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2022 10 31

1,290,918,824 97.71
139,426 0.01
— 30,174,060] 2.28
( ) 1,321,232,310 100.00

1
(2019 4 22 ) 1,462 1,491 1.0172 1.0372
2 (2020 4 20 ) 1,641 1,672 1.0369 1.0569
3 (2021 4 20 ) 1,621 1,626 0.9988 1.0022
4 (2022 4 20 ) 1,480 1,480 0.9183 0.9183
2021 10 1,609 — 0.9868 —
11 1,594 — 0.9813 —
12 1,584 — 0.9789 —
2022 1 1,551 — 0.9594 —
2 1,525 — 0.9441 —
3 1,492 — 0.9256 —
4 1,469 — 0.9171 —
5 1,445 — 0.9086 —
6 1,398 — 0.8812 —
7 1,450 — 0.9127 —
8 1,421 — 0.8881 —
9 1,325 — 0.8394 —
10 1,321 — 0.8374 —
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1
1 2018 7 27 2019 4 22 0.0200)
2 2019 4 23 2020 4 20 0.0200)
3 2020 4 21 2021 4 20 0.0034
4 2021 4 21 2022 4 20 0.0000]
2022 4 21 2022 10 20 —
1 2018 7 27 2019 4 22 3.72
2 2019 4 23 2020 4 20 3.90
3 2020 4 21 2021 4 20 3.35
4 2021 4 21 2022 4 20 8.06
2022 4 21 2022 10 20 9.96

)

100
2022 10 31

200,038 59.08
- 138,570 40.92
( ) 338,608 100.00
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2018 7 27 2019 4 22 1,453,662,895 15,535,546
2 2019 4 23 2020 4 20 288,877,023 144,295,480
3 2020 4 21 2021 4 20 108,062,485 67,853,659
4 2021 4 21 2022 4 20 41,692,359 52,033,357
2022 4 21 2022 10 20 18,424,464 53,218,064
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4 5

4 4 20 4 10 20
17,109,436 35,485,202
1,469,052,273 1,273,987,811
139,468 139,426
1,486,301,177 1,309,612,439
1,486,301,177 1,309,612,439
256,159 234,654
4,098,503 3,754,375
32 68
1,117,180 1,052,001
5,471,874 5,041,098
5,471,874 5,041,098
1,612,576,720 1,577,783,120
131,747,417 273,211,779
1,480,829,303 1,304,571,341
1,480,829,303 1,304,571,341
1,486,301,177 1,309,612,439
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4
3 4 21 4 4 21
3 10 20 4 10 20

4,182,158 3,632,197

17,395,812 145,064,504

13,213,654 141,432,307

10,639 8,984

269,864 234,654

4,317,772 3,754,375

1,158,711 1,052,001

5,756,986 5,050,014

18,970,640 146,482,321

18,970,640 146,482,321

18,970,640 146,482,321

104,540 2,265,530

1,882,252 131,747,417

41,055 4,348,993

28,894 4,348,993

12,161 -

- 1,596,564

- 1,596,564

20,916,377 273,211,779
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5
4 4 21
4 10 20
5
20 4 10 20
1,622,917,718 1,612,576,720
41,692,359 18,424,464
52,033,357 53,218,064
1,612,576,720 1,577,783,120
131,747,417 273,211,779
55
10
1 0.9183 1 0.8268
(10,000 (9,183 )|(10,000 (8,268 )
5
3 4 21 4 4 2
3 10 20 4 10 20
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4 10 20

138,570
200,048

338,618
338,618

340,000

1,382
338,618
338,618
338,618

4 4 21
4 10 20

4 10 20

340,000
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Robeco QI Global Dynamic Duration IBH JPY 2022 10

US TREASURY N/B 15-FEB-2045 2.500 2045/2/15 38,695,010.77 3.4%
FRANCE (GOVT OF) 25-MAY-2023 1.750 2023/5/25 38,341,148.23 3.4%
US TREASURY N/B 15-MAY-2030 0.625 2030/5/15 31,594,466.92 2.8%
AUSTRALIAN GOVERNMENT 21-APR- 4.750 2027/4/21 30,877,637.25 2.7%
2027

BUONI POLIENNALI DEL TES 01- 5.250 2029/11/1 29,160,218.78 2.6%
NOV-2029

UNITED KINGDOM GILT 31-JAN-2029 0.500 2029/1/31 28,051,752.16 2.5%
US TREASURY N/B 15-MAY-2030 6.250 2030/5/15 26,771,705.02 2.4%
US TREASURY N/B 30-JUN-2025 0.250 2025/6/30 26,377,962.30 2.3%
US TREASURY N/B 31-0CT-2028 1.375 2028/10/31 26,303,109.58 2.3%
JAPAN (20 YEAR ISSUE) 20-MAR- 0.800 2042/3/20 25,352,974.96 2.3%
2042

US TREASURY N/B 15-NOV-2026 2.000 2026/11/15 25,347,351.55 2.3%
US TREASURY N/B 31-MAY-2026 0.750 2026/5/31 25,122,578.01 2.2%
US TREASURY N/B 30-APR-2026 0.750 2026/4/30 24,833,089.18 2.2%
BUONI POLIENNALI DEL TES 01- 2.200 2027/6/1 24,782,885.77 2.2%
JUN-2027

US TREASURY N/B 31-JUL-2026 0.625 2026/7/31 24,641,636.14 2.2%
US TREASURY N/B 31-MAY-2027 0.500 2027/5/31 24,165,571.73 2.1%
US TREASURY N/B 28-FEB-2027 1.125 2027/2/28 24,077,221.62 2.1%
BUNDESREPUB. DEUTSCHLAND 15- 0.000 2028/11/15 22,987,717.71 2.0%
NOV-2028

JAPAN (20 YEAR ISSUE) 20-JUN- 1.300 2035/6/20 22,758,993.32 2.0%
2035

NETHERLANDS GOVERNMENT 15-JAN- 0.000 2024/1/15 21,991,170.38 2.0%
2024

US TREASURY N/B 15-FEB-2046 2.500 2046/2/15 21,610,473.25 1.9%
FRANCE (GOVT OF) 25-MAY-2031 1.500 2031/5/25 21,430,919.46 1.9%
JAPAN (20 YEAR ISSUE) 20-DEC- 0.500 2041/12/20 21,247,097.41 1.9%
2041

US TREASURY N/B 15-AUG-2046 2.250 2046/8/15 21,209,691.51 1.9%
BUONI POLIENNALI DEL TES 01- 3.750 2024/9/1 20,556,776.01 1.8%
SEP-2024

BUNDESREPUB. DEUTSCHLAND 04- 2.500 2044/7/4 19,872,298.61 1.8%
JUL-2044

JAPAN (30 YEAR ISSUE) 20-DEC- 0.700 2051/12/20 19,112,650.59 1.7%
2051

JAPAN (20 YEAR ISSUE) 20-SEP- 0.500 2041/9/20 18,743,419.82 1.7%
2041

AUSTRALIAN GOVERNMENT 21-NOV- 1.000 2031/11/21 17,388,215.72 1.5%
2031

UNITED KINGDOM GILT 22-JUL-2047 1.500 2047/7/22 16,732,736.27 1.5%
UNITED KINGDOM GILT 22-0CT-2026 0.375 2026/10/22 15,833,622.72 1.4%
BUNDESREPUB. DEUTSCHLAND 15- 2.500 2046/8/15 15,596,028.74 1.4%
AUG-2046

JAPAN (10 YEAR ISSUE) 20-DEC- 0.100 2031/12/20 15,405,855.63 1.4%
2031
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UNITED KINGDOM GILT 22-JUL-2027 1.250 2027/7/22 15,028,629.31 1.3%
US TREASURY N/B 15-AUG-2049 2.250 2049/8/15 14,719,808.39 1.3%
JAPAN (5 YEAR ISSUE) 20-DEC- 0.100 2024/12/20 13,613,027.56 1.2%
2024

JAPAN (30 YEAR ISSUE) 20-SEP- 0.700 205179720 13,551,139.06 1.2%
2051

BONOS Y OBLIG DEL ESTADO 30- 1.950 2030/7/30 13,182,308.68 1.2%
JUL-2030

UNITED KINGDOM GILT 31-JUL-2035 0.625 2035/7/31 13,055,632.41 1.2%
BONOS Y OBLIG DEL ESTADO 31- 4.800 2024/1/31 12,717,489.72 1.1%
JAN-2024

JAPAN (20 YEAR ISSUE) 20-MAR- 0.400 2036/3/20 12,434,646.55 1.1%
2036

US TREASURY N/B 15-MAY-2049 2.875 2049/5/15 12,216,034.93 1.1%
JAPAN (20 YEAR ISSUE) 20-JUN- 0.400 2041/6/20 11,952,504.57 1.1%
2041

BUNDESREPUB. DEUTSCHLAND 15- 1.500 2023/5/15 11,277,484.36 1.0%
MAY-2023

JAPAN (30 YEAR ISSUE) 20-MAR- 1.000 2052/3/20 10,645,092.63 0.9%
2052

FRANCE (GOVT OF) 25-APR-2041 4.500 2041/4/25 10,528,114.83 0.9%
SWEDISH GOVERNMENT 12-MAY-2028 0.750 2028/5/12 10,497,894.35 0.9%
FRANCE (GOVT OF) 25-MAY-2025 0.500 2025/5/25 9,941,713.39 0.9%
BUNDESREPUB. DEUTSCHLAND 15- 0.000 2052/8/15 9,327,874.05 0.8%
AUG-2052

BONOS Y OBLIG DEL ESTADO 31- 1.450 2027/10/31 9,189,019.93 0.8%
0CT-2027

BONOS Y OBLIG DEL ESTADO 30- 0.500 2030/4/30 8,831,708.25 0.8%
APR-2030

FRANCE (GOVT OF) 25-MAY-2036 1.250 2036/5/25 7,762,147.02 0.7%
BELGIUM KINGDOM 22-JUN-2038 1.900 2038/6/22 7,718,665.23 0.7%
JAPAN (10 YEAR ISSUE) 20-DEC- 0.100 2029/12/20 7,693,373.29 0.7%
2029

US TREASURY N/B 15-FEB-2030 1.500 2030/2/15 7,482,318.08 0.7%
JAPAN (20 YEAR ISSUE) 20-MAR- 0.500 204173720 7,358,190.72 0.7%
2041

JAPAN (20 YEAR ISSUE) 20-SEP- 0.600 2037/9/20 7,019,366.58 0.6%
2037

JAPAN (10 YEAR ISSUE) 20-DEC- 0.100 2030/12/20 6,634,974.88 0.6%
2030

BUNDESREPUB. DEUTSCHLAND 15- 0.000 2050/8/15 6,174,406.16 0.5%
AUG-2050

AUSTRALIAN GOVERNMENT 21-NOV- 2.750 2028/11/21 6,173,099.82 0.5%
2028

BONOS Y OBLIG DEL ESTADO 31- 5.150 2044/10/31 5,659,742.50 0.5%
0CT-2044

AUSTRALIAN GOVERNMENT 21-APR- 2.750 2024/4/21 5,150,170.46 0.5%
2024

BUONI POLIENNALI DEL TES 01- 2.450 20337971 4,705,024.43 0.4%
SEP-2033

BONOS Y OBLIG DEL ESTADO 31- 6.000 2029/1/31 4,673,635.71 0.4%
JAN-2029
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BUONI POLIENNALI DEL TES 01- 4.000 2037/2/1 4,542,761.32 0.4%
FEB-2037

BELGIUM KINGDOM 22-JUN-2031 1.000 2031/6/22 4,465,486.08 0.4%
SWEDISH GOVERNMENT 13-NOV-2023 1.500 2023/11/13 3,663,918.05 0.3%
NETHERLANDS GOVERNMENT 15-JUL- 0.500 2032/7/15 3,492,859.10 0.3%
2032

AUSTRALIAN GOVERNMENT 21-APR- 4.500 203374721 2,197,508.25 0.2%
2033

FRANCE (GOVT OF) 25-APR-2029 5.500 2029/4/25 1,924,363.79 0.2%
BUNDESREPUB. DEUTSCHLAND 15- 0.000 2050/8/15 1,024,735.81 0.1%
AUG-2050

UNITED KINGDOM GILT 22-0CT-2061 0.500 2061/10/22 659,722.92 0.1%
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495,000,000
39,600
9,900

176 59
466,249
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38 59
2
19 52
52
38 38 57
193 2 1 21 2021 4 1
2022 3 31
193 2 1 22
2022 4 1 2022 9 30
20 21
2021 3 31 2022 3 31

3 928,035 1,119,746
9,034 8,219
304,947 392,027
7,802 7,791
4,752 4,951
15,344 17,635
1,269,916 1,550,370
22,685 13,350

1 21,927 8,611

1 757 4,738
1,425

2 1,425
62,976 55,330

3 42,243 25,451

20,733 29,879
85,661 70,106
1,355,577 1,620,476
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20 21
2021 3 31 2022 3 31
223,924 318,954
157,310 207,242
66,614 111,711
13,284 14,869
3,109 17,853
5,743 17,951
48,505 41,308
6,950 6,713
12,043 18,127
18,202 16,863
331,764 452,641
32,910 18,418
32,910 18,418
364,674 471,060
495,000 495,000
495,903 654,416
495,903 654,416
990,903 1,149,416
990,903 1,149,416
1,355,577 1,620,476
20 21
2020 4 1 2021 4 1
2021 3 31 2022 3 31
1,388,709 1,850,193
60,662 70,345
17,514 18,581
1,466,886 1,939,121
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1 701,924 898,322
9,016 6,316
317 321
203,286 261,578
59,023 86,715
1,192 1,198
14,949 9,326
2,276 2,127
12,441 18,475
1,004,429 1,284,381
28,890 29,100
165,433 162,688
358
48,325 38,468
6,950 6,476
30,572 28,534
33 13
2,577 2,367
25,978 37,562
42,885 39,857
2,139 1,493
669 619
73,132 86,623
427,945 433,805
34,510 220,934
1 2
339 264
341 266
18,202 1,346
18,202 1,346
16,649 219,853
112
112
16,649 219,740
1 12,871 70,373
5,124 7,746 9,146 61,227
8,902 158,513
20 ( 2020 4 1 2021 3 31 (
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495,000 487,000 487,000 982,000 982,000
8,902 8,902 8,902 8,902
— 8,902 8,902 8,902 8,902
495,000 495,903 495,903 990,903 990,903
21 ( 2021 4 1 2022 3 31 (
495,000 495,903 495,903 990,903 990,903
158,513 158,513 158,513 158,513
— 158,513 158,513 158,513 158,513
495,000 654,416 654,416 1,149,416 1,149,416
1.
2016 3
8 38
5 20
5
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39 2020 3 31 3
28 2018 2 16 44
42 2021 8 12
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29 2020 3 31
84
( 30 2019 7 4
19
10 2019 7 4 44-2
20 21
2021 3 31 2022 3 31
1.
26,449 26,928
11,651 8,690
2.
253,724 75
42,243
53,141 3.
10,247 330,999
25,451
31,010
56,554
20 21
2020 4 1 2021 4 1
2021 3 31 2022 3 31
1.
232,588 175,665
() 10,238 () 56,536
20 21
2020 4 1 2021 4 1
2021 3 31 2022 3 31
9,900 — | = 9,900 9,900 — | = 9,900

21/40



EDINETOOOO
OO00D0O000O00D0bDO000DO0O0noo(ELssa)
OOoooooooooooooood

20 21
2020 4 1 2021 4 1
2021 3 31 2022 3 31
20 2020 4 1 2021 3 31
1
2021 3 31
(

928,035 928,035
304,947 304,947
1,232,982 1,232,982
157,310 157,310
66,614 66,614
223,924 223,924
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3
4
5
928,035
304,947
1,232,982
21 2021 4 1 2022 3 31
1
2
1
20 21
2020 4 1 2021 4 1
2021 3 31 2022 3 31
20 21
2020 4 1 2021 4 1
2021 3 31 2022 3 31
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20 21
2020 4 1 2021 4 1
2021 3 31 2022 3 31
1
2.
1
90% 90%
2
90% 90%
100% 100%
3
20 21
2020 4 1 2021 4 1
2021 3 31 2022 3 31
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1
24.4 9
2.056
24.4
2.056
( ) |3
15,111
32,241 — 669 — 32,910 ( )
32,910 — 619 15,111 18,418
20 2020 4 1 2021 3 31
1
( ( ( (
¢ 232,588 53,141
512,204
100 10,238 10,238
()1
2
2
21 2021 4 1 2022 3 31
1
( ( ( (
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( 162,779 14,124
512,204
100 56,536 56,536
()1
2
2
SBI
sBI
1
20 21
(2021 3 31 (2022 3 31
17,807 17,807
884 3,937
259 234
17,059 14,518
10,077 5,639
5,573 5,163
2,104 2,483
53,765 49,785
17,807 13,990
10,353 5,915
(1 28,160 19,906
25,604 29,879
4,734 —
137 —
4,871 —
20,733 29,879
()1 8,254
2
20 2021 3 31 (
4
1 5
3 5
a) 8,403 9,403 — — — 17,807
8,403 9,403 — — — 17,807,

@
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21 2022 3 31 (
1 4
1 5
2 5
b) 8,403 9,403 — — — 17,807
4,586 9,403 — — — 13,990
3,816 — — — — — 3,816
()
20 21
(2021 3 31 (2022 3 31
30.62 30.62
1.74 0.13
12.84 0.94
1.23 3.76
0.09 0.07
46.53 27.86
21 2021 4 1 2022 3 31
1
2
3.
3
1
20 21
2020 4 1 2021 4 1
2021 3 31 2022 3 31
1
20 21
2020 4 1 2021 4 1
2021 3 31 2022 3 31
1 100,091 23 1 116,102 68
1 899 27 1 16,011 44
1. 1 1. 1
2. 2.
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21
2021 4 1
2022 3 31
2022 9 30
1,116,698
7,467
366,754
11,444
4,377
17,576
1,524,318
12,549
8,163
4,385
1,275
1,275
45,166
23,935
21,230
58,990
1,583,309
2022 9 30
241,299
197,766
43,533
20,021
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14,649
12,834
22,476
15,946
327,228
18,609
18,609
345,838
495,000
742,471
742,471
1,237,471
1,237,471
1,583,309
2022 4 1
2022 9 30
925,389
37,188
8,981
971,560
458,661
4,185
169
123,587
34,693
743
5,005
1,164
6,698
634,908
18,370
86,307
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21,171
13,498
1,175
16,688
12,355
950
191
44,383
215,091
121,559
1
277
278
178
14,000
14,178
107,659
0
0
107,659
10,956
8,649 19,605
88,054
( 2022 4 1 2022 9 30 ( : )
495,000 654,416 654,416 1,149,416 1,149,416
88,054 88,054 88,054 88,054
— 88,054 88,054 88,054 88,054
495,000 742,471 742,471 1,237,471 1,237,471
2022 4 1

2022 9 30
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2016 3
8 38
5 20
5
€))
6
@
6 12
42
2021 8 12 42
42 32 ()
42
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31 2021 6 17

27-2

2022 9 30

27,376
8,569

225

2022 4 1
2022 9 30

800
150

2022 4 1
2022 9 30

9,900 — — 9,900

2022 4
2022 9 30
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( 2022 4 1 2022 9 30
2022 9 30
2022 9 30
( 2022 4 1 2022 9 30
90
90
100
( 2022 4 1 2022 9 30
( )
18,418 — 191 18,609
( 2022 4 1 2022 9 30
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2022 4 1
2022 9 30
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