EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2022 7 4

5
2021 10 12 2022 4 11

03-5555-3431

1/96



@

[SLEvaEsE

FIRUS(E - BINEYS(E

HATRNRE

IBNEERIR

e R ithig

B A
A A
' B

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

pEAREE (NRORR)

o
TENEELRIE

O E
( )

HERS

3 H577 2 FOESY afRaRERBIERLTVETY.

BT &

AR

Bzl
—H
F B
ch B
s
—&
N
iR
TR F
LIy hEE
( )
FEERE

TOfbEE

( A ST )
(=% —)

o
W EEL
HER S EEL

£1@
£0m@
£4@

60
(A

F£12mE
(ER)

H%«

FDith
(

EENRIbE

“0—IL
(ELGAF)

B&

B | 3

Bom

W e F
FEFF
R
FIUD

IR
(pHE)

IN=3d

PPl
ek

JPUE-A T
drux

&Hb
(ZIL~w )

L

(F) S22 7 FUENY MUES ERBIRTLTVETY.

2/96



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

12

32

26

12

480

3/96



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

O~ IN|F-

|||

4/96




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

225

225

5/96



@ FEERERZTESFICIRELET .

http://www_toushin.or.jp/

5,000

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

OYTFURICSVWTREERRER. FTISERERA Ty ADEBERZEVLVET

CHEANSMESF (BEEREET.) OBHFE. RERICSVLTBBBHEEILIE (R&I
JCR.S&P. 74y FOWLWITNHATBBB-LIL&EIFLA—Fr—ATBaa3lll) &LET.

l FTSEttREE, Y7 vIRICDONT

FTSEIEFREE- /7w A, FTSE Fixed Income LLCICKVEESN, HFETEED
Ef O S IR EESHIEOR ISR TNEFO LB VT vIATT,

BFOBHAFICOVT N
R&1.JCR.58P.
ERE S o
i e ——
(A
= ¢ochohinn
o {ﬂ+
% __________________________ f' S
{aaa+
BBE{ BBB
BEE—
BB
B
EL Y .

6/96

Pl =,
FEOREA I &2, @85 E ToRSORE. FlRom
FHWOHEZICMT SBEORALERTEOET.
L=F 4 —=Z (Moody sh,
(R&I). BFiEfHER (JCR). SAPFO—/T ¢
b=F 1T (5&8P), TFrwF -Lb—Fa42F2
(Fitch) BEEVoSEdasnrrSfiRoisfdirE

A2 TVEY.

HSENERT IR, BRRELHTEON. T
CHBAROEEEEICL>THLETRRTITN
kﬁEbﬂ%CtﬁEU%ﬁf

BitiEmEtI—

i




EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooooad

@ REZHIRAIEZERTBIEH. BEANYIZTRVET,

OHRATRENYIZTRIILZREIC. SEORESTIORK. (SARE. REtEzE
EZEUR—hI2UF EHBELTT,

HPBEWIAIERZICHRTES RO TR BIER A,

HREAVIETEIR. BFEAOHFMEAREDOBEROSHSUENESEICR, SR EEMNSF IR
cigh), BBERE|ICLSTHE, ESICIAMEATEILEHUET,

T7 VRO LiEH '

CHIFVER, JFPEU-T7  RAXTCEREZETRVET.

Zr=U—7VEARLR. BEBEOHFEEIELNSHBBEMILERASEFLHTRE-T7UR (UTFVE)
s, FOHRREFELTIH P RORRIERICHEBLT, RENGERETH —JP/RTHIED
{tHHTT.

[RE=272E] [wY=272F]

« IY-T 7V ROEMIFOEA LR, BRORETRUCHEIDILEBEELETD.

« RY=DFZRICBUC. AHOEALTER. ERORECERFEDNEERADBIBIERLILIC
MRTBIEEBLELET,

YT UREHBNT. BROVRLEES LY. HEEVNSISEIRI LB XD,

COrEH. HHDOEASRS SUNRSTYRS ISOHREORMEEOSHEN. ¥Y—2J7 2/ FD
ERHEOHRENEEEAS T EVFSFVET, o, MFEDNEISORREDOH@HLEAN N0
AR EAR S ENBYET,

AYREOES®. ABOENBESCEBUNEELCLE. TROBRBELHIEINDSLE,
REOERICA Do LEBRSUICERMEDRBICS TR, J7 Y FORE].SLU 2. OEAH
TEDNEBEVCENBUET.

7/96



)

®

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

9] B8F4810BH&LU10R108 (AXB0BSREXH) ICREE
TRV, RESEAHICEIVWTHBEOSEBEETRVLET,

() BWIEERME. 202056478100 (RRCORCHERD) =ECTLLET,

(RPETED

OoRENREE. BRZREORAFNnETHRE GHIRESHET.) FLULET.

QFRAIELT. EREREBEORIFNRFEPOICABRTDLEEHELET, KIEL.
SENFENVEDOESITE. DEETEDEVIENBUET,

FEr i E IR

OXH -7 7 FOREEIZF~DRARGICIF, FIRZRTEA.

OBIN0E/AR. ERHBRORRS LUHEPIEDTESICLVEE LICBOICEREY
FY. BANOFXEREISEF. ESEMEONEERROI10%LUTELET,

OHEREENOEHREISICIE. FRERITFEA.

i FTSEFREM-VTvIAIF, FTSE Fixed Income LLCICLUEREN, HRTBAOEMORS |
| NHEEZEHBORTREATNETOLLRS SV TYIATY. TOAVTYIRADT—I13, 1B !
| EHOFEENELTHY, FTSE Fixed Income LLCH, URT—IOEREBLIUTRHERIE |
g, ERTF-SORE. HRFLBEECOTASKEZRVELE . COIYTYIALHTS |
| BIEESOONMETOM—OERZFTSE Fixed Income LLCICRERLET, ‘

..............................................................................................................................................

2019 11 5

T 1 T 3

8/96



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodnoooooodd

2
i Tl 2 Tl

2)
Tl

1

2

3

2022 4
151 7,427 2,500

1959 12 12

1960 2 17

1960 4 1

1985 11 8

1995 5 31

9/96



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1995 9 14
2007 9 30 29
352
2020 4 1
9 1 2,608,525 100.00
€y
@)
FTSE
()
(©) 80

(D

10/96



¢))

g b~ W N

10.

11.
12.

13.
14.
15.

16

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

3
2 20 ®)
2 1 6
2 2
236 1 3
341 3 1 7
8
2 1 4
1. 7.
2 1 10
2 1
11
2 1 18
2 1 19
2 1 20
2 1 14
2 1 16

11/96



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

15.

17.

13.

10.

13.

10.

14

N MmO T 1 ©

®

IIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIIII

ﬂm 5 1 b
mﬁ? 41 X o B
o B ﬁﬁvﬂﬁh & e
Tnﬁ_? 5= H = B ik

m..._ =

e o
FR= T =
L RS HE

_ERm
(ERBHORE. R(7)

IIIIIIIIIIII

-
WS
FI0-TH iR AT

hhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhhh

12/96



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

ClI0 1

CI0 Chief Investment Officer 2

Deputy-CIO 0 5
ClIo

CIO Deputy-CIO

FD

45 55

FD

13/96



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2022 4

4)

@

®)

100 10

100 5

14/96



g A WO N

15/96

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



16/96

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10 100 20

10

@

FTSE

17/96



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

80

)

2 20 3)

a B~ W DN

18/96



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

10 2 1 11

11 2 1 18
12 2 1 19

13 2 1 20

14

15 2 1 14
16 2 1 16

17 15.

o 01~ WN P

®

10

19/96



20/96

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

21/96



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

¢))

®
37 6

4)

22/96



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

BAGE | «
BAUZT WM SESS i e
U ERRROISEEGRR
s W B e IR W R
URIRZIAY hEH |
~HAUVATERRCMTEAEN
EMURIDRESSUBMIRT FADAT-ZE
ERHOWRICHN T SEADNS R e—

"HAUAD. BRULDE LR
KU IDEN

IS ImE AR 08E
-ErE R oEE
REIESErEREEROREE

23/96

EAUAIREROET
BEAUNDEERETS
EROMEBEEELCNNS
EESADES

FHULTEAWOEL
EELUNREERETS
ELOnERE ENER
ol ]




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

OTROTS VR, FP/RERENBEEISAEERNICHB TESLSICIERLEEDTT.
HOFS7IAESEMICH T EMBEE (BEXCHITIEL EMOBER) OFY - BX -
BIE, TP VREB LT BN GEEIS AU DWW TEBRLTWET . EEQDTS I 77 VR

MEEEOHEBEERTLTVET.

)i Es iulode . Jinle

[ 1] (F MRS ~2EA A1 (W
20,000 100
1%, 000 ™o 598 62.7
Pl 0
10,000 S — 4-3:;1 ||
.3 |
5000 B - — =: e ]
532 AT, 54 O |
. - " ©98 + 124 1 E2m7 oS
M . 40 45 _*
-3.4 \ |
an ST Ty o o - | 3 |
160 1240,
i 0 —
— A R cRxE
— R AEEE RN ™ :m il
am R s |
ATE 20188 PR 008 2218 20724 S Bae AFEH SRES BXER ZFER KARR

H#EAEISAUL. IFEOEENRERLTLSBOTEREUER A,

#PFVEOQEHESER, ST (B E0ERC 77 EABRELCD0ESELTHELEBOTEY,. BIEO
HgEESCESLTHE L EMRES LRGBS EURT.

#IFV/EOEMBERCSVT. RESFHSOT—SFRHTEELESELUTFOL—LTHRLTVEY.
EMER RN Y ST — I ELMESICET R NER A,
EFMEERSEH TRV E S ESCE. BHTESRMC VW TOMERLTET.
E 2 Fud ATFYRCE0T. DDCBELYTIESCE. SEEMCOVWTAYFI=20EMEBERTLMLT

BTLET,

BHEROSACDNT
B & & WEaREn (TOPD) (RE:hdr}
FEREEE I MECIDT U o P2 (BESHAS, s—2A)
FREN  MSCITT 3727« T—iryho A rTwd L (RS, =X
HaGHE | NOMLIRA-BPIEH
SEEHN  FTSERMES - 72X (B<EFE, M-—2]
FREN : PEILAT HTA R B - ST I A— TIPS 0L T2 748 ([R—2)

3 E o e R
SREEEEN (TOPMX) ERESSTEERCPPSEBET 2R, BT84 | P XEEEERta | P XEBHD
BESI (BT [JPX] &VWET.) IIRRETEY, ENOREE, MUEORE. AR SEENCET S < TORR| -
AONOEBLAUEREICAMERECGERICA T SYSTONERE § P XFELEY, )P XIE. BEHOSREORBERE
LEOME EEVEOECEL. KREERAVESA. BNSCIOO S AT AREUNMSCITT -3 g —trup -
A 2Fe2 0z, MEC Inc, [TMSCID PBRIRLCERTY. E270F 0. MSCIcL-THRE. R, FrEEensed
T, MSCHEE TP Rk Tr B IO T OSS W Fd AL BLT USRI OA LSS L, SREF2 T
PLTIRCBSECELETW,. [hitpsfwww daiwa-am.co.plfspecialreport/globalmarket/naticeitml] @NOMURA-
BRE®HE, HrBsalar Ryt N oBERdERONESORESELT ORISR S, — R0l
ANBRCR IO TRESNEERN—F 27U QN 7 —TXAEDECEHENE Y. NOMURA-BPISHROC TR &l &
FTOA—DO/AEIENE2ACRNRLTLET, B B MERROERYE. R, HRACEEITIOTE
B, PrvROBREERCHMLT—YNTERALER A, BFTSEEWEIRS T ua Ak, FTSE Fixed income LLCICEY
BESNTLSES A T wIATY. BEREFTSE Ficad income LLCOSIME R THEL, BRICET ST~ TOMPIXFTSE
Fixed Income LLCFELTLET. BPTEILNY HMAVE - BB £ 0F 23— TI-005 cg=tray S0
FAIN=LTrA M, BRSNS ETREICE TEFRLTVWETF P, Mogand 02 a8 - THsEER T80
THABUZ A, TRFAFFERITEHLTLET. JP. Morganir SOEEICSSWITRETLICSERERY - 8 - §if
TR ERENeNTLIEL A, Copyright 2016, J.P. Morgan Chase & Co, All rights reserved,

€))
1.1 1.0

24/96



¢))

®

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

0.946 0.86
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@ (2022 4 28 )
() ()
920,598 99.56
920,598 99.56
4,032 0.44
924,630 100.00
(D
2
0) (2022 4 28 )

) ) ()

1.0978 1.0874
1 846,605 99.56
929,402 920,598

)
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)
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() () ( )X ) )X )
1
1,002,713 | 1,002,713 1.0027 1.0027
(2020 4 10 )
2
1,041,285 | 1,041,285 1.0413 1.0413
(2020 10 12 )
3
1,011,900 | 1,011,900 1.0119 1.0119
(2021 4 12 )
2021 4 1,009,308 1.0093
5 1,012,675 1.0127
6 1,015,891 1.0159
7 1,031,449 1.0314
8 1,031,550 1.0316
9 1,015,186 1.0152
4
1,009,834 | 1,009,834 1.0098 1.0098
(2021 10 11 )
10 1,009,444 1.0094
11 1,013,387 1.0134
12 1,010,422 1.0104
2022 1 994,893 0.9949
2 974,437 0.9744
3 945,227 0.9452
5
933,706 933,706 0.9337 0.9337
(2022 4 11 )
4 924,630 0.9246
()
1 0.0000
2 0.0000
3 0.0000
4 0.0000
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5 0.0000
()
1 0.3
2 3.8
3 2.8
4 0.2
5 7.5
@
1 0 0
2 0 0
3 0 0
4 0 0
5 0 0
) 1,000,000
€)) (2022 4 28 )
() ()
63,819,320,437 79.64
25,862,038,791 32.28
2,790,455,691 3.48
894,243,899 1.12
3,172,562,575 3.96
24,804,512,033 30.96
2,560,092,359 3.19
3,735,415,089 4.66
549,115,952 0.69
549,115,952 0.69
1,661,656,209 2.07
1,263,084,528 1.58
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398,571,681 0.50
11,422,004,117 14.25
175,537,999 0.22
765,677,196 0.96
468,199,137 0.58
6,750,211,071 8.42
3,262,378,714 4.07
2,677,843,600 3.34
80,129,940,315 100.00
() ()
3,546,901,035 4.43
3,546,901,035 4.43
7,101,031,940 8.86
7,101,031,940 8.86
80,453,126,540 100.40
80,453,126,540 100.40
D
2
¢ 3
« 9
2 (2022 4 28 )
(%)
) ) C/7 7)™
United States Treasury 97.05 91.59| 0.500000
1 65,000,000 9.57
Note/Bond 8,129,329,611| 7,671,738,087(2026/02/28
Italy Buoni Poliennali 119.32 111.74 4.500000
2 49,000,000 9.28
Del Tesoro 7,941,924,138| 7,437,644,668( 2026/03/01
United States Treasury| 89.79 82.54| 1.875000
3 48,000,000 6.37
Note/Bond 5,554,065,131| 5,105,701,228| 2041/02/15
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AUSTRALIAN
89.18 83.13| 1.000000
4 |GOVERNMENT 49,000,000 4.66
4,007,163,454| 3,735,415,089( 2031/11/21
BOND
Italy Buoni Poliennali 112.75 106.66| 3.750000
5 24,000,000 4.34
Del Tesoro 3,675,787,994| 3,477,193,668| 2024/09/01
ITALIAN
108.74 94.22 1.650000
6 |GOVERNMENT 27,000,000 4.31
3,987,941,634| 3,455,763,768| 2030/12/01
BOND
United States Treasury 98.54 91.53| 0.375000
7 28,000,000 4.12
Note/Bond 3,555,474,193| 3,302,511,704| 2025/12/31
UNITED STATES
92.28 91.97| 1.875000
8 |TREASURY 27,000,000 3.99
3,210,654,659| 3,200,047,387| 2032/02/15
NOTE/BOND
CANADIAN
99.27 97.18| 0.500000
9 |GOVERNMENT 32,500,000 3.96
3,241,081,529| 3,172,562,575| 2023/11/01
BOND
ITALIAN
92.14 84.43 0.600000
10 |GOVERNMENT 17,000,000 2.43
2,127,741,634| 1,949,697,028| 2031/08/01
BOND
ITALIAN
107.13 101.66( 1.850000
11 |GOVERNMENT 14,000,000 2.41
2,037,346,769| 1,933,186,892| 2025/07/01
BOND
UNITED STATES
88.92 87.96| 1.375000
12 |TREASURY 17,000,000 2.40
1,948,111,520| 1,926,869,352| 2031/11/15
NOTE/BOND
United States Treasury| 95.96 81.70| 2.000000
13 15,500,000 2.04
Note/Bond 1,916,810,343| 1,631,878,529| 2050/02/15
110.57 97.67| 8.500000
14 |Mexican Bonos 260,000,000 2.00
1,816,089,694( 1,604,168,038| 2029/05/31
UNITED STATES
88.81 86.94| 2.250000
15 [TREASURY 14,000,000 1.96
1,602,213,025| 1,568,522,578| 2052/02/15
NOTE/BOND
ITALIAN
102.64 89.58| 0.950000
16 [GOVERNMENT 12,000,000 1.82
1,673,105,041| 1,460,134,467| 2030/08/01
BOND
99.14 88.56
17 |[European Union 10,500,000 1.58
1,413,963,813| 1,263,084,528| 2031/07/04
FRENCH
97.54 82.20( 0.500000
18 |GOVERNMENT 11,000,000 1.53
1,457,427,375| 1,228,279,449] 2040/05/25
BOND
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ITALIAN
135.95 125.06] 7.250000
19 (GOVERNMENT 7,000,000 1.48
1,292,699,543| 1,189,102,002| 2026/11/01
BOND
94.44 89.42| 0.375000
20 |United Kingdom Gilt 8,000,000 1.44
1,220,486,392| 1,155,618,390| 2030/10/22
Poland Government 94.98 68.88| 1.250000
21 45,000,000 1.12
Bond 1,233,200,303| 894,243,898/ 2030/10/25
84.08 71.68| 0.625000
22 |United Kingdom Gilt 7,500,000 1.08
1,018,773,010| 868,523,848| 2050/10/22
98.22 94.87| 0.125000
23 |United Kingdom Gilt 5,000,000 0.96
793,379,479 766,313,452 2026/01/30
Lansforsakringar 104.33 97.63| 1.250000
24 60,000,000 0.96
Hypotek AB 818,210,754 765,677,196| 2025/09/17
101.76 92.38| 7.750000
25 |Mexican Bonos 120,000,000 0.87
771,387,522 700,330,414]2031/05/29
NETHERLANDS
160.86 135.11] 2.750000
26 |GOVERNMENT 3,500,000 0.80
764,755,499 642,362,481|2047/01/15
BOND
ITALIAN
104.50 102.23] 2.000000
27 |GOVERNMENT 4,600,000 0.80
652,953,554 638,751,441]| 2025/12/01
BOND
FRENCH
94.95 76.29| 0.750000
28 |GOVERNMENT 6,000,000 0.78
773,872,408 621,780,841)| 2052/05/25
BOND
SPANISH
166.05 141.27] 4.700000
29 |GOVERNMENT 3,000,000 0.72
676,649,369 575,689,647|2041/07/30
BOND
104.84 98.69| 1.625000
30 |BNG Bank NV 2,500,000 0.50
423,396,340 398,571,680 2025/08/26
)
79.64%
0.69%
2.07%
14.25%
96.66%
)
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D
2)

3)
4)

( )
AUST 10YR BOND JUN 22 310 3,728,612,957 3,546,901,035 4.43%
US 10YR NOTE JUN 22 460 7,500,029,044 7,101,031,940 8.86%
60,000,000 786,517,200 783,600,000 0.98%
/ 2022 7
/
40,500,000 3,976,631,820 4,054,199,850 5.06%
2022 7
/ 2022 7
208,000,000]  28,169,769,155|  28,274,001,600 35.29%
/ 2022
23,500,000 3,801,728,100 3,785,067,450 4.72%
7
/
432,000,000 2,606,744,160 2,674,814,400 3.34%
2022 7
/
34,000,000 975,885,340 967,422,400 1.21%
2022 7
/ 2022 7
81,700,000 7,571,388,312 7,476,179,090 9.33%
/ 2022 7
252,500,000f 31,487,600,990| 32,437,841,750 40.48%
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@
4 5
2021 10 11 2022 4 11

10,536 7,370

1,002,464 929,402

1,013,000 936,772

1,013,000 936,772

72 19

2,912 2,865

182 182

3,166 3,066

3,166 3,066

1,000,000 1,000,000

9,834 66,294

55,891 63,439

1,009,834 933,706

1,009,834 933,706

1,013,000 936,772
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@
4 5

2021 4 13 2021 10 12
2021 10 11 2022 4 11

1,100 73,062

1,100 73,062

72 19

2,912 2,865

182 182

3,166 3,066

2,066 76,128

2,066 76,128

2,066 76,128

11,900 9,834

9,834 66,294
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2022 4 11
1.
2.
2021 10 10 2021 10 11
2022 4 10 2022 4
11 182
4 5
2021 10 11 2022 4 11
1. 1,000,000 1,000,000
2. 1,000,000 1,000,000
3.
66,294
4 5
2021 4 13 2021 10 12
2021 10 11 2022 4 11
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7,120 7,548
0 0
0 0
48,771 55,891
55,891 1 63,439 1
558.91 634.39
5
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@)
4 5
2021 10 11 2022 4 11
1,100 73,062
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4 5
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5
2021 10 12
2022 4 11
1
4 5
2021 10 11 2022 4 11
1 1.0098 0.9337
1 (10,098 ) (9,337 )

4)

48/96



@

&)

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

846,605

929,402

929,402

929,402

2021 10 11

2022 4 11

133,296,224

2,850,880,247

797,917,420

1,645,536,035

47,704,972,874

49,310,226,381
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13,850,287,333

10,259,333,619

1,752,321,502

1,676,043,456

9,012,402,339

10,458,433,433

2,823,300

371,798,031

883,714,320 5,313,864
339,595,307 442,536,510
33,110,989 10,266,436

204,466,692

585,509,710

74,714,908,300

77,615,877,722

74,714,908,300

77,615,877,722

511,409,058

513,987,500

576,247,293

4,672,439,718

17,822,292

5,940

1,105,484,583

5,186,427,218

1,105,484,583

5,186,427,218

62,167,477,940

65,974,683,308

11,441,945,777

6,454,767,196

73,609,423,717

72,429,450,504

73,609,423,717

72,429,450,504

74,714,908,300

77,615,877,722

2021 10 12
2022 4 11
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@
@
12 133 60
61
2021 10 11 2022 4 11

2021 4 13 2021 10 12

61,775,558,656 62,167,477,940

8,902,866,846 10,399,722,305

8,510,947,562 6,592,516,937
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60,998,507,455 64,977,332,063
FOFs
816,668,494 797,570,674
1
225,520,931 198,933,966
2

125,934,455

846,605 846,605
62,167,477,940 65,974,683,308
62,167,477,940 65,974,683,308

2021 10 12
2022 4 11
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2022 4 11
@)
@)
©)

2021 10 11 2022 4 11

600,284,680 4,896,731,470

204,650,770 1,207,166,430

2,411,718 162,737,231

128,106,215 1,038,790,928

935,453,383 7,305,426,059

2021 6
16 2021 10 11 2021 6 16 2022 4 11
2021 10 11 2022 4 11
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7,254,011,256 6,886,742,225| 367,269,031
3,772,835,637 3,611,607,797 | 161,227,840
11,026,846,893 10,498,350,022 | 206,041,191
1.
2.
3.
4.
2.
2021 10 11 2022 4 11
72,895,508,072 73,406,917,130| 511,409,058 |76,286,220,390 76,634,451,050 | 348,230,660
22,658,336,600 22,769,901,000 | 111,564,400 [21,042,508,810 21,120,439,900 77,931,090
2,735,049,600 2,754,774,000 19,724,400 | 3,467,851,100 3,479,093,450 11,242,350
2,717,267,075 2,751,968,050 34,700,975 | 6,565,882,620 6,578,455,300 12,572,680
13,826,482,800 14,037,925,200 | 211,442,400 |13,550,004,720 13,607,517,600 57,512,880
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809,675,800 815,975,000 6,299,200 786,517,200 792,546,000 6,028,800
1,106,272,155 1,111,415,450 5,143,295 975,885,340 981,546,000 5,660,660
1,795,892,952 1,797,631,020 1,738,068 | 2,606,744,160 2,628,331,200 21,587,040
27,246,531,090 27,367,327,410 120,796,320 |27,290,826,440 27,446,521,600 155,695,160
334,074,000 336,897,300 2,823,300
334,074,000 336,897,300 2,823,300
73,229,582,072 73,743,814,430 508,585,758 |76,286,220,390 76,634,451,050 | 348,230,660
@
@
1
2021 10 11 2022 4 11
1.1841 1.0978
1 (11,841 ) (10,978 )
€))
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&)

3.5% United States Treasury
Note/Bond 20390215

1,000,000.000

1,090,230.000

2% United States Treasury
Note/Bond 20500215

15,500,000.000

13,126,485.000

0.375% United States Treasury

Note/Bond 20251231

33,000,000.000

30,192,360.000

1.875% United States Treasury

Note/Bond 20410215

24,500,000.000

20,729,205.000

0.5% United States Treasury
Note/Bond 20260228

49,000,000.000

44,842,350.000

4_5% Mexico Government

International Bond 20290422

2,000,000.000

2,059,400.000

112,040,030.000
(13,963,548,939)

0.375% United Kingdom Gilt
20301022

6,000,000.000

5,389,500.000

0.125% United Kingdom Gilt
20260130

5,000,000.000

4,745,750.000

0.625% United Kingdom Gilt
20501022

7,500,000.000

5,433,375.000

15,568, 625.000
(2,527,721,955)

1% AUSTRALIAN GOVERNMENT BOND
20311121

36,000,000.000

30,154,680.000

30,154,680.000
(2,798,052,756)

0.5% CANADIAN GOVERNMENT BOND
20231101

32,500,000.000

31,600,400.000
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31,600,400.000
(3,127,175,584)
1.25% Poland Government Bond
45,000,000.000 31,198,500.000
20301025
31,198,500.000
(913,626,234)
7.5% Mexican Bonos 20270603 43,000,000.000 40,912,780.000
8.5% Mexican Bonos 20290531 260,000,000.000 257,038,600.000
7.75% Mexican Bonos 20310529 120,000,000.000 112,831,200.000
410,782,580.000
(2,552,520,796)
1.7% Belgium Government Bond
1,000,000.000 1,014,450.000
20500622
0.4% Belgium Government Bond
3,000,000.000 2,474,190.000
20400622
0.75% FRENCH GOVERNMENT BOND
6,000,000.000 4,757,640.000
20520525
0.5% FRENCH GOVERNMENT BOND
10,000,000.000 8,426,900.000
20400525
2.75% NETHERLANDS GOVERNMENT
3,500,000.000 4,877,215.000
BOND 20470115
7.25% ITALIAN GOVERNMENT BOND
7,000,000.000 8,813,700.000
20261101
2% ITALIAN GOVERNMENT BOND
1,600,000.000 1,645,200.000
20251201
0.35% ITALIAN GOVERNMENT BOND
2,000,000.000 1,965,220.000
20250201
1.85% ITALIAN GOVERNMENT BOND
14,000,000.000 14,306,600.000
20250701
0.95% ITALIAN GOVERNMENT BOND
12,000,000.000 10,919,400.000
20300801
1.65% ITALIAN GOVERNMENT BOND
27,000,000.000 25,875,990.000
20301201
0.6% ITALIAN GOVERNMENT BOND
10,000,000.000 8,606,500.000
20310801
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4.5% Italy Buoni Poliennali

40,800,000.000 45,856,752.000
Del Tesoro 20260301
3.75% Italy Buoni Poliennali
24,000,000.000 25,683,360.000
Del Tesoro 20240901
0.5% SPANISH GOVERNMENT BOND
2,000,000.000 1,867,820.000
20300430
1% SPANISH GOVERNMENT BOND
1,500,000.000 1,143,270.000
20501031
4.7% SPANISH GOVERNMENT BOND
3,000,000.000 4,331,940.000

20410730

172,566,147.000

(23,427,580,117)
49,310,226,381
[49,310,226,381]
1.9% Province of Quebec
42,000,000.000 37,903,740.000
Canada 20300901
2.9% ONTARIO PROVINCE
12,000,000.000 11,866,920.000
20280602
2.55% ONTARIO PROVINCE
19,000,000.000 15,841,440.000
20521202
1.55% BRITISH COLUMBIA
13,000,000.000 11,249,680.000
20310618
2.95% BRITISH COLUMBIA
19,000,000.000 17,379,490.000
20500618
2.2% Province of Alberta
5,000,000.000 4,852,850.000
Canada 20260601
2.05% Province of Alberta
5,000,000.000 4,577,400.000

Canada 20300601

103,671,520.000
(10,259, 333,619)

10,259,333,619
[10,259,333,619]

1.625% BNG Bank NV 20250826 2,500,000.000 2,470,400.000

2,470,400.000
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(401,094,144)

European Union 20310704 10,500,000.000 9,391,200.000
9,391,200.000
(1,274,949,312)
1,676,043,456
[1,676,043,456]
FR 2.301% JPMorgan Chase & Co
1,000,000.000 971,590.000
20251015
3.875% GlaxoSmithKline
1,500,000.000 1,540,350.000
Capital Inc 20280515
3.5% HSBC USA Inc 20240623 300,000.000 301,782.000
3.25% Credit Agricole
1,000,000.000 995,810.000
SA/London 20241004
3% MetLife Inc 20250301 300,000.000 299,724.000
2_4% Microsoft Corp 20260808 1,000,000.000 977,820.000
3.3% International Business
1,000,000.000 997,660.000
Machines Corp 20260515
FR 1.15786% American Express
1,500,000.000 1,504,395.000
Co 20230227
FR 4.254% MIZUHO FINANCIAL
2,000,000.000 2,020,580.000
GROUP INC 20290911
4.375% BNP Paribas SA
2,000,000.000 2,013,060.000
20250928
2.275% Exxon Mobil Corp
2,000,000.000 1,933,620.000
20260816
3.777% Mitsubishi UFJ
1,000,000.000 1,013,840.000
Financial Group Inc 20250302
FR 2.309% MITSUBISHI UFJ
2,000,000.000 1,729,260.000
FINANCIAL GROUP INC 20320720
3.1% Boeing Co/The 20260501 2,000,000.000 1,935,020.000
1.902% SUMITOMO MITSUI
2,500,000.000 2,200,275.000
FINANCIAL GROUP INC 20280917
4.3% HSBC Holdings PLC
2,000,000.000 2,031,700.000
20260308
FR 4.583% HSBC HOLDINGS PLC
1,000,000.000 1,018,590.000
20290619
3.8% McDonald"s Corp 20280401 1,500,000.000 1,523,940.000
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3.3% Caterpillar Financial
650,000.000 656,409.000
Services Corp 20240609
2.25% John Deere Capital Corp
2,000,000.000 1,930,500.000
20260914
3.875% CITIGROUP INC 20250326 500,000.000 505,690.000
FR 3.887% CITIGROUP INC
2,000,000.000 1,991,460.000
20280110
3.2% CITIGROUP INC 20261021 1,500,000.000 1,465,455.000
FR 3.593% BANK OF AMERICA
3,000,000.000 2,952,780.000
CORP. 20280721
4.125% Wells Fargo & Co
200,000.000 203,652.000
20230815
4.1% Wells Fargo & Co
3,000,000.000 3,038,130.000
20260603
3.75% MORGAN STANLEY 20230225 200,000.000 202,782.000
3.875% MORGAN STANLEY
1,000,000.000 1,007,530.000
20260127
4% GOLDMAN SACHS GROUP INC.
200,000.000 203,280.000
20240303
3.5% GOLDMAN SACHS GROUP INC.
2,000,000.000 1,998,000.000
20250401
FR 4.223% GOLDMAN SACHS GROUP
1,000,000.000 1,010,120.000
INC. 20290501
3.375% BPCE SA 20261202 1,000,000.000 986,820.000
4_5% BPCE SA 20250315 1,000,000.000 1,006,190.000
4.8% ABN AMRO Bank NV
1,000,000.000 1,017,820.000
20260418
4.2% Mizuho Financial Group
500,000.000 502,880.000
Cayman 2 Ltd 20220718
45,688,514.000
(5,694,159,500)
5.25% Cooperatieve Rabobank
1,500,000.000 1,637,235.000
UA 20270914
6.625% Aegon NV 20391216 200,000.000 290,084.000
3.75% InterContinental Hotels
1,000,000.000 1,019,510.000
Group PLC 20250814
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2,946,829.000
(478,447,157)
FR 4.215% JPMorgan Chase & Co
2,000,000.000 1,954,820.000
20290522
FR 2.9% Standard Chartered
2,000,000.000 1,967,860.000
PLC 20250628
4_.4% CREDIT AGRICOLE
3,000,000.000 2,951,640.000
SA/LONDON 20270706
4_.6% AT&T Inc 20280919 4,300,000.000 4,368,241.000
FR 4.2% Credit Agricole SA
2,000,000.000 1,888,200.000
20340529
4.7% Societe Generale SA
1,000,000.000 965,740.000
20280920
4.875% Societe Generale SA
2,000,000.000 1,984,620.000
20261013
5.244% Barclays PLC 20280615 2,000,000.000 2,031,860.000
4% Barclays PLC 20290626 2,000,000.000 1,862,360.000
4.75% Lloyds Banking Group
2,000,000.000 2,006,840.000
PLC 20280523
4.5% Verizon Communications
3,500,000.000 3,534,475.000
Inc 20270817
2.35% VERIZON COMMUNICATIONS
2,000,000.000 1,768,640.000
INC 20280323
3.6% Apple Inc 20260610 1,400,000.000 1,409,786.000
4.5% BPCE SA 20280426 3,500,000.000 3,465,525.000
4.2% VODAFONE GROUP 20271213 2,000,000.000 1,990,780.000
4.2% AusNet Services Holdings
1,800,000.000 1,768,554.000
Pty Ltd 20280821
35,919,941.000
(3,333,011,325)
1.25% Lansforsakringar
60,000,000.000 58,770,600.000
Hypotek AB 20250917
58,770,600.000
(776,359,626)
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998,770.000

1% BMW FINANCE NV 20250121

300,000.000

300,993.000

1,299,763.000

(176,455,825)
10,458,433,433
[10,458,433,433]
71,704,036,889
[71,704,036,889]
6
100% 27 .4%
35
3
1 100% 4_8%
3
1
100% 8.6%
16
1
100% 18.7%
7
1 100% 1.1%
1 100% 1.3%
3 100% 3.6%
17
1 100% 34 .5%
2
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2022 4 28
924,902
272
924,630
1,000,000
0.9246
2022 4 28

82,712,266,898
2,582,326,583
80,129,940,315
73,686,618,239
1.0874
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2022 4
151 7,427 2,500
799 9,980
260 8,525

CI0 1
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