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2023 28
1,825,071,890 100.03
566,842 0.03
1,824,505,048 100.00
)
2023 28
2,547,684,939 45.96
1,529,255,075 27.59
368,899,494 6.66
4,445,839,508 80.21
1,096,858,858 19.79
5,542,698,366 100.00
)
2023 28
1,396,596,182 1.3013 | 1,817,412,790 1.3068 | 1,825,071,890 100.03
2023 28
100.03
100.03
)
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2023 28
1 :SZEEEASURY \/B 5,833,000 [15,544.40 | 906,705,406 (15,611.47 | 910,617,308 [ 6.25| 2030/5/15 [16.43
2 ZSS;REASURY \/B 5,931,000 |14,745.91 | 874,580,330 |14,829.74 | 879,552,361 4.5 2036/2/15 |15.87
3 g; TREASURY N/B 6,567,000 |11,476.49 | 753,661,631 |11,535.17 757,515,270 3| 2048/2/15 (13.67
4 ZE$;;CHLAND REP 1,999,000 [16,388.72 327,610,692 |16,466.76 | 329,170,546 | 4.75| 2028/7/4 | 5.94
5 ZEBE;CHLAND REP 1,697,000 [18,210.48 [ 309,031,936 |18,286.99 | 310,330,278 | 6.25| 2030/1/4 | 5.60
6 2EE;SCHLAND REP 1,718,000 (17,901.03 | 307,539,775 (17,976.93 | 308,843,818 5.5| 2031/1/4 | 5.57
7 ZE?;;CHLAND REP 1,652,000 [17,953.63 [ 296,593,999 |18,034.51 | 297,930,192 | 4.75| 2034/7/4 | 5.38
8 Z;UTSCHLAND REP 1,643,000 [17,180.24 | 282,271,428 |17,223.38 | 282,980,241 4| 2037/1/4 | 5.11
9 ZKZEEEASURY 606,000 |17,424.20 | 105,590,671 |17,500.17 [ 106,051,045 | 4.25] 2032/6/7 | 1.91
0
10 UK TSY 4 1/4% 538,000 |16,974.56 91,323,178 (17,073.94 91,857,847  4.25| 2039/9/7 | 1.66
2039 4.25%
11 UK TREASURY 4.5% 494,000 |17,501.77 86,458,778 (17,602.33 86,955,533 4.5 2042/12/7 | 1.57
12 ngngASURY 574,000 |14,543.51 83,479,782 |14,640.25 84,035,069 [ 3.25| 2044/1/22 | 1.52
2023 28
80.21
80.21
2023 28
2023 28
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2023 28

14 2,064,720,000(2,064,720,000|2,080,400,000|2,080,400,000( 37.53
CBT 10Y
2306 106 12,103,875|1,623,492,753|12,161,843.74 (1,631,268,100 29.43
gggeloY 20 2,486,600 245,104,162 2,506,000 247,016,420 4.46
BTP 2306 42 4,760,280 704,711,850 4,765,320 705,457,972 12.73
gggglOY 76 10,140,680)1,501,226,267 10,193,120(1,508,989,485( 27.22
OAT 2306 17 2,176,850 322,260,874 2,185,180 323,494,047 5.84
SFE10Y 2306 9 1,087,202.07 96,739,240 1,099,533.06 97,836,451 1.77
GILT 2306 1 99,960 16,758,293 100,770 16,894,090 0.30
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2023 28

) )
24 2013 10 21 2,563 2,563 1.1344 1.1344
25 2014 21 2,570 2,570 1.1401 1.1401
26 2014 10 20 2,622 2,622 1.1640 1.1640
27 2015 20 2,705 2,705 1.1954 1.1954
28 2015 10 20 2,660 2,660 1.1803 1.1803
29 2016 20 2,733 2,733 1.1987 1.1987
30 2016 10 20 2,752 2,752 1.1955 1.1955
31 2017 20 2,630 2,630 1.1433 1.1433
32 2017 10 20 2,521 2,521 1.1247 1.1247
33 2018 20 2,436 2,436 1.1110 1.1110
34 2018 10 22 2,687 2,687 1.0795 1.0795
35 2019 22 2,818 2,818 1.1145 1.1145
36 2019 10 21 2,959 2,959 1.1515 1.1515
37 2020 20 2,953 2,953 1.1606 1.1606
38 2020 10 20 2,963 2,963 1.1597 1.1597
39 2021 20 2,781 2,781 1.1147 1.1147
40 2021 10 20 2,559 2,559 1.1169 1.1169
41 2022 20 2,272 2,272 1.0538 1.0538
42 2022 10 20 1,974 1,974 0.9890 0.9890
43 2023 20 1,815 1,815 0.9850 0.9850

2022 2,274 1.0595

2,205 1.0441

2,162 1.0283

2,161 1.0459

2,132 1.0327

2,045 1.0023

10 1,972 0.9965

11 1,925 1.0041

12 1,861 0.9856

2023 1,866 0.9973

1,828 0.9839

1,826 0.9910

1,824 0.9888

)
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24 2013 23 2013 10 21 0.0000
25 2013 10 22 2014 21 0.0000
26 2014 22 2014 10 20 0.0000
27 2014 10 21 2015 20 0.0000
28 2015 21 2015 10 20 0.0000
29 2015 10 21 2016 20 0.0000
30 2016 21 2016 10 20 0.0000
31 2016 10 21 2017 20 0.0000
32 2017 21 2017 10 20 0.0000
33 2017 10 21 2018 20 0.0000
34 2018 21 2018 10 22 0.0000
35 2018 10 23 2019 22 0.0000
36 2019 23 2019 10 21 0.0000
37 2019 10 22 2020 20 0.0000
38 2020 21 2020 10 20 0.0000
39 2020 10 21 2021 20 0.0000
40 2021 21 2021 10 20 0.0000
41 2021 10 21 2022 20 0.0000
42 2022 21 2022 10 20 0.0000
43 2022 10 21 2023 20 0.0000
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24 2013 23 2013 10 21 4.1
25 2013 10 22 2014 21 0.5
26 2014 22 2014 10 20 2.1
27 2014 10 21 2015 20 2.7
28 2015 21 2015 10 20 1.3
29 2015 10 21 2016 20 1.6
30 2016 21 2016 10 20 0.3
31 2016 10 21 2017 20 4.4
32 2017 21 2017 10 20 1.6
33 2017 10 21 2018 20 1.2
34 2018 21 2018 10 22 2.8
35 2018 10 23 2019 22 3.2
36 2019 23 2019 10 21 3.3
37 2019 10 22 2020 20 0.8
38 2020 21 2020 10 20 0.1
39 2020 10 21 2021 20 3.9
40 2021 21 2021 10 20 0.2
41 2021 10 21 2022 20 5.6
42 2022 21 2022 10 20 6.1
43 2022 10 21 2023 20 0.4

28/86



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

24 2013 23 2013 10 21 152,725,964 206,384,204 2,260,068,311
25 2013 10 22 2014 21 114,427,886 119,746,453 2,254,749,744
26 2014 22 2014 10 20 142,623,103 144,208,117 2,253,164,730
27 2014 10 21 2015 20 150,473,816 139,950,072 2,263,688,474
28 2015 21 2015 10 20 155,776,867 165,419,119 2,254,046,222
29 2015 10 21 2016 20 135,549,352 108,953,440 2,280,642,134
30 2016 21 2016 10 20 136,325,991 114,831,853 2,302,136,272
31 2016 10 21 2017 20 158,695,227 159,948,443 2,300,883,056
32 2017 21 2017 10 20 130,470,660 189,540,772 2,241,812,944
33 2017 10 21 2018 20 128,646,027 177,486,536 2,192,972,435
34 2018 21 2018 10 22 452,413,508 155,633,564 2,489,752,379
35 2018 10 23 2019 22 140,293,721 101,010,742 2,529,035,358
36 2019 23 2019 10 21 182,070,442 140,883,364 2,570,222,436
37 2019 10 22 2020 20 190,264,863 215,498,985 2,544,988,314
38 2020 21 2020 10 20 191,956,869 182,017,569 2,554,927,614
39 2020 10 21 2021 20 166,252,187 225,931,826 2,495,247,975
40 2021 21 2021 10 20 118,501,093 322,026,078 2,291,722,990
41 2021 10 21 2022 20 110,370,826 246,001,421 2,156,092,395
42 2022 21 2022 10 20 113,815,154 273,120,282 1,996,787,267
43 2022 10 21 2023 20 103,902,578 257,493,490 1,843,196,355

29/86




EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

TFERFBEOEMTHY. FROBRERMTHLOTRBHVERA.

202354 28HRE
MR- Al EOHEDS B3 (e S A
20135818~ 20235F4H288 o ~
{3 (- : e mm:m;
14,000/ 60 HAEER
AR E R s el
e | 40 _mm I Eicd
ErE 0.27%
o . . LR 0.85%
| 29 6nA 0.77%
2,000 | — BN W) f_# £.67%
SHES P RIS R () 3 -15.09%
. S -10.83%
s 15/5 17/5 19/5 21/5 {ﬁ?.rg] BER A1.12%

o SrcE S WA EM S £ UN MBI RS R (S MR 3. B SRS (3E 10) RN ER ALt D LA LTHRLLLOTY.
 BRENSIUSEEHRITESENR.  FOHCYOETT.

ﬁﬁmﬂﬁfiﬁﬂéﬁu,ﬁﬁlﬁﬂl

HES oM O 0 o™ o oM

o ERRCE-TR. AREOEMFITOIBE . BV RAREF T ONELESHEVET.
FELGHAEORR
82 S ool b U E Rl L

B | RS ®EE | mE | senw g=# | hm HMFY T~ 3.82%
1| USD | 7Aun@iM | 2030/5/15 | B | AA+/Aaa 6250% | 16.4% AAA
2| UsSD | PAULEMN | 2036/2/15 | @R | AA+/Aaa 4500% | 159% B —
3| usD | FrunmE | 2048/215 | W | AA+/Aaa 3.000% | 13.7%
4| EUR | Hrvma 2028/7/4 | B | AAA/A3a 4.750% 59%
5| EUR | Krymm 2030/1/4 | @ | AAA/Aaa 6.250% SE%
6| EUR | KIvEW 20317174 | Bl | AAA/Aaa 5.500% 56%
7| EUR | RrvEE 2034/7/4 | @R | AAA/Aaa 4.750% 5.4%
8| EUR | BIYEW 2037/1/4 | B | AAA/A2a 4.000% 5.1%
9| GBP | r¥UAmA | 203267 | @ | AAMa3 4.250% 1.9%
10| GBP | r¥uAmE | 203997 | B | AAMAa3 4.250% 1.7%

GE) ERRHE. SAP U EA—TFr =X (B DB T ERELTVWEY.
MR S DR RN EERL TR,

E{Eﬁﬁﬁm?&ﬁ

= s e e e e e e e o e e e o e o e (- e e e e

2 M B &
T 1
‘II
|
' |
[ |
| |
| B |
o
o
P
| |
[ |
(|
[ |
[
BR
(|
[ |
[
[ |
[
[ |
(|
T |
o
|
[ |
[
| . |
(|
I |
| |
(O
o
o
||
-I
1
|
1
[ |
S B |
| I |
T |
[
[ |
(|
||
| I |
[ |
[ |
R
||
" |
[ |
i | . |
1 (|
1 [
1 |
o
[
| |
| B
[ |
| |
| |
TR |
[ |
| IO |
[ |
TR |
[ |
I

e ———————
L S PR N < SRR T S RRPRT N RIR .  FEN] e—
]
&

12

2014% 20158 2016 20174 2018%  2019% 20208 20218 2022 2023%
AT KOIRERIE RGOS (53 W) £ B AL eDE AL THMLTLEY.
022N SEREMIEEEDFTORERERTLTVEY.

30/86



@

@

€

“

G

(6

@

a

Q@
G
(4

G

G

03 6437 6000

03 6437 6000

31/86

EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

*2



a

(€]

EDINETOOOO

OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

®

03 6437 6000

10

2001 12 21

21 10 20 10 21
2001 12 21 2002 20

(a

32/86

®

20

®

30



O

(b)

33/86

EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad



(a

O

28

34/86

EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

22



@

@

©)

©)

®)

35/86

10

EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad



a

Q@
G

20

193

36/86

EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

38 59
12 133

43 2022 10 21 2023



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

42 43

2022 10 20 2023 20
1,990,116,822 1,828,901,769
7,235,935 301,538
1,997,352,757 1,829,203,307
1,997,352,757 1,829,203,307
7,235,935 301,538
593,774 515,128
14,250,491 12,362,936
539,083 467,675
22,619,283 13,647,277
22,619,283 13,647,277
1,996,787,267 1,843,196,355
22,053,793 27,640,325
345,183,598 318,850,187
1,974,733,474 1,815,556,030
1,974,733,474 1,815,556,030
1,997,352,757 1,829,203,307
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42 43
2022 21 2022 10 21
2022 10 20 2023 20

118,661,289 7,422,616
118,661,289 7,422,616
593,774 515,128
14,250,491 12,362,936
539,083 467,675
15,383,348 13,345,739
134,044,637 5,923,123
134,044,637 5,923,123
134,044,637 5,923,123
6,883,072 1,739,120
115,989,435 22,053,793
3,696,249 2,816,530
2,816,530

3,696,249
14,577,912 740,819

14,577,912
740,819
22,053,793 27,640,325
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42 43
2022 21 2022 10 21
2022 10 20 2023 20
42 43
2022 10 20 2023 20

2,156,092,395
113,815,154
273,120,282

1,996,787,267

1,996,787,267
103,902,578
257,493,490

1,843,196,355

10,000

10,000

22,053,793 27,640,325
42 43
2022 21 2022 10 21
2022 10 20 2023 20
15,937,082 17,293,596

1,142,120,446

329,246,516
1,487,304,044
1,996,787,267

7,448

1,071,619,156

301,556,591
1,390,469,343
1,843,196,355

7,543

(

)
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42 43
2022 10 20 2023 20
103,394,647 6,323,841
103,394,647 6,323,841
42 43
2022 10 20 2023 20
0.9890 0.9850

1,405,334,078 1,828,901,769 —

— 1,405,334,078 1,828,901,769 —
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