,412,332,984 2,382,823,490

(€]
2021 15 2021 15
2021 14 2022 14
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2022 14
30 2019
19
2021 14 2022 14
6,770,589,009 6,465,362,683
103,894,379 111,745,568
409,120,705 333,866,028
6,465,362,683 6,243,242,223
2,412,332,984 2,382,823,490
2021 15 2021 15
2021 14 2022 14
2021 15 2021 15
2021 12 2021 13
5,769,596 8,272,621
36,266,084 35,138,168
16,969,471 18,600,189
59,005,151 62,010,978
6,714,951,667 6,431,012,079
10,000 87 96
10,000 10 10
6,714,951 6,431,012
2021 13 2021 14
2021 12 2021 14
8,025,125 6,766,425
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35,923,663 35,069,810
15,829,598 20,256,736
59,778,386 62,092,971
6,644,216,865 6,397,762,226
10,000 89 97
10,000 10 10
6,644,216 6,397,762
2021 13 2021 15
2021 14 2021 10 14
6,495,630 7,972,595
35,665,165 34,979,189
17,000,907 20,436,784
59,161,702 63,388,568
6,582,061,665 6,361,225,854
10,000 89 99
10,000 10 10
6,582,061 6,361,225
2021 15 2021 15
2021 14 2022 14
2021 15 2021 10 15
2021 14 2021 11 12
6,206,525 8,625,532
35,522,265 34,882,855
16,799,270 21,866,644
58,528,060 65,375,031
6,547,830,572 6,327,192,759
10,000 89 103
10,000 10 10
6,547,830 6,327,192
2021 15 2021 11 13
2021 14 2021 12 14
9,537,020 6,724,715
35,341,052 34,809,777
16,299,548 24,039,183
61,177,620 65,573,675
6,501,758,888 6,304,176,095
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10,000 94 103
10,000 10 10
6,501,758 6,304,176
2021 15 2021 12 15
2021 14 2022 14
6,060,415 6,078,827
35,243,325 34,564,020
19,159,198 24,157,941
60,462,938 64,800,788
6,465,362,683 6,243,242,223
10,000 93 103
10,000 10 10
6,465,362 6,243,242
2021 15 2021 15
2021 14 2022 14
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1,931,450 56,384,021
1,931,450 56,384,021
2021 14 2022 14
0.6269 0.6183
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2,042,899,266 3,869,864,079
3,869,864,079
1

2021 14 2022 14
43,248,731 54,912,138
403,426 72,533
349,122,988 195,484,950
3,545,153,937 3,508,599,162
79,749,005 98,184,807
35,929,072 31,450,765
4,327 4,338
118,241,305 131,989,904
4,171,852,791 4,020,698,597
4,171,852,791 4,020,698,597
90,294,957 128,560,308
18,948,665 22,240,430
956 535
109,244,578 150,801,273
109,244,578 150,801,273
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2,146,056,364 2,042,899,266
1,916,551,849 1,826,998,058
4,062,608,213 3,869,897,324
4,062,608,213 3,869,897,324
4,171,852,791 4,020,698,597
2021 15 2021 15
2021 14 2022 14
a a
@ @
12
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30 2019
19
2021 14 2022 14
2,280,018,844 2,146,056,364
34,689,482 36,803,654
168,651,962 139,960,752
2,146,056,364 2,042,899,266
2,146,056,364 2,042,899,266
2,146,056,364 2,042,899,266
2021 15 2021 15
2021 14 2022 14
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2021 14 2022 14
147,366,213 99,094,443
147,366,213 99,094,443
@
14 2022 14
3,015,272,119 3,068,513,797 53,241,678 2,320,426,215 2,275,103,070 45,323,145
4,982,173,413 5,032,103,466 49,930,053| 3,193,472,069 3,176,758,749 16,713,320
7,997,445,532 8,100,617,263 3,311,625 5,513,898,284 5,451,861,819 28,609,825
¢
14 2022 14

362,202,020 365,009,700 2,807,680 783,249,720 786,922,920 3,673,200
72,643,120 70,687,440 1,955,680 167,514,173 173,161,060 5,646,887
143,903,733 147,187,350 3,283,617
77,411,150 76,374,500 1,036,650 328,822,462 341,981,062 13,158,600
213,670,855 210,948,500 2,722,355 804,226,012 799,326,187 4,899,825

394,293,040 383,400,000 10,893,040
285,496,632 276,980,000 8,516,632 373,092,300 392,682,000 19,589,700
211,029,290 206,073,250 4,956,040 707,661,570 730,300,560 22,638,990
229,550,150 223,180,230 6,369,920 400,334,480 406,456,960 6,122,480

43,674,200 44,243,600 569,400
233,215,350 229,734,180 3,481,170 90,744,500 91,137,400 392,900
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333,713,387 326,053,249 7,660,138 919,427,433 932,186,550 12,759,117
250,223,462 248,217,125 2,006,337 412,944,125 429,919,050 16,974,925
45,056,925 45,203,250 146,325 952,766,587 971,729,874 18,963,287
354,174,064 357,840,000 3,665,936
79,266,000 75,540,000 3,726,000
290,209,600 288,502,550 1,707,050 654,022,700 663,909,600 9,886,900
248,187,930 246,267,840 1,920,090 656,064,540 664,400,800 8,336,260
3,369,843,111 3,316,415,414 13,857,577 | 7,748,948,399 7,889,141,373 1,765,676
a
@
2021 14 2022 14
1.8931 1.8943

3
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US TREASURY N/B 3% 4,007,000.00 4,760,190.78
US TREASURY N/B 4.5% 3,612,000.00 4,857,011.25
US TREASURY N/B 6.25% 3,545,000.00 4,817,876.56
14,435,078.59
(1,647,186,817)
DEUTSCHLAND REP 4.75% 1,844,000.00 2,465,075.44
DEUTSCHLAND REP 4.75% 1,525,000.00 2,468,704.49
DEUTSCHLAND REP 4% 1,518,000.00 2,452,234.71
DEUTSCHLAND REP 5.5% 1,585,000.00 2,418,367.11
DEUTSCHLAND REP 6.25% 1,566,000.00 2,398,043.18
12,202,424.93
(1,595,467,059)
UK TREASURY 3.25% 309,000.00 424,914.93
UK TREASURY 4.25% 326,000.00 425,774.30
UK TREASURY 4.5% 266,000.00 423,054.00
UK TSY 4 1/4% 2039 4.25% 289,000.00 425,804.87
1,699,548.10
(265,945,286)
3,508,599, 162
(3,508,599,162)

3 100. 0% 46.9%

5 100.0% 4550

4 100. 0% 7.6%
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2021 7 15 2022 1 17
433,342,051 403,501,108
433,342,051 403,501,108
433,342,051 403,501,108

639,612 4,649,636
394 217
640,006 4,649,853
640,006 4,649,853
425,951,861 392,661,920
6,750,184 6,189,335
432,702,045 398,851,255
432,702,045 398,851,255
433,342,051 403,501,108
2021 7 15 2022 17
2021 1 16 2021 7 16
513,302,339 425,951,861
3,756,266 7,093,109
91,106,744 40,383,050
198,295 198,295
19,740 19,740
8,552,899 7,402,307
10,989,532 9,828,359
657,283 600,892
5,343,847 5,343,847
3,495,162 2,895,008
1,255,959 1,425,003
214,857,306 203,495,014
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179,342 2,604,787
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7,520,008 7,197,609

15,914,490 15,233,545

3,961,735 3,475,983

2,471,815 2,195,069

1,395,509 1,388,565

2,544,493 2,186,479

671,784 553,810

19,653,762 12,333,159

740,431 643,634

600,839 568,933
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873,457 933,076

425,951,861 392,661,920
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305 11,109

504 197,551

67 35,274

54 1,939

13 33,335

38 59
19 52
52
38 38 57
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193 62 2020 2021
31
193 63 2021
2021 30
( )
61 62
(2020 31 ) (2021 3 )

24,591 24,698
19 17
603 785
14 225
16,912 24,738
3 1,412 891
2,371 2,403
1,437 930
2 1,316 361
48,679 55,053
1 182 245
1 135 190
318 436
120 241

65/110




EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooodooodooooooodd

120 241
17,826 22,903
25,769 25,987
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(2020 31 ) (2021 31 )
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5,881 9,834
8 8
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5,202 8,956
599 798
4,289 3 4,660
1,439 1,090
746 4 775
2,718 3,034
55 55
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15,726 20,938
1,395 1,456
156
695 544
2,091 2,157
17,818 23,095
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5,220 5,220
5,220 5,220
55,395 61,956
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