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58.06
58.06
( ) ( ) ()
()
AU 10YR BOND 738 90,478,349.82 88,977,641.58(8,179,714,590 105.48]
(2023 42| 6,174,000,000.00| 6,155,520,000.00|6,155,520,000 79.37
3 )
EURO-0AT 317 42,677,710.00 41,647,460.00(5,895,614,437 76.02
EURX EUR-
BUND 296 41,306,800.00 40,463,200.00(5,727,970,592 73.86)
10 ULTRA FUT 363 44,490,187.50 43,917,326.315,729,893,563] 73.89
CAN 10YR BON 633 81,099,960.00 80,023,860.00(7,796,724,679 100.54
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1 2020 7 20 20,229,648,246 0.9666
20,229,648,246 0.9666
5 2021 1 20 19,374,289,140 0.9326
19,374,289,140 0.9326
3 2021 7 20 14,399,376,261 0.9168
14,399,376,261 0.9168
4 2022 1 20 11,987,008,591 0.8587
11,987,008,591 0.8587
5 2022 7 20 9,179,472,259 0.7682
9,179,472,259 0.7682
6 2023 1 20 7,828,157,247 0.7470
7,828,157,247 0.7470
2022 1 12,046,313,533 0.8642
2 11,382,965,504 0.8376
3 10,122,731,256 0.7910
4 9,992,980,121 0.8068
5 9,508,284,606 0.7680
6 8,910,642,224 0.7426
7 9,255,612,191 0.7845
8 9,083,474,976 0.7735
9 9,219,960,124 0.7851
10 9,247,435,673 0.7883
11 8,767,648,568 0.7578
12 7,897,433,458 0.7461
2023 1 7,752,535,794 0.7473
1 2020 2 3 0.0000
2020 7 20
2020 7 21
2 2021 1 20 0-0000
2021 1 21
3 2021 7 20 00000
2021 7 21
4 2022 1 20 0-0000
2022 1 21
> 2022 7 20 0-0000
2022 7 21
° 2023 1 20 0-0000
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100

2020 2 3
2020 7 20 21,497,989,900 569,411,897 20,928,578,003
2020 7 21
2021 1 20 626,885,574 781,169,514 20,774,294,063
2021 1 21
2021 7 20 6,716,559 5,075,483,029 15,705,527,593
2021 7 21
2022 1 20 2,245,659 1,748,737,495 13,959,035, 757
2022 1 21
2022 7 20 349,630 2,009,846,587 11,949,538,800
2022 7 21
2023 1 20 24,837 1,469,885,671 10,479,677,966

27/93



EDINETOOOO

O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
Ooooooooooooooooooad

(2023=18318IKRT)
HEME - fIEEDER
(B BEH 2020428 3H~2023E 18316 @m  <BEHE - HEERE>
10,500 — 350
LA () ELAE(ER 7A730
10,000 — EE(ME (EE) H 300 BT 7,7538RH
- |— mlmﬁmgmt_m__ .
g’m_ i D ERDHERS
: HEFH ThEiE
8,500 - 150 #5208 (20214F1H20H) (1]z2]
5000 - 10 $E388 (20214F7H20H) 0F
' EARA (20224E1H20H) 0
7500 - 50 #55E] (20224E7H20H) 0™
i ; , . . i 856 (2023515208) 0P
MNEIEIR 2000698 WNER  MENA N0EEH NBEE S M AR == oS L 2
(FHER) ¥OMEFAONZDOHRSIBOEETT.

R EMECHE CBWTEEERMIERL TWNEY.,

HEEBIYAEEMREHRSAOPREeEIRB CRIRRLEEDEHIRUTHELEEDTY.

FEREEDIRR
(RH—T7 > ROF—5EFRUTVET.)
<BIRFHSTELLE > <EHpeELE >
B SRR | @it el edtE
1] BA EEESH11 1 SODMEs | 1742% 1 S 56.06%
2 HA B2 1 1 1 2 DEESHS 17 41%
3| BA EEES|H1 10 8MEEEAIS | 16.76%
4| BAR EEEsE1 13 SDEEEHEIS | 645%
(3 HEEES. Y- TJ7 > FHEERBEICH Y &TFMETD

=T 2RACDVNTERLTVET.

FHINEXEDERE (BER—2)

10

() iﬁgﬂ:%taﬂ NH =D 7> FEEERRECY I e o=
T9Y.

(%)

5| (M7 RS FR—T]

0.16

-20

; ..u.ua ; ..u,uz '

54

-15.97

3 000

20144 20154 20164 20174 20184

20194

20204

20214

¥2020F DI 7 > B EAFR—IONRBGRERD SFAF T 2028FFHBFCTRHELTVET,
MERNEEOER S RO eHRELITEOE L TRHELTVWETY,

@ il ERAEEE BEORETH DEEEONEFEI T 3EDTIEH D EEA.

® LD T Y—IDIEHRIISEBHRTY,

@ B DERAERBIIETSHON— AN—2 FedRGEatt cOERW R ET,

28/93

20224

20235



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
Ooooooooooooooooooad

D

2)

3)

4)
5)

3 @ 3)
6)

7
8) 1 4 @

9

10)

11)

D

2)

3)
4)

€y 3)
5)
6)

29/93



)
8)

9

10)

D

2)

EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
Ooooooooooooooooooad

€y

2

30/93



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
Ooooooooooooooooooad

3)
03 4530 7333
9 5
www .ssga.com/jp
2020 2 3 2030 1 21
1 2 35
1) 1 21 7 20 7 21 1 20
2) 1) 1
1 2 35
a
10
b a
c b

31/93



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
Ooooooooooooooooooad

16 2

32/93



d b
e
T b e
g a L
1 20 7 20
@
(b)

10

33/93

EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
Ooooooooooooooooooad

18 1

www.ssga.co /jp



10

34/93

EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
Ooooooooooooooooooad



59
133

2023 1 20

193

35/93

EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
Ooooooooooooooooooad

38
12

6 2022 7 21



EDINETOOOO
O00DoO00oDOo00ooO00o0bO000bD00ooOodnEL2963)
Ooooooooooooooooooad

5 6

2022 7 20 2023 1 20
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44,794,533 44,431,239
9,179,412,738 7,828,059,871
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22,281 23,294
59,450 119,649
20,090 29,290
795,709 688,466
592
651,298 685,229
41,992 42,751
5,046,710 70.1 5,979,793 75.8
4,695 375
0
4,695 375
0 0
0 0
2,149,769 1,904,306
55,283 71,694
2,088,211 1,826,336
6,275 6,275
2,154,465 29.9 1,904,682 24.2
7,201,176 100.0 7,884,475 100.0
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163,883 177,539
136,728 166,831
11,026 11,699
296,332
79,008 30,068
76,891 74,876
609,394 8.5 930,030 11.8
81,500 84,840
81,500 1.1 84,840 1.1
690,894 9.6 1,014,871 12.9
6,510,281 90.4 6,869,604 87.1
310,000 310,000
77,500 77,500
31,620 31,620
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2,871,928 3,030,659
78,227 85,660
5,418,219 100.0 5,771,828 100.0
631,100 711,649
28,458 53,735
1,140 1,140
527,766 712,486
268,033 407,466
259,021 304,641
711 378
242,239 485,872
38,381 29,696
4,038 3,997
11,238 7,276
18,183 12,853
5 55
4,915 5,512
1,469,086 27.1 1,994,579 34.6
1,307,873 1,568,661
235,947 425,268
800,039 787,766
210,310 285,950
61,576 69,676
728 1,607
801 676
6,244 32,240
91,686 60,478
71,604 74,675
20,149 2,571
126,174 130,238
202,081 186,753
1,827,345 33.7 2,057,903 35.7
2,121,787 39.2 1,719,345 29.8
123 18
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45,130 2,326
53,937 1.0 2,472 0.0
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2020 4 1 2021 4 1
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2020 4 1 2021 4 1
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2011 4 1

2000 9 29

2020 4 1
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52,607
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368,935
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368,935
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52,354
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