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[ 1
2022 5 26
2023 3 6
[ 1
2022 5 27  SBI
2023 3 SBI
51
| |

13/98



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

FTSE
8
(ETF) ETF
ETF

60
40

(ETF)

(ETF) 10
75%

14/98



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

10

11

15/98



EDINETOOOO
000000000000 0O0O0OO(EL2441)
ooooodoooddoodnoodd

FTSE
AAA
236 1 3
341

3 1 7 8
10
5

10
10 20
7
0.22 0.20

0.0132

0.012

16/98



EDINETOOOO
000000000000 0O0O0OO(EL2441)
ooooodoooddoodnoodd

50%

10

20

20

(ETF)

17/98



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

aors-em | }[ amzaz

=3

I

m—

L

<

EHEEZAS

)

Iﬂﬂ&ﬂﬂ]

& b 3 ]

§ <

(FrukTh—iy—)

~

[H}*"h = A JI U

[ YATEER

<

-

[ FL—F 1248

10

18/98



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooodooodooooooodd

10

2022 8

14

19/98



10

20

20/98

75

EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooodoooddoodnnooodd

37 6

21/98



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

22/98



EDINETOOOO
O00O0000000000000O0(E12441)
Ooooooooooooboooononoad

(BEER)

7Y FOEMEERERUSESRRRBRHEORE

FrYREBORBNBREI SALOBEEOHR

2017 SAE~2022F8A®K
— HERETANEED N B0 DS SN

15000
000
15,000
100D

o B 52 E B2

1 1 4 H

IN7F9E 2016FBH 20V0FER NINEHE XS8R 2015ER

g

s HESHEEAREERE. 201 TEIEEE0.M00EL TR EL
Ty,

SHE MR R D, S I e AL B sk
LTHRLTUETOT. RNCERSH-NEs@8srsuEY.
o EEE R D0 TGRS 202 2 F S MOE R EIC R0

S ERORFREFRTLLCSDTT,

SEMmEEG, SACEMERE S ENOE TV T AL R
FEETTITE). EROREFRCE IV THRLCSHEE
FLFRGERATBUET.

T3, TrpUFENENGREOUITEERNIIEET
FHLIIEMLIEBODTY,

201 ES R~ 20 2FEERE
BB DEAE TR B e Pe

(%)
100

LT7rF BFER RESH TREE ETXER TREN TREN

(%) TP HikEE RS DXDH TRER | DR
Bxw W 421 598 627 54 114 193
Bl 4G9 160 A 124] 5184 fads] A04

wom| 14| B3] w2 w9 o1 3s] 25

o TR DS A e PR R SRR A,

=20 7ESRNS02EANSEROEREL S EROR
ERORCH- R ol rETLCenTT.

s 2REICHBLERB SR REET,

* LOF R SRR TR ERORAETT.

BEEI S ADER
BEASERTOPX) E4AH)Z. BEORAHEELBCREY 3L 6l B8
B o+ 4 | TEGBERTOP | NRLLTOREREATST—ub~LF V—ITRSELALLBOTT. BB,
(REL5iday) TOPIXIZE o DN e F A T O — VO3Bl s PR L aTs
HPER DR RELET,
MECHKOKUSA MSCIHKOKUSALS > 7w 0 AEHAGH, [~—2) 3, M5O Inc MRLE. B5ER
SEE@EE | TYIA HACEERORIEHRELTHHLEER T ELESRLEOTY, B8,
(AEasiAdy, A=) MSC! Index|CRET SEEM. HFHNEE T O —D0ERIE G0 Inc DR ELE T,
MSCIT Y~ MSCLL 73127 — 2 oo U7 T (B S50, P — 28, MECI Inc HBRRL
MEES | TrukAFedd | RERORREEOREEESSLTRHLEBET. ESERSLOTT. B8,
Exuhds. Fi==2) MECH IndexCRET 8P IRTHE N T O —UaDiliRie. MG IncICHELETY,
NOMURA-BPIEIL, FHBHA LSRR TUSEEDENH SO %08
BAEM | NOMURA-EPIEM KE TR RS RN T T . 148, NOMURA-BRIERICEE T 2850,
B SO T Of— ORI, BHESALRMICRRLEY,
e FTSEN RSN, 77 2 (< B4, F— 213, FTSE Fixed Income LLCICEUM
ckEm | © s Ein. gEER< I RIER0ENOBS IEFEE B0 GRETIET 5L
m’lﬂﬂl Mgy | REECY.GEFTSERRERS YTV RIHY SREESONNHEEDM—1])
MR, FTSE Fixed Income LLCIZMMLET,
EA AT | PENHS A LS AMAA ST Y TATR—T ST R~ T~
sl N=2 PR (F~—2)12, 1P, Morgan Securities LLCHF I, RBLTLIS, I
HRER | o0 g, | BFROTSRESETRNENRICULIENTY, B8PS O
s S YFUT AL~ T T T = T O~ - F 1 =2 TP AR B8
e FERL. SDNEIERFE DR — IO, JP, Morgan Securities LLOICSRLEY,

HENSRES IALOREROERICAVEENCTIWT

RERL. F—2U—-1FRE LSRR FLLICAESHNRREAWKRFRERLTE), SOPECOULT. B, FEt. . B,
B, WS R G VIO BT A B, N L T R e B R L i S L R MR TR
ICEET SERR - ODRBICOULT, BoDRIEFsRLES A.

[y Es O, B TR SR ENEL T S ELTEUET.

23/98



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

2.2 2.0
0120-048-214
9 5
https://www.okasan-am. jp
1 0.10
0.858
0.78
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2037 12 31 x 2.1
2014 1 1 2037 12 31 20.315 15 0.315 5
2038 1 1 20 15 5
2037 12 31 x 2.1
2014 1 1 2037 12 31 15.315 15 0.315
2038 1 1 15 15
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|
2022 8
2022 8 31
3

317,284,649 51.35
53,949,250 8.73
371,233,899 60.09
243,732,100 39.45
— 2,865,383 0.46
617,831,382 100.00;
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221,668,000 90.95
- 22,057,465 9.05
243,725,465 100.00]
69,681,069 21.96
60,130,253 18.95
64,563,899 20.35
58,862,482 18.55
59,633,881 18.80)
312,871,584 98.61
- 4,410,256 1.39
317,281,840 100.00]
484,774,102 0.6691 324,362,351 0.6545 317,284,649 51.35
146,561,696 1.6030| 234,938,398] 1.6630 243,732,100 39.45]
INVESCO DB AGRICULTURE FUND 18,800 2,864.09 53,845,000 2,869.64] 53,949,250, 8.73]
60.09
39.45
99.54

28/98



EDINETOOOO

000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

1 23,000f 593.07| 13,640,610) 859.00) 19,757,000[ 8.11]
2 18,000] 861.68 15,510,268 1,088.00 19,584,000, 8.04]
3 10,000} 1,354.32 13,543, 200) 1,912.00] 19,120,000[ 7.84
4 2,500 6,514.73 16,286,825 7,070.00 17,675,000[ 7.25
5 15,000] 979.19 14,687,964 1,063.00 15,945,000, 6.54]
6 3,000 3,881.31 11,643,953 5,170.00 15,510,000[ 6.36]
7 3,000 3,518.82 10,556,460 4,615.00] 13,845,000, 5.68]
8 9,000 1,322.64 11,903,760} 1,350.00] 12,150,000[ 4.99
9 9,000 1,356.70 12,210,300) 1,314.00] 11,826,000[ 4.85
10 5,000 2,603.20] 13,016,000 2,365.00) 11,825,000, 4.85
11 2,000 4,897.47| 9,794,940 5,180.00 10,360,000[ 4.25
12 2,000 4,054 .31 8,108,627 3,910.00) 7,820,000 3.21]
13 3,000 1,974.00] 5,922,000 1,926.00] 5,778,000 2.37|
14 5,000 1,096.00] 5,480,000 1,128.00 5,640,000 2.31
15 5,000 1,247.00 6,235,000] 1,039.00 5,195,000, 2.13
16 4,000 1,338.00] 5,352,000 1,272.00] 5,088,000 2.09
17 3,000 1,520.00 4,560,000] 1,604.00 4,812,000, 1.97]
18 3,000 1,565.00] 4,695,000 1,600.00] 4,800,000 1.97|
19 2,000 2,262.06 4,524,120 2,175.50 4,351,000 1.79
20 10,000] 351.00 3,510,000] 366.00 3,660,000, 1.50]
21 6,000 619.00) 3,714,000 585.00) 3,510,000 1.44]
22 3,000 1,073.00 3,219,000] 1,139.00 3,417,000, 1.40]
/

12.84]

64.72

8.69

4.71

90.95
1 DEUTSCHLAND REP| 210,000 17,810.71] 37,402,503 17,240.69 36,205,455 6.5 2027 7] 11.4]]

6.5 4
2 SINGAPORE GOV™T| 240, 000f 10,346.50f 24,831,622, 10,180. 76| 24,433,830 3.5 2027 3 7.70]
3.5 1
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3 SWEDISH 1,400,000 1,681.18 23,536,557 1,573.92 22,035,004 3.5 2039 3 6.94
GOVRNMNT 3.5 30

4 SWEDISH 1,600,000 1,320.28 21,124,586 1,301.54 20,824,696 2.5| 2025 5 6.56
GOVRNMNT 2.5 12

5 [CANADA-GOV™T 8 160,000 13,043.37] 20,869,397 12,799.62 20,479,405 8 2027 6 6.45
1

6 SINGAPORE GOV*"T) 200,000 9,920.78 19,841,570 9,917.5]1 19,835,024 3.125 2022 9 6.25
3.125 1

7 [CANADA-GOV*T 8 180,000 10,978.37] 19,761,073 10,924.56 19,664,210] 8 2023 6 6.20]
1

8 US TREASURY N/B 110,000 15,935.95 17,529,546 15,682.5]] 17,250,771  6.125 2027 11) 5.44
6.125 15

9 DEUTSCHLAND REP 104,000 17,130.99 17,816,239 16,529.13 17,190,303, 4.75( 2028 7| 5.42
4.75 4

10 SWEDISH 1,200,000] 1,394.61] 16,735,321 1,333.56 16,002,782 2.25( 2032 6 5.04
GOVRNMNT 2.25 1

11 US TREASURY N/B 100,000 16,334.51 16,334,512 15,851.47| 15,851,474 4.375 2039 11 5.00|
4.375 15

12 SINGAPORE GOV*"T| 150,000 10,551.73 15,827,600] 10,243.35 15,365,027 3.375 2033 9 4.84
3.375 1

13 US TREASURY N/B 80,000] 16,561.95 13,249,562 16,059.41] 12,847,535 4.5 2036 2| 4.05
4.5 15

14 US TREASURY N/B 80,000] 16,464.47] 13,171,582 15,916.45 12,733,165 4.375 2038 2 4.01
4.375 15

15 US TREASURY N/B 80,000] 13,816.97] 11,053,578, 13,747.65 10,998,124 3 2024 7 3.47|
3 31

16 DEUTSCHLAND REP 60,000] 15,050.13 9,030,082 14,893.45 8,936,070 6.25( 2024 1f 2.82
6.25 4

17 CANADA-GOV*™T 60,000] 13,475.14 8,085,086 13,116.99 7,870,196 5.75 2033 6| 2.48
5.75 1

18 CANADA-GOV*™T 50,000] 12,558.21 6,279,106 12,280.78 6,140,391 5.75 2029 6 1.94
5.75 1

19 CANADA-GOV*™T 2 70,000 8,855.21 6,198,652 8,537.21 5,976,051 2| 2051 12| 1.88
1

20 DEUTSCHLAND REP 20,000] 11,958.52 2,391,705 11,160.35 2,232,071 0f 2036 5 0.70f
0 15

98.61
98.61
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)

491,000.00 65,765,718 67,980,914 21.43

566,000.00 58,995,900 59,871,876 18.87

456,000.00 62,224,756 63,383,088 19.98

4,520,000.00 58,624,671 58,645,644 18.48

599,000.00 58,215,013 59,341,312 18.70

) 1

1 (2015 8 14 ) 3,218,446,002 3,218,446,002 1.0220 1.0220]
2 (2016 2 15 ) 2,291,299,505 2,291,299,505 0.9978 0.9978
3 (2016 8 15 ) 1,652,350,912 1,652,350,912 0.9920 0.9920
4 (2017 2 14 ) 1,517,210,859 1,517,210,859 1.0174 1.0174
5 (2017 8 14 ) 1,035,686,934 1,045,823,397 1.0217 1.0317
6 (2018 2 14 ) 991,691,656 1,001,373,983 1.0242 1.0342
7 (2018 8 14 ) 955,952,376 955,952,376 1.0209 1.0209
8 (2019 2 14 ) 914,994,297 914,994,297 1.0227 1.0227
9 (2019 8 14 ) 846,445,823 846,445,823 1.0067 1.0067
10 (2020 2 14 ) 809,585,567 809,585,567 1.0201 1.0201
11 (2020 8 14 ) 774,361,378 774,361,378 1.0163 1.0163
12 (2021 2 15 ) 758,065,262 765,274,256 1.0516 1.0616
13 (2021 8 16 ) 728,056,637, 734,898,694 1.0641 1.0741
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14 (2022 2 14 ) 675,800,690 682,402,362 1.0237 1.0337

15 (2022 8 15 ) 615,124,265 621,061,210 1.0361 1.0461

2021 8 722,774,097, — 1.0641 —

9 719,810,143 — 1.0639 —

10 712,895,045 — 1.0598 —

11 693,337,236 — 1.0368 —

12 698,037,825 — 1.0479 —

2022 1 684,505,532 — 1.0322 —

2 671,630,593 — 1.0174 —

3 669,040,853 — 1.0351 —

4 667,507,775 — 1.0323 —

5 671,586,253 — 1.0434 —

6 654,639,563 — 1.0216 —

7 618,558,997 — 1.0401 —

8 617,831,382 — 1.0424 —

1

1 2015 2 23 2015 8 14 0.0000
2 2015 8 15 2016 2 15 0.0000
3 2016 2 16 2016 8 15 0.0000
4 2016 8 16 2017 2 14 0.0000
5 2017 2 15 2017 8 14 0.0100
6 2017 8 15 2018 2 14 0.0100
7 2018 2 15 2018 8 14 0.0000
8 2018 8 15 2019 2 14 0.0000
9 2019 2 15 2019 8 14 0.0000
10 2019 8 15 2020 2 14 0.0000
11 2020 2 15 2020 8 14 0.0000
12 2020 8 15 2021 2 15 0.0100
13 2021 2 16 2021 8 16 0.0100
14 2021 8 17 2022 2 14 0.0100
15 2022 2 15 2022 8 15 0.0100
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1 2015 2 23 2015 8 14 2.2
2 2015 8 15 2016 2 15 2.4
3 2016 2 16 2016 8 15 0.6
4 2016 8 16 2017 2 14 2.6
5 2017 2 15 2017 8 14 1.4
6 2017 8 15 2018 2 14 1.2
7 2018 2 15 2018 8 14 0.3
8 2018 8 15 2019 2 14 0.2
9 2019 2 15 2019 8 14 1.6
10 2019 8 15 2020 2 14 1.3
11 2020 2 15 2020 8 14 0.4
12 2020 8 15 2021 2 15 4.5
13 2021 2 16 2021 8 16 2.1
14 2021 8 17 2022 2 14 2.9
15 2022 2 15 2022 8 15 2.2
2
1 3,178,315,544 29,000,000
2 15,821,887, 868,751,902
3 24,940,800 655,592,368
4 0 174,450,531
5 144,732 477,781,855
6 3,630,753 49,044,358
7 8,114,579 39,938,118
8 27,199,673 68,924,194
9 523,691 54,434,634
10 0 47,113,839
11 0 31,755,092
12 0 41,005,332
13 0 36,693,690
14 24,038,543
15 300,000 66,772,701
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$E) EOISRI  ssummie, HOSESGLCLSENEERLTLAY.
BEAvIRYTUF T (EIERMIZERYER)
ERE ®mag ElES i IR
DEUTSrCI'I.AND REP 6.5 :_’.CIITIQ_?!ﬂd 6.50"_5- o i) 11 .41"_!
SINGAPOREGOVTIS | 2027/03/07 |  3.50% | 2ooid—i | 7.70%
 SWEDISH GOVRNMNT 3.5 ~ 2039/03/30 350% | ROT—F 6.94%
_ SWEDISH GOVRMMMT 1._5 2025/05/12 2.50% i’:f:l:_—i":i 6.561 )
CAMADA-GOVT B 2027/06/01 BO0% | e 6.45%
# HRE B 2 U — L (R R R ) DR R R T Y.
RENERFHIS—T7/F
j Exl_l_ 811%
F=FA{EFIR 8.04%
QATFIUX 7.84%
BE{LF 7.25%
AMEPTR 6.54%
FHERRTH— T UEDERRERMC T SHETY.
O FMINEEOHE
(%)
20
10 79
2.1 1.7 26 10 1.4
o —___. S B e smam
10 [
=10 =
20 :
2013 014 2015 2016 27 2018 xa 2000 2021 2022 (i)

& TPREADF IR RUEE A
8201 5ER P IHDETEFSSFFET, 00 IEIEHEF TORSRETLTVET.
I FHDERGEEG. iR ER T B ECRELTVET.

#EOERETL DO S, SRORBERE-F T30 CREUEEA.
BFOERERL. BREHOR— LA AEBERSH TORBLIE ISR,
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14 15

(2022 2 14 ) (2022 8 15 )
829,249 1,577,656
11,957,005 11,400,516
424,286,690 376,008,962
248,498,154 234,938,398
3,000,000 ]
688,571,098 623,925,532
688,571,098 623,925,532
6,601,672 5,936,945
3,094,500 ]
116,450 108,498
2,911,188 2,712,449
9 5
46,589 43,370
12,770,408 8,801,267
12,770,408 8,801,267
~ 660,167,203 ~ 593,694,502
15,633,487 21,429,763
74,993,799 71,018,455
675,800,690 615,124,265
~2 675,800,690 ~ 615,124,265
688,571,098 623,925,532
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14 15
2021 8 17 2022 2 15
2022 2 14 2022 8 15

9,013,344 9,021,743

39 23

29,409,265 674,430

3,337,564 8,387,445

17,058,318 16,734,781

924 862

116,450 108,498

2,911,188 2,712,449

257,444 275,417

3,286,006 3,097,226

20,344,324 13,637,555

20,344,324 13,637,555

20,344,324 13,637,555

247,565 384,256

43,850,891 15,633,487

- 7,260

- 7,260

1,518,973 1,527,338

1,518,973 1,527,338

*1 6,601,672 *1 5,936,945

15,633,487 21,429,763

45/98



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

15
2022 2 15
2022 8 15

@ « )

@ «c )

60 61

2022 2 15 2022 8 15
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14 15
2022 2 14 2022 8 15
1. 1.
660,167,203 593,694,502
2. 1 2. 1
1 1.0237 1 1.0361
(10,000 10,237 ) (10,000 10,361 )
14 15
2021 8 17 2022 2 15
2022 2 14 2022 8 15
*1. *1.
A 8,932,130 A 9,490,080
B 0 B 0
c 2,828,648 c 2,576,267
D 72,663,341 D 67,465,320
E=A+B+C+D 84,424,119 E=A+B+C+D 79,531,667
F 660,167,203 F 593,694,502
10,000 G=E/F*10,000 1,278 10,000 G=E/F*10,000 1,339
10,000 H 100 10,000 H 100
1=F*H/10,000 6,601,672 1=F*H/10,000 5,936,945
1.
14 15
2021 8 17 2022 2 15
2022 2 14 2022 8 15
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14 15
2021 8 17 2022 2 15
2022 2 14 2022 8 15
4
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14 15
2022 2 14 2022 8 15
14 15
2021 8 17 2022 2 15
2022 2 14 2022 8 15
15
2022 2 15
2022 8 15
14 15
2022 2 14 2022 8 15
684,205,746 660,167,203
300,000
24,038,543 66,772,701
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14 ( 2021 8 17 2022 2 14 )

16,911,281

12,303,749

29,215,030

15 ( 2022 2 15 2022 8 15 )

23,728,698

21,515,256

2,213,442

484,774,102 324,362,351

1 484,774,102 324,362,351
52.7% 86.3%

INVESCO DB AGRICULTURE FUND 18,800 388,408.00

1 18,800 388,408.00
(51,646,611)
8. 4% 13.7%

376,008,962
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(51,646,611)
146,561,696 234,938,398
146,561,696 234,938,398
38.2% 100.0%
234,938,398
610,947,360
(51,646,611)
(DX o)
2. O
3.
4.
2.
2022 2 14 2022 8 15
2,688,128 3,448,692
38,760,337, 24,921,059
205,709,200 210,285,000
1,343,000 431,000
248,500, 665 239,085,751
248,500, 665 239,085,751
- 4,150,648
29 12
331 89
360 4,150,749
360 4,150,749
*] 170,648,369 146,561,696
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2022 2 14 2022 8 15
77,851,936 88,373,306
248,500,305 234,935,002
*2 248,500,305 234,935,002
248,500,665 239,085,751
2022 2 15
2022 8 15
1.
2.
2022 2 14 2022 8 15
1. 1.
170,648,369 146,561,696
2. 2. 1
1 1.4562 1 1.6030
(10,000 14,562 ) (10,000 16,030 )
1.
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2021 8 17 2022 2 15
2022 2 14 2022 8 15
2022 2 14 2022 8 15
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2022 2 14 2022 8 15
2
1.
2022 2 14
2021 8 17
180,674,821
2022 2 14
2022 2 14 10,026,452
170,648,369
2022 2 14
170,648,369
2022 8 15
2022 2 15
170,648,369
2022 8 15
2022 8 15 24,086,673
146,561,696
2022 8 15
146,561,696
2.
2022 2 14
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8,345,776
8,345,776
2022 8 15
15,289,115
15,289,115
3.
1.
5,000 980.00 4,900,000
3,000 1,609.00 4,827,000
3,000 4,780.00 14,340,000
3,000 1,933.00 5,799,000
2,500 7,360.00 18,400,000
2,000 4,860.00 9,720,000
5,000 1,024.00 5,120,000
9,000 1,269.00 11,421,000
3,000, 4,525.00 13,575,000
5,000, 2,444.00 12,220,000
9,000, 1,420.00 12,780,000
10,000 1,581.00 15,810,000
12,000 1,023.00 12,276,000
17,000 1,036.00 17,612,000
25,000 778.00 19,450,000
3,000, 1,166.00 3,498,000
4,000 1,263.00 5,052,000
3,000, 1,593.00 4,779,000
6,000 536.00 3,216,000
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2,000 2,225.00 4,450,000
10,000 354.00 3,540,000
2,000 3,750.00 7,500,000
22 210,285,000
89.5% 100.0%
210,285,000
)
2.
1. ( 38
59 2 12 133
2. 6
3. 26 (2022 3 8 2022 9 7
25 26
2022 3 7 2022 9 7
3,099,835 924,342
717,735 457,425
8,771,655 15,679,757
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329,242,001 318,182,786
10,682,417, -
4,478,383 2,985,206
- 45,521
66,016 28,188
357,058,042 338,303,225
357,058,042 338,303, 225
2,089,562 13,039,039
1,458,704 1,500,200
12,140 11,620
48,560 46,477
2 19
3,709 3,566
3,612,677 14,600,921
3,612,677 14,600,921
*1 486,234,808 500,066,961,
132,789,443 176,364,657
353,445,365 323,702,304
*3 353,445,365 323,702,304
357,058,042 338,303,225
25
2021 9 8 3 8
2022 3 7 9 7
6,747,833 7,014,462
13,543,151 37,289,159
370,421 1,040,411
35,550 33,326
7,130,189 29,200,960
1,246 1,553
81,049 75,480
324,134 301,882
67,085 99,950,
473,514 478,865
7,603,703 29,679,825
7,603,703 29,679,825
7,603,703 29,679,825
99,457, 205,421
119,362,514 132,789,443
4,955,821 14,776,727,
4,955,821 14,776,727,
1,699,719 19,403,457,
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1,699,719 19,403,457,
*1 8,979,871 9,063,238
132,789,443 176,364,657
26
2022 3 8
2022 9 7
60 61
6 6
2022 3 8 2022 9 7
25 26
2022 3 7 2022 9 7

*1.
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486,234,808 500,066,961
2. 5 6 10 2. 5 6 10
132,789,443 176,364,657
3. 1 3. 1
1 0.7269 1 0.6473
(10,000 7,269 ) (10,000 6,473 )
25 26
2021 9 8 2022 3 8
2022 3 7 2022 9 7
*1. 1.

142 (021 9 8 2021 10 7 ) 148 (022 3 8 202 4 7))
A 1,056,298 A 1,101,842
B 0 B 0
c 33,756,493 c 30,952,923
D 0 D 0
E=A+B+C+D 34,812,791 E=A+B+C+D 32,054,765
F 497,391,452 F 493,420,781
10,000 G=E/F*10,000 699 10,000 G=E/F*10,000 649
10,000 H 30 10,000 H 30
1=F*H/10,000 1,492,174 1=F*H/10,000 1,480,262

143 (2021 10 8 2021 11 8 ) 149 (022 4 8 202 5 9 )
A 1,195,361 A 1,142,193
B 0 B 0
C 33,320,617 c 30,940,549
D 0 D 0
E=A+B+C+D 34,515,978 E=A+B+C+D 32,082,742
F 497,391,452 F 499,285,884
10,000 G=E/F*10,000 693 10,000 G=E/F*10,000 642

59/98




1=F*H/10,000

30

1,492,174

1 9 2021 12 7 )

A

E=A+B+C+D

G=E/F*10,000

I=F*H/10,000

12 8 2022

A

E=A+B+C+D

G=E/F*10,000

1=F*H/10,000

1 8 2022

A

E=A+B+C+D

1,009,582

33,473,845
0
34,483,427

504,091,171

684

30

1,512,273
1 7))
1,086,178

32,971,154
0
34,057,332

504,091,171

675

30

1,512,273

2 7))
1,083,637

32,545,059
0
33,628,696

504,001,171

10,000

150

10,000

10,000

151

10,000

10,000

152
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H 30
1=F*H/10,000 1,497,857
5 10 2022 6 7 )

A 1,063,059
B 0
C 31,501,009
D 0
E=A+B+C+D 32,564,068
F 514,187,000
G=E/F*10,000 633
H 30
1=F*H/10,000 1,542,561
6 8 2022 7 7 )

A 1,145,358
B 0
C 31,942,798
D 0
E=A+B+C+D 33,088,156
F 529,345,406
G=E/F*10,000 625
H 30
1=F*H/10,000 1,588,036
7 8 2022 8 8 )

A 1,118,008
B 0
C 28,847,871
D 0
E=A+B+C+D 29,965,879
F 484,774,102




EDINETOOOO
000000000000 0O0O0OO(EL2441)
Oooooooooooooooooad

10,000 G=E/F*10,000 667 10,000 G=E/F*10,000 618
10,000 H 30 10,000 H 30
1=F*H/10, 000 1,512,273 1=F*H/10, 000 1,454,322
147 (022 2 8 202 3 7)) 153 (022 8 9 2022 9 7 )
A 970,047 A 1,039,817
B 0 B 0
c 30,978,783 c 29,441,052
D 0 D 0
E=A+B+C+D 31,948,830 E=A+B+C+D 30,480,869
F 486,234,808 F 500,066,961
10,000 G=E/F*10,000 657 10,000 G=E/F*10,000 609
10,000 H 30 10,000 H 30
1=F*H/10,000 1,458,704 1=F*H/10,000 1,500,200
25 26
2021 9 8 202 3 8
202 3 7 202 9 7
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25 26
2022 3 7 2022 9 7
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25 26
2021 9 8 2022 3 8
2022 3 7 2022 9 7
26
2022 3
2022 9
25 26
2022 3 7 2022 9 7
497,391,452 486,234,808
6,699,719 58,403,457
17,856,363 44,571,304
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25 2022 3 7
3,194,203
3,194,203
26 2022 9 7
10,755,243
10,755,243
25 2022 3 7
82,232,696 83,713,884 1,481,188
51,457,205 51,109,064 348,141
64,420,148 61,283,712 3,136,436
79,394,640 72,196,800 7,197,840
53,961,094 54,569,468 608,374
331,465,783 322,872,928 8,592,855
26 2022 9 7
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65,765,718 70,220,365 4,454,647
58,995,900, 61,429,678 2,433,778
62,224,756 64,538,592 2,313,836
58,624,671 59,831,240, 1,206,569
58,215,013 60,845,222, 2,630,209
303,826,058, 316,865,097 13,039,039

@

&)
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US TREASURY N/B 3 80,000.00 79,228.12
US TREASURY N/B 4.375 80,000.00 89,112.50
US TREASURY N/B 4.375 100,000.00 110,703.12
US TREASURY N/B 4.5 80,000.00 90,250.00
US TREASURY N/B 6.125 110,000.00 123,354.68
5 450,000.00 492,648.42
(70,507,841)

21.8% 22.20

CANADA-GOV*T 2 70,000.00 54,537.00
CANADA-GOV'T 5.75 50,000.00 57,699.00
CANADA-GOV'T 5.75 60,000.00 73,542.00
CANADA-GOV'T 8 180,000.00 185,520.60
CANADA-GOV'T 8 160,000.00 193,094 .40
5 520,000.00 564,393.00
(61,304,367)

18.9% 19.3%

DEUTSCHLAND REP 0 20,000.00 15,763.60
DEUTSCHLAND REP 4.75 104,000.00 122,972.72
DEUTSCHLAND REP 6.25 60,000.00 64,308.60
DEUTSCHLAND REP 6.5 210,000.00 259,375.20
4 394,000.00 462,420.12
(65,455,567)

20. 2% 20.6%

SWEDISH GOVRNMNT 2.25 1,200,000.00 1,231,260.00
SWEDISH GOVRNMNT 2.5 1,600,000.00 1,606,016.00)
SWEDISH GOVRNMNT 3.5 1,400,000.00 1,692,446.00)
3 4,200,000.00 4,529,722.00
(59,973,519)

18.5% 18.8%

SINGAPORE GOV'T 3 200,000.00 200,524.00
SINGAPORE GOV'T 3.375 150,000.00 153,774.00)
SINGAPORE GOV'T 3.5 240,000.00 245,224.80
3 590,000.00 599,522.80

18.8%

(60,941,492)

19.2%

66/98
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(318,182,786*

¢ D1 @)
2 O
3.
2.
3.

Invesco DB Agriculture Fund

<HALBIERERIH* (ETF) ORE>

Invesco DB Agriculture Fund

AR AT - FYERL TR AF ININ—OFZaFAhLE—+FERIZ. B=FEv b33
P RHMMERELERELTEYET.

O#AREOHE
HEL R
(2021512 A 31 A RTE)
3 IF it A
ot ¥
U.5. Treasury Bills, 0.055% due January 27, 2023 79, 998, BO0
.S, Treasury Bills, 0.050% due February 3, 2022 40, 010, 739
U.5. Treasury Bills, 0.040% due January 6, 2022 40, 000, 003
U.S. Treasury Bills, 0.0556% due January 20, 2022 24,999,911
U.S. Treasury Bills, 0.070% due March 10, 2022 17, 998, T63
ot 203, 008, 216
O&BNs I0HKR
sl
(2021%F12 H 31 B /7D
: TR
s ¥ Fr
CBOT Soybean 130, 732, 750
CBOT Corn 127, 631, 700
CME Live Cattle 126, 121, 160
MYB-ICE Coffee 122,941, 8756
NYB-ICE Sugar 119, 431, 066
NYB-1CE Cocoa 111, 837, 600
CME Lean Hogs B4, 766, 590
CBOT Wheat KCB 63, 620, Hbh3
CHOT Wheat 60, 968, 875
CME Feeder Cattle 43, 082, 325
NYB-ICE Cotton 27, 305, 500
it 1, 018, 440, 004

67/98
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(2021912 F 31 B 81E)
dits H Hg i H H#

% %

XY 12,8 | Wi B.3
RS- 125 | HRW e '™ 6.2
A 12.4 | b 6.0
o — 12.1 | IEAAESE 1.2
il 1.7 | 8@ 2.7
Ay dp A& 1L.0 | — =

(T} He®it, (Invesco DB Agriculture Fund) @af— k73 U o8 SHRMORS ©F, BEORESI L2 THI00%8 - 4 505

k0 Et,

(i) HRW R ¥EEOH A7 4 MERIIFIZ LH2A TSN HFES R (Hard Red ¥Vinter Wheat) W TH,
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2022 8 31

618,066,302

234,920

617,831,382

592,694,502

1.0424

2022 8 31

248,029,923

4,304,458

243,725,465

146,561,696

1.6630

2022 8 31

322,798,011

5,516,171

317,281,840

484,774,102

0.6545

69/98



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

70/98



2022 8

12

71/98

EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

10
2,600,000
554,701



EDINETOOOO
000000000000 0O0O0OO(EL2441)
Ooooooooooooooooooad

2022 8
C )
147 9,770
3 3,071
41 688
6 127
197 13,657
1 38
59
19 52
2 193 1 2021 4 1
2022 3 31
2021 3 31 2022 3 31
7,289,865 7,694,938
9,581 476
2 5,000,000 2 5,000,000
983,794 1,104,368
190,144 10,322
11,876 11,876
75,082 71,721
24,653 21,958
5,081 1,907
13,590,079 13,917,570
1 206,911 1 195,033
1 39,014 1 33,602
245,926 228,636
13,821 33,989
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2,122 2,122
15,944 36,112
1,456,717 1,405,875
382,470 313,778
232,354 257,464
22,969 41,704
24,980 24,980
14,510 14,510
2,104,981 2,029,292
2,366,852 2,294,040
15,956,931 16,211,610
2021 3 31 2022 3 31
56,838 5,632
544,401 562,759
1 —
5,001 5,001
437,638 553,011
101,760 4,746
223,730 240,442
40,795 100,675
50,055 62,522
16,900 16,000
932,720 988,031
307,698 303,215
13,980 17,320
91,515 92,457
78,590 33,150
491,784 446,143
1,424,505 1,434,175
1,000,000 1,000,000
566,500 566,500
566,500 566,500
179,830 179,830
5,718,662 5,718,662
6,707,859 7,083,746
12,606,351 12,982,238
14,172,851 14,548,738
359,574 228,697
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359,574 228,697
14,532,426 14,777,435
15,956,931 16,211,610

2020 4 1 2021 4 1

2021 3 31 2022 3 31
8,831,385 9,416,174
188,026 19,672
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