EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2023 3 15
38 ( 2022 6 16 2022 12 15 )

03-6447-6147

1/112



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

B (RIS - x EH B EE
wRtimE | OISR | e Ee)
T

5™
5 RO o=
T TR
B AR FofiEE
R ( )
EEEL

2/112



BEHREE |(ANEE|REHGmE BEEE 8 B o T

# F1E |[F0=50k
— (& CE*E
R Fz@

o] Blpg =E>
F4a@

% i FrIU-77UE |[HY
—~ Z6E ¢ )
itk (BAY (B
i 1%

FoibEE  |[FEiE|ror
ALy FEE |(EE)
¢ AEFoT
=k
T AR IE o FruFE-A7-|HL
Z it i
7 DitEE ¢ 1 |F7uh
¢
chin

A (h )

(FHERE, 0
fhE e (3REeE I Lw—3ud
S (EH. fE
) )

% i BD S BT A
% BO4 EEA
12
12

EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

https://www._toushin.or.jp/

3/112



EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooooooooooooooad

iR a0l 3DODRLHME (T E-WHHl) ICHRIERLET .

- [FHE). [#2%]5LUTRLIDIDORSIREC S HRREGEL. B VHLREORRERILL B RE
LIBRMEOREEDILET .

- BRE~ORAEZ. SNETIERAASL T INRERESBAUTHIBLET (I7 /K47 7702,

SR aoEl FRIELT. 8. REVCR SEETESCLEDELET .

- 57158 (FREOBSIBARB) ERABLLET,
- BRABIC. A /HOLEBEEERALLT. RELEORIEENBESLEHELET,
- BREEL ST (1 A0%RE0 1 ARV ETES>TLSESICSLTH. AEETUSESHBDET.

FES. FESRINERSESHIE OV TR AELETD. Btan 0NN LT ESHEERET S8 PR
TEbULBSBBEDTT.

FRIELT. @R T 3ERESOEALEDLI TORBEANLEESELD.

e 03

SR HEERICERALET. - B
A E mmEiE  @ikszesE s e S

_  EAEEEROENEEICE. TUTELHED TR

THES 40% 40%+10% TECLTMMIRNT SCLEDS L TRRRAE

509% 50%+10% - HlNGRHBREERE. < FI—-23E0FEEA.

ool BB R RE TR EE ko Tid, LS

# 10% 10%+ 5% gtbggtmmmmm
S ERADEURERABEED. HEOF BRRI T EA G SAHBDET,

REEEA LS

Nikko GNMA Fund .
(Zwa— ‘—JH T7UE)

BEHEEAN
?ﬂ'—??.ﬂ-

ﬁ!ﬁb&it
?*J'—?:F.Jl'-

4/112



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

| <BHEEIOVT> |

¢)

Oﬁ—x«r-ﬂz*mu—ﬂﬂ (GNMA) & OXERBMAIESE RO BB ETED
OF == A ISR ZN—EER, X EEREASOEARERLELS (20225 128%RE) . poXDDRLYEL

HEVEMFTEET. AL 22N A Z BRI AEEREAE L7 (BEMMEARE O RS
X rENET,

DY ==A N2 ZAN—EROFIEVERBEETIL0K. R ELTAEA v RTEVEE A,

BIZ—A L AN—ERONALRIEGCEMS T LEBELLETHF . — B2V T, X IENCE £ DOR BHORM-ER
TUREFRIET.

L= - ZN—EER (GNMA)

OF=—21 1322 0—EEH (GNMA) 1. 0 HEEERO—2T. . BERHFRNTH5S =— 21 (Government
Mational Morigage Association)iZ&-TRE/ELHTVEEEO—EERELALOT. XEEREEED
RAALFHY. tp2, EEEMCHEAROHEEERTEIFENA SRR HRTT.

<IR-AN—EMERT>

@ ZN—-E8EL SRANFREOCEO-LERE DT -AD), BB EILEOFSEEN S vl 70— (RHEDER
GEDERURMNH. 1L T SLSN T ORNNSAETTESTT.

@A IN—E DR v 27000 FORLEIO-CRAGOBRAOEH LU TEER-EBL TV 2 THF O
RAMDERIW-TH FORHEO L ERRBEFEN TR 21D REBRFESEN) rESSEELTVET,

i
(rERFRSEE)

[_"1!:!!‘;.1?”:—-—1“!“*! J O=--NEGEFaN GERCLERIAERE

[Nikko GNMA Fund| (=73—¥=—21-27-F)OERAL. BRF - T34 3091 VEF7F ATV 2T,

- BAF R 3L AL 30w YST R BAT e T 2L A M S HA100% ERTIAN SR EHD
S Fa370-/ VERAOOFAMRATT.

5/112



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

| )

SEANFEHNNCEEAOERAERO VI M*Eh O HERE
ThVET,

*UIULMEL, SERF P RAREFRETSMAOEBTT. SRR ANONA v RS, 757 HRAF CEORMME R
TEMSFREThET.

Ox@&RE(OECONARE) Do, RECHBRRICS). MAHORVERE (HRMELT. REHICENT
AIS—FRT P—X (SEP) HELRL—T(— A HHSAABE LI AL L ORI E SantE) O
YTAREARBRETLICLT. RELARBORBELELET,

SRHUERRCERCGIRErMIET,

ORAOREHEERTRTIADIC. BRILLTAMA VRITEVELA.

<OECD (BF1SH M) L117>

OECDER. MM EH FOETEMBLEYE A S5 B0 Rl #tREFEORN-ENTE. OREE FEEFOH T
rm&ra@ﬂﬂlﬁ!ﬂ&lﬂﬂﬂﬂllfﬂﬂtﬂﬂ&n 1961 SCRELAMIBTH). 20+ D8 SIo M0
LVET,

SOFEORELSHEYRICRRETLEVET.
OARRPIOR. A HOBELHE RN roRAPESFRELTVSEROBRLCHRETEVET,

J EIRFENERE (J-REIT)

SEAOERERDE FIC EBSh TOSFHER(E (J-REIT) EPOICRBETEW
9.

CTFHEEZeBRHRETIARNEZASSVURREREERLTTREREL VET,

DENTLoa 742, RNEEOFREEPCICERAL. FCroMonIRR. BHSERRTICHE (KEN)
TIRREKTT.

COFRESREORBRECS->TIL, HEY AR, k@, 2Ee. fiICNAT. 779 30T PHRE0
#FHTEV. BRETEVET,

6/112



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooodad

(ER70tAK201T)

hREED 1 =

Zmman A
A ¥l
DL LARESE
B3L320PULY
BT

-

H—h 72U A DS
(FEW#MT)

S AF0E THREDE. ATERER- AT T LoTR EEDLSEERFTEELMaIEDET.
# Ficla2022% | 2AFNEOEATOLATHED. BREF NTESI'SOTT .

Fr2EOH#EA
REDPURE. BRAERESRICHOATI PR - AT JPUATY,

an TRESE an THES
= (J-RET) = EROTRE G

- (ST E A T — . S
| =y == — A TP _

B/= !_Im:imﬂﬁxw S=-0wtUzF+E| ®E RADIRS B

2= BSTCEERSTY—TrvE | T =

as | WRRLERPEATIIAI S-ouusr| Sgg |\ WO sl

L EARESHEDRRTY—TruE | o
ey FHS ERF TR A RRTSY P BT s

E3rdy ]
- BREAKEES. AEHRY. 27— v A -BLUNTSRBAELACHEES OB BN RITEVELA,
cHHARRAEORELREITLVELA.

SHEFH
- BANEC, AELRL. ERSHFRETILOL. FMLLT. RELAHECRBNCHE3LeDELET.
SAROAEZOERVSIVEOEMIOVTERRETISGOTREVEHA.

7/112



EDINETOOOO
O00OO00000000000000(E12430)
OooOooooOoooooooooboood

xS ECE(CRAT HEREIR

SHEER. FHEOFRLRRED. FRERONARLYSTLONFTTOT, FESHZILONDL,
TOEWELS  BERERITHDET.

ERERT ST EHONS A2

ok HNEMPICREL NS (BREFEOEYSIESSUTEREZITRRS) EBAT
ZLONSBSHHOLET . TORS. SMANBOERERIF MARBLE~TTRETSILIC
BOET . FL SESOKRL. HFLEHEENCSII 377 /FORBEERT HOTREHOF LA,

AN RE LSS TELONSES

AR SERHERS LRSS
10,5508
1 ﬂ*’j 10,500/
0,500/ _m‘ !_qm r
. 10,400F
EavEaR
80/
1528 e M R

e *SOREML  +piCNEm TIENEW  eSOTEEML  esENEW
(BHEARERD. DERTIHBROESSISSLUVOEREERORESFIONESFSUIIIEMIBETS S0

EARETY. SRR, AELDHICEDE SEERRAISEZLONET.
# i3 X —2JTHD. RSO TLL SAUSRESUI SNSRI DL T, SR 7580 TREEDER A

SIRRED 77 /FOMMERCFOTE. HREO—HMEE2HH', RENICETFO—BLREUICES T 185
HEBDET . 77 /A ROERTRICED. HkEERIOESEROE LD oSSBT T .

SESO—-EFTEO-BLRUICESTIMES  SESOEMITTAO-BLRUCENTIES

*nFLEE (FRSE

fakies . S)exfnirto
] [ ] b A T
1 BLWEHDET.

- HilSES @EF(EREOIF/FORAEN) E LOSBSPSOHESETY.

* TE LR :ﬁﬁ:rl:iﬁ TEIBSSOLEETYT. SERORREOER X,
(33! (HRES) DRI RILET .

5,000

2003 12 18

8/112



— |

IFF

FOMESHEIF o F
(FEhEE - 15:3% - #50 SH R

| Fitaet

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

BEF 5 73374 2 HEXEG
-+ {55581 & MIERIEE

#2 | Eitait
g = _ -
1£518%5 | THHSSERITHE G

* {5 5EEY B MEIE - R

- BRREE LFERESSOES 2L CEEEEOHE ALY
#1
FEOIHRL P2 Z
FSERESEL R
| L[
- HEOIELE LR
B, INESERE LUHBE OB
- BRRSEE LFERETEOER AL
1BEE (Fha)
1
2
TH ) 8 :l. TEhESF
(J-REIT) BoES Er D-TE#hE
- K
= |82 s 7 M e i
5 W [ ™%
= FIELBAE 24k dE | Mikko GNMA Fund ;
o L - : ! (Zoud—- 32— 270F) T gE s *
~ (TEhE - B3 PR i |7 — i T
= & B E r i fEE | Ak
o tEas || B R E :
I -3 1
E |iamsme —_— T T |
A ! !
L —_— N[ EE # =
B B L FI B ; y Bl Mt
TH-Z7uF T A
= 1

9/112




EDINETOO OO
0000000000000000(E12430)
0000000000000000000
2022 12

17,363

1959
1999

192,211,000 97.562

...... 40 =10
...... 50 *10
...... 10 +
Nikko GNMA Fund
40 40 £ 10
Nikko GNMA Fund 35 35 x10
15 15 +10
10 10 +

10/112



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

Nikko GNMA Fund

66 117

118 120

14

14

B 4
(aw:

MDA

ol ) =
: &SR E g A4 AENL, T35,

Wi = E LawELTELE— e
COF q - @

R g &
pE) oo .

T LT )

Nikko GNMA Fund

11/112



EDINETOOOO
O00OO00000000000000(E12430)
Ooodooodooodoooononao

*

Bloomberg

Nikko GNMA Fund

2153 11 12

12 31

12/112



EDINETOOOO
O00OO00000000000000(E12430)
Ooooooooooooooooonoao

100

10

100

20

2003

10

13/112



EDINETOOOO
O00OO00000000000000(E12430)
Ooooooooooooooooonoao

50

100 10 100 20

0.3

2003 12 18
12 15

14/112



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

15/112



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)

[ LT |
e S S s EE-
AFaD—Fuvyd ESGHO—A)

LEABICRERERS cRAFPULY - az9T e
e R & EE-us
2FaT—FyaF TSR
LEARTEEES (FO—si
2022 12
66
117 118 120

16/112




100 10 100

Nikko GNMA Fund
20
GNMA Fund
45

10

10

20

Nikko GNMA Fund

17/112

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

Nikko



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

18/112



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

19/112



BB = BENE 4
A PEE T AT AR

i A
nE

w

| EmUzZRE

Ta—F)
ek T e

T
RENWSGE

2022 12

20/112

EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad



477 HER TAES FAEA CIEE RASN FREE

(Bor/FLORRNERES SADTORESR.

FHRARBES LR ERE(%))

[S77H

B

| 36%

6.5%

14.7%

7.3%

B E |

0. 1%

2.9%

1.5%

Bl | 16.5%

42 1%

59.6%

62.7%

54%

79%

15.7%

Bl |- 11 0%

=16.0%

=124%

-18.4%

-5.5%

-G1%

-84%

# LIRS OF/FEARNEAESSAEERNICHERTED

FIICHERLICEOTT.
2 TORESSADS7r /FOERNBEZROT A

# HiICE201 881 AS2022% 1 2AOSEMO&E AXEIC
FHLEE | FMDERERDE. B/ VTHE, U0 rNSEU
ORI ERE S SAIC OV TERLICBOTT. 877 /F
DEEED, SR (BN EREALCSOLLTHELE
HA FO0OTHD. ¥ROERERIEIVTHELCER

RERIRNDEENE0FT.

<ERMEISAORE>
B B BEER (TOP, EA)
TR - MECKOKUSAIY »F oo (%A, m~—2)
S - MSCIT ¥ =324 T = ubeof T3 A (E25A.,
E—2)
ExEH --NOMURA-BPIER
SRER - FTSEHNER Ty AiR<BEE BN—2)

FNEN - JPEILAHYGB-EMAO—IUL-T4IN=2T7PAF

(A~ gL, B3N —2A)
ig;g:%g?lﬂahIIIP*M?EMILACJ;EEEllﬁ!ﬂﬁilif.FH!!lLﬂf

TOPIX
MSCI-KOKUSAI
MSCI Inc.
MSCI
MSCI Inc.
NOMURA-BPI

NFRC

EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

5777 FOEMRERE LU TR SRR RER ERO% S

(P 501 1B~ 12 (%)
25000 (20188 1 B~20228128) 100
— oicE MRS .

BO
60
a0
20
o

—20

=40
2DIERIA 20IS1R COR0F1A OISR 20EEIR

* BRI EREIRT (B ERED | SOEL00

#HESBOABMEMI. 201 85 | EROBNESEES
ELTHEBIELTLET.

# LT UEDHES AL ANNERSIUSHRES (S5
ICHHBMA | EMORER)(Z., HES (5310 ERRALT
SOEL THRUICER OO TH0. EMOBMERSEU
EROEAEAICE O THRELFNEERSIREDES
HEnsY.

MSCI Inc.

MSCI Inc.

NFRC
NFRC

21/112



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

FTSE
FTSE Fixed Income LLC FTSE Fixed Income
LLC FTSE Fixed Income LLC
JP GBI-EM
J.P. Morgan Securities LLC
J.P. Morgan Securities
LLC

2.2

0.3

1.1

0.175

1.275 1.175

1.1
0.175

1.275 1.175

Nikko GNMA Fund
35

22/112



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

100 0.48 0.06

1.00
100 0.53 0.04

Nikko GNMA Fund

23/112



NISA
NISA

15.315

24/112

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

20.315 15.315
20.315 15.315
20.315 15.315
( )
)



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

( )
<HEEICMT B4 A —VE>
1) OIS o5
An } r& EE-'%J(:E?R}
71
= E == B TR
Al AL
2 2 || gk
{635 2 || 52 BEIED
g mo| | 4E B8 OERFTA TR
L ® i
i &
0y . oo DS
pEe| - reEsEeiaE
S 2T ML S (RIS 1 IR
] FI
- o 5
25
mE || & £z | | smeo
T fi i SaEDERITAE
& 7
ey
A
2023 3 15
2022 12 30

1,224,373,678 33.66

1,420,513,200] 39.06

903,371,540, 24.84

— 88,746,608 2.44
3,637,005,026 100.00

25/112



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

()

Nikko GNMA Fund 1,074,294,708] 1.17 1,261,436,844 1.13 1,224,373,67833.66]
227,053,731 2.6289 596,901,553 2.4523 556,803,864|15.31]
145,238,319 2.4520) 356,124,358 2.3862 346,567,676( 9.53]
626 156,800 98,156,800 151,300 94,713,800 2.60]
856) 106,100 90,821,600] 104,700 89,623,200 2.46]
2717) 332,000 91,964,000 308,500 85,454,500 2.35
122 619,000 75,518,000] 588,000 71,736,000 1.97]
437 167,700 73,284,900 163,000 71,231,000 1.96]
378 190,200 71,895,600 186,500 70,497,000 1.94
450 151,600 68,220,000] 150,600 67,770,000 1.86]
228 298,500 68,058,000] 293,400) 66,895,200 1.84
90 648,000 58,320,000 640, 000f 57,600,000 1.58
119 507,000 60,333,000 481,000 57,239,000 1.57]
98 600,000 58,800,000 577,000f 56,546,000 1.55
125 438,000) 54,750,000] 422,000 52,750,000 1.45
155 343,500 53,242,500 339, 000) 52,545,000 1.44
124 420,500 52,142,000 413,000 51,212,000 1.41]
30 164,300 49,454,300 160,100 48,190,100 1.32
296 158,000 46,768,000 151,800 44,932,800 1.24
572 79,600) 45,531,200 77,500f 44,330,000 1.22
807| 52,300) 42,206,100 51,000f 41,157,000 1.13
548 77,600) 42,524,800 74,600) 40,880,800 1.12
260) 148,100 38,506,000 144,800 37,648,000 1.04
51 617,000 31,467,000 603,000 30,753,000 0.85
148 211,400 31,287,200 205,600) 30,428,800 0.84
84 368,500 30,954,000 347,500 29,190,000 0.80]
282 86,500) 24,393,000 85,000f 23,970,000 0.66]
78 252,900 19,726, 200) 251,400) 19,609,200 0.54
125 155,600 19,450, 000] 154,500 19,312,500 0.53]
72 259,400 18,676,800 254,400 18,316,800 0.50f
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)

33.66

39.06

24 .84

97.56

)

19 (2013 6 17 ) 15,002 15,143 0.7438 0.7508
20 (2013 12 16 ) 13,553 13,677 0.7648 0.7718
21 (2014 6 16 ) 12,338 12,450 0.7705 0.7775
22 (2014 12 15 ) 12,179 12,279 0.8541] 0.8611
23 (2015 6 15 ) 10,463 10,512 0.8556 0.8596
24 (2015 12 15 ) 8,496 8,517, 0.8074 0.8094
25 (2016 6 15 ) 7,468 7,487 0.7691 0.7711
26 (2016 12 15 ) 6,946 6,954 0.7897 0.7907,
27 (2017 6 15 ) 6,065 6,073 0.7667 0.7677,
28 (2017 12 15 ) 5,520, 5,527, 0.7663 0.7673
29 (2018 6 15 ) 5,129 5,136 0.7577 0.7587,
30 (2018 12 17 ) 4,954 4,960 0.7677 0.7687,
31 (2019 6 17 ) 4,765 4,771 0.7824 0.7834
32 (2019 12 16 ) 4,743 4,748 0.8282 0.8292
33 (2020 6 15 ) 4,120 4,126 0.7561 0.7571
34 (2020 12 15 ) 3,904 3,909 0.7604 0.7614
35 (2021 6 15 ) 4,177 4,182 0.8535 0.8545
36 (2021 12 15 ) 3,965 3,969 0.8285 0.8295
37 (2022 6 15 ) 3,797 3,802 0.8241 0.8251
38 (2022 12 15 ) 3,789 3,794 0.8493 0.8503
2021 12 4,009 — 0.8385 —
2022 1 3,862 — 0.8126 —
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2 3,788 0.8003 —

3 3,947, 0.8381 —

4 3,910 0.8410 —

5 3,900, 0.8455 —

6 3,926 0.8528 —

7 3,988 0.8710 —

8 3,980, 0.8755 —

9 3,851 0.8502 —

10 3,898 0.8647 —

11 3,825 0.8540 —

12 3,637 0.8204 —

()

19 2012 12 18 2013 6 17 0.0420
20 2013 6 18 2013 12 16 0.0420
21 2013 12 17 2014 6 16 0.0420
22 2014 6 17 2014 12 15 0.0420
23 2014 12 16 2015 6 15 0.0240
24 2015 6 16 2015 12 15 0.0120
25 2015 12 16 2016 6 15 0.0120
26 2016 6 16 2016 12 15 0.0090
27 2016 12 16 2017 6 15 0.0060
28 2017 6 16 2017 12 15 0.0060
29 2017 12 16 2018 6 15 0.0060
30 2018 6 16 2018 12 17 0.0060
31 2018 12 18 2019 6 17 0.0060
32 2019 6 18 2019 12 16 0.0060
33 2019 12 17 2020 6 15 0.0060
34 2020 6 16 2020 12 15 0.0060
35 2020 12 16 2021 6 15 0.0060
36 2021 6 16 2021 12 15 0.0060
37 2021 12 16 2022 6 15 0.0060
38 2022 6 16 2022 12 15 0.0060
19 2012 12 18 2013 6 17 17.81]
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20 2013 6 18 2013 12 16 8.47
21 2013 12 17 2014 6 16 6.24
22 2014 6 17 2014 12 15 16.30
23 2014 12 16 2015 6 15 2.99
24 2015 6 16 2015 12 15 4.23
25 2015 12 16 2016 6 15 3.26
26 2016 6 16 2016 12 15 3.85
27 2016 12 16 2017 6 15 2.15
28 2017 6 16 2017 12 15 0.73
29 2017 12 16 2018 6 15 0.34
30 2018 6 16 2018 12 17 2.11
31 2018 12 18 2019 6 17 2.70
32 2019 6 18 2019 12 16 6.62
33 2019 12 17 2020 6 15 7.98
34 2020 6 16 2020 12 15 1.36
35 2020 12 16 2021 6 15 13.03
36 2021 6 16 2021 12 15 2.23
37 2021 12 16 2022 6 15 0.19
38 2022 6 16 2022 12 15 3.79
)
100
19 2012 12 18 2013 6 17 252,601,541 3,349,329,422
20 2013 6 18 2013 12 16 204,899,779 2,654,105,223
21 2013 12 17 2014 6 16 157,012,780 1,864,667,812
22 2014 6 17 2014 12 15 137,860,067 1,892,167,614
23 2014 12 16 2015 6 15 75,676,796 2,105,572,166
24 2015 6 16 2015 12 15 39,811,600 1,745,687,247
25 2015 12 16 2016 6 15 34,315,770 847,725,692
26 2016 6 16 2016 12 15 30,612,666 945,404,898
27 2016 12 16 2017 6 15 18,452,477, 902,903,270
28 2017 6 16 2017 12 15 18,119,931 724,463,071
29 2017 12 16 2018 6 15 17,792,363 452,446,197
30 2018 6 16 2018 12 17 16,720,682 333,583,298
31 2018 12 18 2019 6 17 16,177,371 377,794,128
32 2019 6 18 2019 12 16 14,738,706 379,090,983
33 2019 12 17 2020 6 15 14,921,319 291,944,067
34 2020 6 16 2020 12 15 14,210,151 329,495,775
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35 2020 12 16 2021 6 15 12,795,384 253,361,924

36 2021 6 16 2021 12 15 11,741,533 120,036,918

37 2021 12 16 2022 6 15 11,783,378 189,496,933

38 2022 6 16 2022 12 15 11,145,743 157,199,759

2022 12 30

7,370,983,983 14.23

5,753,915,212 11.11

8,197,416,066 15.82

4,324,078,177 8.35

3,273,041,437 6.32

28,919,434,875 55.82

3,221,518,145 6.22

649,781,468 1.25

7,129,795,387 13.76

11,001,095,000 21.23

2,163,777,405 4.18

3,171,772,916) 6.12

3,760,784,881 7.26

2,222 ,656,596] 4.29

11,318,991,798 21.85

— 572,762,849 1.11

51,812,284,522 100.00;

) ()

US TREASURY N/B 26,500,000 11,569.78  3,065,992,032 11,955.44  3,168,191,766| 3.375| 2042/8/15| 6.11]

NORWEG I AN 189,718,000, 1,284.67 2,437,252,887] 1,268.93 2,407,407,210 2.000] 2028/4/26 | 4.65)
GOVERNMENT
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US TREASURY N/B 19,900,000 11,051.42] 2,199,232,952 10,204.42]  2,030,680,121] 2.3752042/2/15| 3.92
KOMMUNALBANKEN AS 25,000,000 6,689.68  1,672,420,003 6,275.71f  1,568,929,445 1.250] 2030/7/2 | 3.03]
INEW ZEALAND 24,590,000 6,624.72 1,629,020,494 5,954.91( 1,464,313,927| 2.750] 2051/5/15 | 2.83
GOVERNMENT

NZ LOCAL GOVT FUND 17,800,000 8,112.93  1,444,101,979 8,052.05( 1,433,265,957| 2.250) 2024/4/15| 2.77]
JAGENC

US TREASURY N/B 13,045,000 11,336.77 1,478,882,167 10,845.37]  1,414,779,046] 1.3752031/11/15| 2.73
NORWEG I AN 103,258,000 1,346.62] 1,390,496,709) 1,337.58  1,381,167,945 3.000| 2024/3/14 | 2.67|
GOVERNMENT

UK TREASURY 7,700,000 15,563.99 1,198,427,999 16,474.85  1,268,563,788 4.250( 2046/12/7 | 2.45
HOUSING NEW ZEALAND 15,570,000 8,576.55  1,335,369,992 8,142.58(  1,267,800,501 4.422)2027/10/15| 2.45
LTD

BNG BANK NV 15,000, 000] 8,500.01 1,275,002,079 8,258.93( 1,238,840,995( 3.300] 2029/4/26 | 2.39
NZ LOCAL GOVT FUND 14,700,000 8,602.59 1,264,581,840 8,147.43( 1,197,673,463 4.500) 2027/4/15 | 2.3]]
JAGENC

NZ LOCAL GOVT FUND 18,400,000 7,202.72)  1,325,300,668 6,486.15( 1,193,452,637| 3.000] 2035/5/15 | 2.30|
JAGENC

UK TREASURY 7,000,000 15,727.84  1,100,948,800) 16,580.61 1,160,643,008] 4.250( 2049/12/7 | 2.24
NORWEG I AN 82,615,000 1,337.71  1,105,154,601 1,334.36 1,102,386,999] 2.000| 2023/5/24 | 2.13]
GOVERNMENT

GEORGIA ST-TXBL-SER 9,280,000 12,310.71  1,142,434,046) 11,838.96] 1,098,655,785 2.580( 2029/2/1 | 2.12
B

JAUSTRAL IAN 15,700,000 7,271.73  1,141,661,907| 6,963.59( 1,093,283,967| 1.000/2031/11/21| 2.11]
GOVERNMENT

JAUSTRAL IAN 15,000,000 7,987.31  1,198,097,277] 7,120.52( 1,068,078,356( 2.750] 2041/5/21 | 2.06]
GOVERNMENT

INEW ZEALAND 13,000,000 8,313.96/ 1,080,816,098 8,160.38( 1,060,849,470( 4.250] 2034/5/15 | 2.05)
GOVERNMENT

JAUCKLAND COUNCIL 22,125,000 5,802.28  1,283,755,788 4,697.99( 1,039,430,691 2.950] 2050/9/28 | 2.01f
HOUSING NEW ZEALAND 15,000,000 7,307.76/ 1,096,164,655 6,881.68( 1,032,252,384( 2.183) 2030/4/24 | 1.99
LTD

NZ LOCAL GOVT FUND 15,000,000 7,194.24  1,079,136,362 6,667.51f 1,000,126,649 2.250] 2031/5/15| 1.93
JAGENC

GEORGIA ST-TXBL-SER 8,500,000 11,953.08  1,016,012,24] 11,140.82 946,970,422| 2.900( 2034/2/1 | 1.83
B

INEDER 11,040,000 8,594.85 948,871,976 8,378.04 924,936,410 3.450 2028/7/17 | 1.79
ATERSCHAPSBANK

EUROPEAN INVESTMENT 10,500, 000] 8,621.53 905,261,392 8,501.84 892,693,728 3.300 2028/2/3 | 1.72
BANK

JAUSTRAL IAN 12,500,000 8,185.80  1,023,225,287] 7,103.82 887,978,237 3.000] 2047/3/21 | 1.71]
GOVERNMENT

JAUSTRAL IAN 10,000, 000] 9,050.56 905,056, 7514 8,462.19 846,219,929 3.750| 2037/4/21 | 1.63
GOVERNMENT

HOUSING NEW ZEALAND 10,500, 000] 8,115.18 852,094,141 7,662. 16| 804,526,849 3.420/12028/10/18( 1.55
LTD

[NORWEGIAN 70,000,000 1,155.61] 808,931, 200] 1,145.95 802,168,220 1.250( 2031/9/17 | 1.55
GOVERNMENT

[NORWEGIAN 63,000,000 1,237.08 779,365,440 1,227.21] 773,143,855 2.125 2032/5/18 | 1.49
GOVERNMENT
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)

55.82

21.23

21.85

98.89

2022 12 30

1,948,607,000] 98.26
— 34,501,073 1.74
1,983,108,073 100.00
()
9,600 4,689.00| 45,014,400 5,296.00f 50,841,600 2.56
56,100] 761.70) 42,731,370 889.00f 49,872,900 2.514
17,300f 2,835.00 49,045,500 2,827.50 48,915,750 2.47|
12,400f 4,073.00f 50,505,200 3,853.00 47,777,200 2.414
23,600] 2,166.00 51,117,600, 2,006.50 47,353,400 2.39
11,400f 4,328.00f 49,339,200 4,146.00| 47,264,400 2.38
15,300} 3,187.00 48,761,100 3,039.00f 46,496,700 2.34
12,200f 3,771.00 46,006,200 3,762.00f 45,896,400 2.31
7,000] 6,968.00 48,776,000 6,552.00 45,864,000 2.314
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24,800 1,978.50 49,066,800 1,812.50 44,950,000 2.27]
11,200 4,035.00 45,192,000 3,982.00 44,598,400 2.25|
14,700 3,300.00 48,510,000 3,032.00 44,570,400 2.25|
60,500 643.90 38,955,950 723.20 43,753,600 2.21]
8,600 5,070.00 43,602,000 5,050.00 43,430,000 2.19
20,800 2,117.00 44,033,600 2,082.00 43,305,600 2.18|
10,400 4,340.00 45,136,000 4,155.00 43,212,000 2.18§|
28,000 1,580.00 44,240,000 1,535.00) 42,980,000 2.17]
36,500 1,120.00 40,880,000 1,128.00) 41,172,000/ 2.08|
24,700 1,620.00) 40,014,000 1,652.00) 40,804,400 2.06]
6,200 7,312.00 45,334,400 6,536.00) 40,523,200 2.04
44,600 869.00 38,757,400 908.00 40,496,800 2.04
19,100 2,245.50 42,889,050 2,118.50 40,463,350 2.04
33,100 1,260.00 41,706,000 1,221.00) 40,415,100 2.04
12,000 3,385.00 40,620,000 3,345.00 40,140,000/ 2.02)
19,400 2,139.33 41,503,124 2,053.00) 39,828,200 2.01
38,000 1,087.00 41,306,000 1,034.00 39,292,000 1.98
17,300 2,178.00) 37,679,400 2,248.00) 38,890,400| 1.96
14,600 2,564.00) 37,434,400 2,631.00) 38,412,600| 1.94
6,400 6,767.29 43,310,658 5,990.00 38,336,000] 1.93
13,500 3,180.00 42,930,000 2,830.00 38,205,000] 1.93

)

6.24

2.04

12.94

2.85

4.98

2.04

5.55

4.20

8.57

1.44

1.61

11.91

10.09

7.88

7.28
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2.47

4.23

1.93

98.26
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2022 6 15 2022 12 15
134,036,451 68,351,550
1,341,928,944 1,261,436,846
1,408,716,100 1,464,055,300
908,859,531 953,025,911
17,749,125 45,059,629
6,448,727 7,222,343
3,817,738,878 3,799,151,579
3,817,738,878 3,799,151,579
11,651,402 d
4,608,311 4,462,257
366,264 1,249,825
211,933 207,080
3,320,422 3,244,432
58 111
14,120 13,796
20,172,510 9,177,501
20,172,510 9,177,501
4,608,311,556 4,462,257,540
810,745,188 672,283,462
125,187,771 133,611,365
3,797,566,368 3,789,974,078
3,797,566,368 3,789,974,078
3,817,738,878 3,799,151,579
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2021 12 16 6 16
2022 6 15 2022 12 15

36,789,686 32,710,854
7,302,068 133,406,738
29,487,618 166,117,592
5,029 19,470
1,280,705 1,289,159
20,065,277 20,197,853
85,328 85,882
21,436,339 21,592,364
8,051,279 144,525,228
8,051,279 144,525,228
8,051,279 144,525,228
1,447,197 986,453
820,879,402 810,745,188
33,781,059 23,734,880
33,781,059 23,734,880
2,097,129 1,631,858
2,097,129 1,631,858
28,153,798 27,180,071
810,745,188 672,283,462
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2022 6 15 2022 12 15
4,786,025,111 4,608,311,556
11,783,378 11,145,743
189,496,933 157,199,759

4,608,311,556

4,462,257,540

810,745,188 672,283,462
2021 12 16 2022 6 16
2022 6 15 2022 12 15
691,087 736,859
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I o Toom

I oo Tmoom

I & Toom

2021 12 16 2022 6 16
2022 1 17 2022 7 15

3,401,406 | A 6,142,390

0| B 0

85,437,345 | C 82,739,460

125,294,651 | D 124,688,202

214,133,402 | E ot 213,570,052

a 449 | F a 465

4,758,611 | G 4,590,876

a 10 | H a ) 10
2022 1 18 2022 7 16
2022 2 15 2022 8 15

5,237,287 | A 6,369,026

0| B 0

85,213,132 | ¢ 82,373,163

123,525,425 | D 125,596,150

213,975,844 | E ot 214,338,339

a 451 | F ¢! 469

4,743,229 | G 4,567,633

a 10 | H a ) 10
2022 2 16 2022 8 16
2022 3 15 2022 9 15

9,771,224 | A 11,834,650

0| B 0

84,958,568 | C 81,834,366

123,558,223 | D 126,508,746

218,288,015 | E o4+ 220,177,762

a 461 | F a 485

4,726,077 | G 4,534,897

a 10 | H a ) 10
2022 3 16 2022 9 16
2022 4 15 2022 10 17

9,449,655 | A 5,755,475

0| B 0

84,418,606 | C 81,731,512

127,688,803 | D 133,526,421

221,557,064 | E o4+ 221,013,408
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F a 472 | F ¢! ) 488
G 4,693,020 | G 4,526,230
H a ) 10 | H a 10

2022 4 16 2022 10 18

2022 5 16 2022 11 15
A 924,890 | A 3,768,837
B 0| B 0
C 83,239,686 | C 81,279,410
D 130,616,512 | D 133,928,477
E T 214,781,088 | E 218,976,724
F a 464 | F a ) 486
G 4,624,550 | G 4,498,178
H a ) 10 | H ¢! 10

2022 5 17 2022 11 16

2022 6 15 2022 12 15
A 3,340,981 | A 5,908,189
B 0| B 0
c 82,999,439 | ¢ 80,684,139
D 126,455,101 | D 132,165,433
E - 212,795,521 | E 218,757,761
F a 461 | F a ) 490
G 4,608,311 | G 4,462,257
H a ) 10 | H a 10

2021 12 16 2022 6 16
2022 6 15 2022 12 15
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2022 6 15 2022 12 15
@ w
@ @
(©) ©)

2022 6 15

15,725,730

68,164,905
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1,602,814

54,041,989

2022 12 15

16,651,568

6,479,042

23,388,819

13,216,293

2022 6 15

2022 12 15

(1

0.8241 |1
(8,241 )l

0.8493
) (8,493 )

€Y

@

Nikko GNMA Fund

1,074,294,708 1,261,436,846
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1,074,294,708 1,261,436,846
203 18,696,300
119 16,779,000
51 31,467,000
296 46,768,000
155 53,242,500
148 31,287,200
124 52,142,000
626 98,156,800
39 12,129,000
277, 91,964,000
78 19,726,200
125 19,450,000
84 30,954,000
548 42,524,800
72 18,676,800
437, 73,284,900
301 49,454,300
119 60,333,000
125 54,750,000
260 38,506,000
122 75,518,000]
98 58,800,000
856 90,821,600
378 71,895,600
450 68,220,000
807 42,206,100
282 24,393,000
90 58,320,000
228 68,058,000
572 45,531,200
8,070 1,464,055,300
227,053,731 596,901,553
145,238,319 356,124,358
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372,292,050 953,025,911
1,446,594 ,828 3,678,518,057
)
Nikko GNMA Fund
2022 9 15
2022 6 15 2022 12 15

24,777,167 81,810,835
2,970,405 26,074,425
29,154,084,157 31,223,577,588
15,232,310,867 11,708,312,164
11,100,479,900 12,088,685,375
299,031,589 344,602,675
60,837,416 85,708,018
55,874,491,501 55,558,771,080
55,874,491,501 55,558,771,080
- 3,136,750
1 42
1 3,136,792
1 3,136,792
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2022

6 15

2022 12 15

22,924,471,960

32,950,019,540

21,132,290,992

34,423,343,296

55,874,491,500 55,555,634,288
55,874,491,500 55,555,634,288
55,874,491,501 55,558,771,080
12 133 60
61
2022 6 15 2022 12 15
2021 12 16 2022 6 16
26,023,215,872 22,924,471,960
84,360,750 71,024,741
3,183,104,662 1,863,205,709
225,255,497 227,053,731
2,661,192,574 2,353,074,391
1,961,490,138 1,768,398,060
286,366,745 238,399,745
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39,248,751
216,726,241

209,619,913

215,720,746

208,517,966

335,198,463

171,133,789

294,801,881

215,331,948

652,383,968

1,739,866,618

573,436,244

41,042,522

887,672,269

205,283,166

4,185,197,222

459,830,680

42,589,226

333,045,894

1,269,317,156

1,227,083,354

1,053,482,234

598,512,095

394,990,993

251,279,466
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33,862,595
213,802,455

207,000,200

212,839,109

205,626,569

330,473,851

290,663,179

212,444,533

643,699,615

1,719,530,692

565,738,745

875,684,684

202,382,763

4,128,700,925

454,397,807

329,134,841

1,252,187,825

1,210,594,355

1,039,442,996

590,970,178

389,900,632

248,008,422
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1,186,873,346 416,783,310
781,980,855 771,494,784
22,924,471,960 21,132,290,992
22,924,471,960 21,132,290,992
2021 12 16 2022 6 16
2022 6 15 2022 12 15
2022 6 15 2022 12 15
@ @
@ @
® ®
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2022 6 15

3,810,337,636

2,965,385,100

1,302,258,479

8,077,981,215

2022 12 15

593,375,843

453,231,767

209,593,408

69,449,332

(

)

2022

6

15

2022 12 15

2.4373

1

54/112

2.6289




EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooooooooooooooad

) (24,373 )@ ) (26,289 )

(€H)
@

US TREASURY N/B-1.375%-31/11/15 13,045,000.00 10,944,041.56
US TREASURY N/B-1.875%-41/02/15 1,450,000.00 1,085,914.06
US TREASURY N/B-2.375%-42/02/15 19,900,000.00 16,028,050.83
US TREASURY N/B-3.25%-42/05/15 3,570,000.00 3,311,175.00
US TREASURY N/B-3.375%-42/08/15 26,500,000.00 25,038,359.37,
US TREASURY N/B-2.375%-51/05/15 2,085,000.00 1,632,856.34
66,550, 000.00 58,040,397.16

(7.863,313,007)

GEORGIA ST-TXBL-SER B-2.58%-29/02/01 9,280,000.00 8,560,243.20
GEORGIA ST-TXBL-SER B-2.9%-34/02/01 8,500,000.00 7,399,930.00
UT ST-BABS-B-3.539%-25/07/01 3,670,333.33 3,618,288.00
WA ST-BABS-D-5.481%-39/08/01 5,000,000.00 5,408,050.00
26,450,333.33 24,986,511.20

(3.385,172,537)

93,000,333.33 83,026,908.36

(11,248,485,544)

UK TREASURY-0.625%-25/06/07 3,000,000.00 2,811,416.40
UK TREASURY-1.25%-27/07/22 500,000.00 456,725.00
UK TREASURY-1.625%-28/10/22 500,000.00 457,755.00
UK TREASURY-4.25%-32/06/07 3,040,000.00 3,265,233.60
UK TREASURY-0.625%-35/07/31 500,000.00 350,523.00
UK TREASURY-1.75%-37/09/07 500,000.00 391,265.00
UK TREASURY-1.25%-41/10/22 7,000,000.00 4,662,280.00
UK TREASURY-4.25%-46/12/07 7,700,000.00 8,232,455.00
UK TREASURY-1.5%-47/07/22 7,000,000.00 4,455,147.20
UK TREASURY-1.75%-49/01/22 7,000,000.00 4,688,180.00
UK TREASURY-4.25%-49/12/07 7,000,000.00 7,552,440.00
43,740,000.00 37,323,420.20

(6,282,278,088)

NORWEGIAN GOVERNMENT-2.0%-23/05/24 82,615,000.00 82,279,252.64
NORWEGIAN GOVERNMENT-3.0%-24/03/14 103,258,000.00 103,263,575.93
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NORWEGIAN GOVERNMENT-1.75%-25/03/13 25,000,000.00 24,401,500.00

NORWEGIAN GOVERNMENT-1.5%-26/02/19 57,950, 000.00 55,657,150.30)

NORWEGIAN GOVERNMENT-1.75%-27/02/17 2,145,000.00 2,060,839.63

NORWEGIAN GOVERNMENT-2.0%-28/04/26 189,718,000.00 182,891,946.36

NORWEGIAN GOVERNMENT-1.75%-29/09/06 51,853,000.00 48,733,710.19

NORWEGIAN GOVERNMENT-1.25%-31/09/17 70,000,000.00 61,652,780.00)

NORWEGIAN GOVERNMENT-2.125%-32/05/18 63,000,000.00 59,438,137.50

645,539,000.00 620,378,892.55

(8.635,674,184)

AUSTRALIAN GOVERNMENT-1.0%-31/11/21 15,700,000.00 12,873,965.92

AUSTRALIAN GOVERNMENT-2.75%-35/06/21 5,200,000.00 4,801,493.37

AUSTRALIAN GOVERNMENT-3.75%-37/04/21 10,000,000.00 10,169,073.00)

AUSTRALIAN GOVERNMENT-2.75%-41/05/21 15,000,000.00 13,026, 24660

AUSTRALIAN GOVERNMENT-3.0%-47/03/21 12,500,000.00 10,985,645.50

AUSTRALIAN GOVERNMENT-1.75%-51/06/21 520,000.00 340,496.92

58,920,000.00 52,196,921.31

(4,856,923,527)

ONTARIO (PROVINCE OF)-3.5%-27/01/27 7,615,000.00 7,371,383.81

7,615,000.00 7,371,383.81

(685,907,263)

BNG BANK NV-3.3%-29/04/26 15,000,000.00 14,216,617.65

EUROFIMA-3.35%-29/05/21 9,360,000.00 8,755,998.45

EUROPEAN INVESTMENT BANK-3.3%- 10,500, 000.00 10,194,103.18
28/02/03

KOMMUNALBANKEN AS-3.4%-28/07/24 8,672,000.00 8,318,598.04

NEDER WATERSCHAPSBANK-3.45%-28/07/17 11,040,000.00 10,627,125.19

54,572,000.00 52,112,442.51

(4,849,062,775)

121,107,000.00 111,680,747.63

(10,391,893,565)

NEW ZEALAND GOVERNMENT-0.5%-24/05/15 1,500,000.00 1,410,074.16

NEW ZEALAND GOVERNMENT-2.75%-25/04/15 497,000.00 476,107.43

NEW ZEALAND GOVERNMENT-4.5%-27/04/15 2,975,000.00 2,995,714.03

NEW ZEALAND GOVERNMENT-O0.25%-28/05/15 1,600,000.00 1,295,626.01

NEW ZEALAND GOVERNMENT-3.0%-29/04/20 425,000.00 397,167.14

NEW ZEALAND GOVERNMENT-3.5%-33/04/14 546,000.00 517,049.48

NEW ZEALAND GOVERNMENT-4.25%-34/05/15 13,000,000.00 13,106,542.80

NEW ZEALAND GOVERNMENT-2.75%-51/05/15 24,590,000.00 18,788,772.69

NEW ZEALAND INDEX LINKED-2.5%- 1,550,000.00 1,946,714.75
35/09/20

46,683,000.00 40,933,768.49

(3.585,388,782)

AUCKLAND COUNCIL-2.95%-50/09/28 22,125,000.00 13,146,087.58
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NZ LOCAL GOVT FUND AGENC-2.25%- 17,800,000.00 17,086,575.28
24/04/15
NZ LOCAL GOVT FUND AGENC-2.75%- 6,620,000.00 6,265,387.38
25/04/15
NZ LOCAL GOVT FUND AGENC-1.5%- 10,000,000.00 8,926,993.40
26/04/15
NZ LOCAL GOVT FUND AGENC-4.5%- 14,700,000.00 14,470,872.42
27/04/15
NZ LOCAL GOVT FUND AGENC-2.25%- 15,000, 000.00 12,329,164.65
31/05/15
NZ LOCAL GOVT FUND AGENC-3.0%- 18,400,000.00 14,967,890.68
35/05/15
104,645,000.00 87,192,971.39
(7.637,232,364)
HOUSING NEW ZEALAND LTD-4.422%- 15,570,000.00 15,350,902.07,
27/10/15
HOUSING NEW ZEALAND LTD-3.42%- 10,500, 000.00 9,797,368.03
28/10/18
HOUSING NEW ZEALAND LTD-2.183%- 15,000,000.00 12,672,697.50
30/04/24
HOUSING NEW ZEALAND LTD-1.534%- 12,000,000.00 8,270,779.20
35/09/10
INTL BK RECON & DEVELOP-4.25%- 7,000,000.00 6,820,566.27
27/07/29
KOMMUNALBANKEN AS-3.375%-23/06/07 3,719,000.00 3,687,844.07
KOMMUNALBANKEN AS-4.0%-25/08/20 7,004,000.00 6,788,286.81
KOMMUNALBANKEN AS-1.25%-30/07/02 25,000,000.00 19,265,085.00
95,793,000.00 82,653,528.95
(7.239,622,600)
247,121,000.00 210,780,268.83
(18,462,243,746)
55,020,575, 127
(55,020,575,127)
(QD) @)
Q) @)
6 69.9% 14.3%
4 30.1% 6.2
11 100. 0% 11.4%
9 100. 0% 15. 7%
6 46.7% 8.8%
1 6.6% 1.2
5 46.7% 8.8%
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19.4% 6.5%

41 . 4% 13.9%

39.2% 13.2%

2022 6 15 2022 12 15

43,389,588 34,450,566
1,957,430,450 2,003,360,430
9,081,468 d
23,551,900 -
2,033,453,406 2,037,810,996
2,033,453,406 2,037,810,996
11,992,532 -
17,749,125 -
18 56
29,741,675 56
29,741,675 56
882,203,620 831,070,528
1,121,508,111 1,206,740,412
2,003,711,731 2,037,810,940
2,003,711,731 2,037,810,940
2,033,453,406 2,037,810,996
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2022 6 15 2022 12 15
2021 12 16 2022 6 16
968,797,357 882,203,620
86,593,737 51,133,092
158,430,991 145,238,319
723,772,629 685,832,209
882,203,620 831,070,528
882,203,620 831,070,528
2021 12 16 2022 6 16
2022 6 15 2022 12 15
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2022 6 15 2022 12 15
@ w
@ @
(©) ©)

2022 6 15

38,053,358

38,053,358
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2022 12 15
57,414,011
57,414,011
)
2022 6 15 2022 12 15
1 2.27113 |1 2.4520
a ) (22,713 )| ) (24,520 )
(€Y
14,600 2,564.00) 37,434,400
15,300 3,187.00 48,761,100
17,700 2,178.00 38,550, 600
47,500 869.00 41,277,500
2,300 17,730.00 40,779,000
28,000 1,580.00 44,240,000
12,100 3,190.00 38,599,000
6,300 6,780.00 42,714,000
9,400 3,235.00 30,409,000
6,600 2,245.00) 14,817,000
9,600 2,458.00 23,596,800
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4,800 8,400.00 40,320,000
23,600 2,166.00 51,117,600
8,600 1,125.00] 9,675,000
8,400 4,650.00 39,060,000
3,900 7,380.00 28,782,000
15,900 2,421.00 38,493,900
33,100 1,260.00] 41,706,000
38,000 1,087.00] 41,306,000
12,300 1,908.00] 23,468,400
9,800 2,432.00 23,833,600
14,600 1,718.00] 25,082,800
5,600 7,218.00 40,420,800
7,000 6,968.00 48,776,000
6,200 7,312.00 45,334,400
24,800 1,978.50] 49,066,800
14,700 3,300.00 48,510,000
18,100 2,148.00 38,878,800
4,000 1,926.00] 7,704,000
8,300 2,227.00 18,484,100
33,000 995.00 32,835,000
24,700 1,620.00] 40,014,000
17,300 1,248.00] 21,590,400
10,400 4,340.00 45,136,000
12,000 3,385.00 40,620,000
12,200 3,771.00 46,006,200
11,200 4,035.00 45,192,000
11,200 3,515.00 39,368,000
11,400 4,328.00 49,339,200
4,600 5,390.00 24,794,000
7,900 1,533.00] 12,110,700
12,400 4,073.00 50,505,200
9,000 2,784.00 25,056,000
5,400 7,200.00 38,880,000
20,800 2,117.00 44,033,600
36,500 1,120.00] 40,880,000
9,000 3,770.00 33,930,000
56,100 761.70 42,731,370
62,900 643.90 40,501,310
10,700 4,689.00 50,172,300
17,300 2,835.00 49,045,500
8,600 5,070.00 43,602,000
19,100 2,245.50 42,889,050
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13,500

3,180.00

42,930,000

868,300

2,003,360,430

@
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2022 12 30

3,651,667,563

14,662,537

3,637,005,026

4,433,405,249

0.8204

51,816,786,211

4,501,689

51,812,284,522

21,128,418,960

2.4523

1,985,975,711

2,867,638

1,983,108,073

831,070,528

2.3862
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17,363,045,900
230,000,000
197,012,500

31

13 5
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866 229,546

807 193,694

318 9,773

489 183,920

59 35,852

46 1,158

13 34,693

38 59
19
52
52
38 38 57
193 63 2021 2022
31
193 64 2022
2022 30
( )
62 63
(2021 31 ) (2022 31 )

24,698 42,427
17 170
785 932
225 96
24,738 25,193
3 891 3 1,048
2,403 5,005
930 1,056
2 361 2 998
55,053 76,928
1 245 1 244
1 190 1 153
436 397

241 335

67/112



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooodooodooooooodd

241 335
22,903 23,969
25,987 22,366

678 652
1,845 3,678
51,414 50,667
52,092 51,399
107,145 128,328
( )
62 63

(2021 31 ) (2022 31 )
844 651
9,834 9,693
8 7
71 71
8,956 8,783
798 831
4,660 5,572
1,090 2,354
775 3,669
3,034 3,958
55 5
7,847
643 1,330
20,938 35,083
1,456 1,395
156 423
544 390
2,157 2,209
23,095 37,292
17,363 17,363
5,220 5,220
5,220 5,220
61,956 68,901
61,956 68,901
2,067 2,067
82,472 89,417
1,461 2,350
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115 731
1,577 1,618
84,049 91,035
107,145 128,328
( )
62 63
2020 2021

2021 31 ) 2022 31 )
78,975 94,938
3,973 4,743
82,948 99,682
34,050 42,026
953 987
1 1
17,813 23,000
966 1,042
16,825 21,932
22 25
545 598
1,053 1,014
174 143
331 308
51 52
11 13
483 494
54,419 67,628
10,383 11,759
243 156
55 5
6,766 7,229
159 143
3,158 4,225
14 22
30 29
57 66
485 429
939 937
388 394
10 169
138 172
1,084 1,171
4,286 3,888
17,817 19,042
10,711 13,010
( )
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62 63
2020 2021
2021 31 ) 2022 31 )
75 71
2,555 5,257
14
1 1
1,548
62 58
2,710 6,936
122 177
804 49
25 9
59
42 39
1,054 275
12,367 19,672
774 253
1,445
0
774 1,699
237 132
5
0 0
125
7,847
369 7,980
12,773 13,391
3,722 3,435
329
373 1,851
3,348 1,255
9,424 12,136
62 2020 2021
( )
17,363 5,220 5,220 55,395 55,395 905 77,073
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2,862 2,862 2,862

9,424 9,424 9,424

1,161 1,161

6,561 6,561 1,161 5,399

17,363 5,220 5,220 61,956 61,956 2,067 82,472
60 389 329 77,402
2,862
9,424
1,161
1,521 273 1,247 1,247
1,521 273 1,247 6,647
1,461 115 1,577 84,049

63 2021 2022 31
( )

17,363 5,220 5,220 61,956 61,956 2,067 82,472

5,191 5,191 5,191

12,136 12,136 12,136

6,944 6,944 6,944

17,363 5,220 5,220 68,901 68,901 2,067 89,417
1,461 115 1,577 84,049
5,191
12,136
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889 847 41 6,985
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63
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2022 31
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31 2021 17
)
)
2023
)
63 ( 2021 2022 31
7,847
@
@
©)
62 63
(2021 31 ) (2022 31 )
1,349 1,390
764 823
) (
257 233
) (
1,247 2,314
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62 63
2020 2021
2021 31 2022 31
2,498 5,194
62 2020 2021 31
197,012,500 197,012,500
1,454,500 1,405,500 2,860,000
2020 25 594,300
2020 17 811,200
)
( )
2011 o 1,184,700 752,400 432,300
2016 D 1,346,000 330,000 | 1,016,000
2016 > 2,394,000 622,000 | 1,772,000
2017 P~ 2,939,000 332,000 | 2,607,000
7,863,700 2,036,400 | 5,827,300
)
2011 (1)432,300 2016 (1)1,016,000 2016
(21,088,000 2017 (1)874,000
2016 (2)684,000 2017 (1)1,733,000
(€H)
( ) )
2020 12 2,862 14.64 | 2020 31 2020
)
( ) (@)
2021 25 5,191 26.74 | 2021 31 | 2021 29
63 2021 2022 31
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() 197,012,500 197,012,500
() 2,860,000 2,860,000
)
( )
2011
432,300 432,300
(¢Y)
2016 o 1,016,000 928,000 88,000
2016 o 1,772,000 956,000 816,000
2017 o 2,607,000 1,071,000 | 1,536,000
5,827,300 3,387,300 | 2,440,000
)
2016 (1)88,000 2016 (2)816,000 2017
(1)847,000
2017 (1)
689,000
(@)
( ) (@)
2021 25 5,191 26.74 | 2021 31 2021 29
)
( ) (@)
2022 27 7,420 38.22 | 2022 31 | 2022 27
( )
62 63
2020 2021
2021 31 2022 31
911 911
5,236 4,324
6,148 5,236
62 (2020 2021 31
€))
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10
(©))
2021 31
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(1) D
¢ 24,698 24,698
) 24,738 24,738
®3) 891 891
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® (9,834) (9,834)
@) (4,660) (4,660)
®) 2)
(188) (188)
(453) (453)
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(642) | (642)
(Y )
« 2
)
@ @ (©))
®)
®) @
®
16
®)
23,094 2,892
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10 10
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(©)
31 31 2019
26
@
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1)
*2) 262 262
(*3) 1,066 1,066
262 1,066 1,329
262
1,066
170 23,952
@)
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16
17,183
5,183
10 10
42,427
25,193
1,048
170 345 8,874 19
68,839 345 8,874 19
62 (2020 2021 31 )
( )
23,094
2,892
)
16,914 14,476 2,438
16,914 14,476 2,438
5,990 6,322 332
5,990 6,322 332
22,905 20,799 2,105
) 50
30 50
16
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5,735 774 237
5,735 774 237
63 ( 2021 2022 31 )
( )
17,183
5,183
)
( )
20,934 17,366 3,568
20,934 17,366 3,568
3,188 3,369 180
3,188 3,369 180
24,123 20,735 3,387
) 50
30 50
16
( )
3,079 253 132
3,079 253 132
62 (2021 31 )
1
2,670 75 75
2,670 75 75
)
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2
1,713 112 112
1,713 112 112
)
4,620 273
862 57
1,684 117
180 5
7,347 453
)
63 (2022 31 )
1
2,306 - 262 262
2,306 - 262 262
)
2
4,708 - 293 293
4,708 - 293 293
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)
5,445 - 367
222 - 20
1,097 - 59
5,185 - 324
35 - 0
11,986 - 772
)
62 63
2020 2021
2021 31 2022 31
( ) ( )
@ 3,010 | () 5,312
Q@) 12,258 | (2) 15,942
®) 2,751 | (3) 1,964
62 (2020 2021 31 )
1
1,363
142
2
6
86
1,429
2
1,429
1,429
27
1,456

1,456
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6,101,700 4,437,000
)
2011 10 2016 15
2013 10 2018 15
2013 10 2018 7 15
2021 10 2026 7 31
2016 ) 2017 @
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4,409,000 4,422,000
)
2017 27 2018 27
2019 27 2020 27
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2011 10 2016 15
)
1,184,700 1,346,000
0 0
752,300 330,000
0 0
432,300 1,016,000
)
2016 @ 2017 [€))
2017 27 2018 27
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2,394,000 2,939,000
0 0
622,000 332,000
0 0
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)
2011 (€H) 2016 [¢H)
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