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8,107,597,227, 98.59
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- 94,564,972 1.15
8,223,729,574 100.00;
379,890,930 89.54
— 44,376,254 10.46
424,267,184 100.00
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952,154.695 8,767 8,347,540,211f 8,515 8,107,597,227| 98.59
21,240,275 1.0154] 21,567,375 1.0154] 21,567,375 0.26
98.59
0.26
98.85
64,000,000 100.26 64,167,924 100.26 64,167,924  0.747| 2024 1§ 15.12
31
60,000,000 100.37, 60,225,864 100.37 60,225,864 0.669 2024 4 14.20]
12
60,000,000 100.31 60,190,540 100.31 60,190,540 0.645 2024 3 14.19
29
50,000,000 100.18 50,092,992 100.18 50,092,992 0.693 2023 12 11.81]]
28
50,000,000 100.12 50,061,914 100.12 50,061,914 0.669 2023 11f 11.80]
30
50,000,000 100.04 50,021,000 100.04 50,021,000 0.699 2023 10| 11.79
20
45,000, 000] 100.29 45,130,696 100.29 45,130,696 0.66( 2024 2| 10.64
29
89.54
89.54
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) 1
(2021 9 10 ) 15,321,312,265( 15,321,312,265 1.0714 1.0714
(2022 9 12 ) 12,784,558,339 12,784,558,339 0.9354 0.9354
(2023 9 11 ) 8,648,107,976 8,648,107,976 0.8321 0.8321]
2022 9 12,450,443,507 — 0.9041 —
10 12,120,754,590 — 0.8924 —
11 12,227,066,121 — 0.9093 —
12 12,062,127,930 — 0.8964 —
2023 1 12,178,581,485 — 0.9216 —
2 11,594,692,473 — 0.8909 —
3 11,531,038,185 — 0.8987 —
4 10,830,383,980 — 0.8823 —
5 10,334,709,998 — 0.8713 —
6 9,692,561,799 — 0.8568 —
7 9,405,052,224 — 0.8610; —
8 8,782,166,285 — 0.8394 —
9 8,223,729,574 — 0.8077 —
1
2020 10 30 2021 9 10 0.0000
2021 9 11 2022 9 12 0.0000
2022 9 13 2023 9 11 0.0000
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(2022 9 ? 12 ) (2023 9 ’ 11 )
7,600,863 15,985,418
246,514,263 185,365,847
12,657,256,355 8,531,519,302
21,580,119 21,567,375
- 10,000,000

12,932,951,600

8,764,437,942

12,932,951,600

8,764,437,942

25,747,712 21,554,627
2,174,496 1,680,352
119,597,090 92,419,069
303 253

873,660 675,665
148,393,261 116,329,966
148,393,261 116,329,966

=1 13,668,057,253

883,498,914
247,595,700

=1 10,393,471,462

1,745,363,486
175,107,543

12,784 ,558,339

8,648,107,976

=3 12,784,558,339

=3 8,648,107,976

12,932,951,600

8,764,437,942
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2021
2022

9 11
9 12

2022
2023

9 13
9 11

1,989
1,611,293,797

798
1,050,749,797

1,611,291,808

1,050,748,999

55,552 87,471
4,550,843 3,672,270

=1 250,296,271 =1 201,974,590
1,842,015 1,492,529
256,744,681 207,226,860

1,868,036,489

1,257,975,859

1,868,036,489

1,257,975,859

1,868,036,489

1,257,975,859

200,406,755 206,271,561
1,020,463,135 883,498,914
- 280,807,669

- 280,807,669

236,332,315 90,967,943
191,158,166 -
45,174,149 90,967,943

w = *
883,498,914 1,745,363,486
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2022 9 13
2023 9 11
1.
2.
3.
2022 9 13
2023 9 11
2 3
9 12 2023 9 11
1. 1.
13,668,057, 253 10,393,471,462
2. 55 6 10 2. 55 6 10
883,498,914 1,745,363,486
3. 1 3. 1
1 0.9354 1 0.8321
(10,000 9,354 ) (10,000 8,321 )
2 3
2021 9 11 2022 9 13
2022 9 12 2023 9 11
*1. *1
[ 112,605,272 [ ] 90,631,716
*2. *2.
A 0 A 0
B 0 B 0
c 42,957,835 c 45,834,498
D 247,595,700 D 175,107,543
E=A+B+C+D 290,553,535 E=A+B+C+D 220,942,041
F 13,668,057, 253 F 10,393,471,462
10,000 G=E/F*10,000 212 10,000 G=E/F*10,000 212
10,000 H 0 10,000 H 0
1=F*H/10,000 0 1=F*H/10,000 0
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2 3
2021 9 11 2022 9 13
2022 9 12 2023 9 11
4
2 3
2022 9 12 2023 9 11
2 3
2021 9 11 2022 9 13
2022 9 12 2023 9 11
3
2022 9 13
2023 9 11
2 3
2022 9 12 2023 9 11
14,300,849,130 13,668,057,253
2,190,106,478 965,166,399
2,822,898,355 4,239,752,190
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1,525,384,437

12,744

1,525,397,181

3

(

2022

9

13

2023

9 11 )

891,016,812

12,744

891,029,556

973,140.1052 8,531,519,302

98.7%

973,140.1052 8,531,519,302

100.0%

8,531,519,302

21,240,275 21,567,375

0.2%

21,240,275 21,567,375

100. 0%

21,567,375

8,553,086,677

(

).
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2022 9 12 2023 9 11
5,128,971 6,002,633
150,356, 203 67,048,046
305,475,308 319,815,392
231,658 254,487
519,173 158, 360
461,711,313 393,278,918
461,711,313 393,278,918
185 91
2,222 1,155
2,407 1,246
2,407 1,246
*1 454,449,437 387,318,154
7,259,469 5,959,518
461,708,906 393,277,672
*2 461,708,906 393,277,672
461,711,313 393,278,918
2022 9 13
2023 9 11
1.
0.
2022 9 12 2023 9 11
1. b1
454,449,437 387,318,154
2. 1 2. 1
1 1.0160 1 1.0154
(10,000 10,160 ) (10,000 10,154 )
1.
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2021 9 11 2022 9 13
2022 9 12 2023 9 11

2022 9 12 2023 9 11

2022 9 12

2021 9 11
437,805,475
2022 9 12 97,133,229
2022 9 12 80,489,267
454,449,437
2022 9 12
247,111,009
26,594,229
128,754,444

4,512,263
21,240,275

8,820,553
17,416,664

2023 9 11
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2023 9 11

2022 9 13
454,449,437
2023 9 11 25,110,931
2023 9 11 92,242,214
387,318,154
2023 9 11
185,091,215
36,941,380
113,984,849

3,823,218
21,240,275

8,820,553
17,416,664

2022 9 12

616,012

616,012

2023 9 11

659,798

659,798

50,000,000

50,079,878

50,000,000

50,111,568

64,000,000

64,192,278

45,000,000

45,146,068

60,000,000

60,246,600]

50,000,000

50,039, 000]

319,000,000

319,815,392




81.3%

EDINETOOOO

000000000000 0000000O(E12441)
Oooooooooooooooooad
100.0%

319,815,392

(

).

BT, Eh=

cRIa—H AL FI oD wAFTEY b APFTFU— T FOBRERRERO—

M, SBIBM=7ty b~V AFFAERLELOTY, SBIRETEy bvRI A FIIIEME, =

ERERETA2LOTEHED XA,

HEHEE
H 20214E11H 1 B E 20224104 31A8
(Hr - T3 Fa)
CE+ .
THEE (AEREEERE) 615
SR Y4 (N [ER R 913
PR A 0
WESH 1, 528
®” A
A LA 0
T B T R LA 0
THHE 7
RASH 7
HERE R 1,521
-
BT A WA 49,625
Pl i 0
bR Gl U i RS O 2,667
B EMT U A7 ¢ T 2T, 627
A &g A Bl
ERMHE Ad0, 620
AU
PR A il AE 3 D21, 994
P 0
il el U o g RS G431
BT U 7 g S 220
S PR GRS E MR N A 55
AT 420, 898
MBS/ Mk £\61, 518
S /59, 997
- E 243

44179



EDINETOOOO
O00O00000000000000000(E12441)
OooOooooOoooooooooboood

PhAE PRI
L Ha LIH Lo l] LS gl WALLE
INVESTMBIENTS IN SECURITEES B TS TooOg bir- . -
AUSTRALIA 0.1% Duyien 53 Eurn CLO DAL
o e N ::r:lslz I T 95
Total Auasalia ji  TrENeenm e e :“ 1.1 e 28287020 " 5
IEast $1261 Wil Skt Mg Lt B B Dk Ml Berpass Conat Purtsers i Lot
EPamg, Inc. 15,800 m 130% ha STTI200 ) L1
oo — U d e onat
el et BLENL 1M e 0OT0M 100 W
ams-DSRAM AG nm L
Total Ausinia 12 "
ICam §T00 [ ]
EAMADA B [ 1]
CONIMDR TTOCHS OIS
Rabticd Pavwer Spniems. Ine 1 B — by rsets - =
Contur 1 1 D 1P —am
Hu'lil:l.:: rfi: :l aa— L SHABEL —
; Sera B OYJ %600 I
Wast Fruger Timber Co. Ltd o850 aw
il P UBWH ymmene 0V om T Aptls PLE (1] L
s :"""""‘I s Valmet 07 12 600 4 Tetal heland 1578
Total Fintasd 1533 (Camflany
it $2048 e
iy
COMMEN STOCHE 0.5% Salarbipe Tesknaloyies. Ine 4 D8 o
Seansider Bestric SE 44 S5 Totslluasl 134
5084% due 1018T028 1 ™ T Tetsl Passe ss e iiETH
M L0 20 L5 et 472 e
4 G due 0417008 - M SERLILIY B 5% 1 STOCKE B.0%
Benafit Street Pariners CLD N0 Lid e N ITBOE 6% [y ae——— 150 o0
E079% dun 1015000 i A
Infisesn Teshnulogies A {2300 299 Chegal Pharmassutieal Cs.
3 063% due DIATER -t e SUASeler Toshasiogy A8 80 o pa -
CARLYLE .5, CLO Lk thyssesliupp &G neo_ oy Dsitebe Calad k| s
§.740% dee DAY e ™ L il
Catamaran CLO Lad. 1800 ne
BADEN don D400 ™ bt} PR anz
Cawntiing Denali CLD NIV Lad 0.0 &1
SR due VUZI0AN . ™ e o
Coentiing Denali CLO KV Lk st i
. ) - Aies Buregean CLO X DAL . Mitsubizks Bloghiz Lop. 46200 ar
i
Goldentren Loan Managemest 0.3 010 I Link 3 158% due NIVEEENET ELR 1 % T
B 1IN dun 11205000 m 1 Moanem Ca. Lad. 17,0 - |
Masnsain View CLO LLC it i - g MmendeColsd 550 =
E110% don D100 m ™ e e G120NE * 57 M Dasks Coip 130 &8
e L BiurMwuntain Fuji EUR CLO 11 DAL Otasha Carp. 5300 1
T - o w2001 = R Punusesic Meldings Corp. .m0 e
OCTLAA 1 Lo 10BN de BTIE2001 180 #
B340 e 1020703 e - oo s -
BHPP AM Ewe C1L0 DAC
Vemtars NV CLO Lsd 1 STE% dum O4/152001 120 L 1.%0 L
§721% due DTINTEED B IR Shimana ina. 1,500 n
Tutal Cavman lolemdn LEEY 2160 de 0G0 %0 L] Shin-frs Chemisal Co Lad 6.0 50
[Cast §3.855) G byhe Burs CLO DAC Shisnegi & Ca. Lnd 180 u
056 1% e EVREC0 180 ® i
ey R 1.211% e SB18203 20 o e - "
e I
Erhe F— - Carbrhe Glukal Market Strtegies Eurn CLO Ltk Tuivni Carp. 4900 [k
. LET 1% dum 1 1/RECE1 0 Ll -] Teéygw Elwstron Lk 1880 el ]

45/79



EDINETOOOO
O00O00000000000000000(E12441)
Ooooooooooooboooonooad

WRDE
SHERED E-- EHakEl - - Wik
Townd Misra. Ine. 1004 L] x::: I T .|-IIH
T e — Towes Beisige Punding PLC
—— e
L -1 STOCHS 3% Tetal Uiretwd Hingdem
A Hylmpr L8 am ("] ICast $6ATI
Pauces Call Swaden LB i 8 ——
TTACKED 550 [
Saanss CLD ¥l Lol i i = LETAT Ty L
& 305 da SRTHTON H 0o ™ Fi Weyerhasusar Co. i n Frid
Tual ety Channa comsnsooszan |
:“ LLL I S ———— Retivisien Bllamard. ine. L0 m
0 FB0% e 4080 R E ] 1868 heharalin. b, 1108 E ]
UK EMBOURS D&% ::"" e AREYE. e, L] &
n;h-qmmum - - -
EHERL Ak
e " S
-1 — - COMMION ETOCKS B 3% CF Indwutii:. Heldings. Ins.
PR ; = i 1400 "
Sail AN Lad 13,700 ECH
000 s 1170 W______ B sspelieven Induswies A5 ™ g et - -
BSONTOAGE SACKED BECURMIEI O ] 35 Sheliguie, e "
Miavnt Sai -Compi tmant —— Eogaes Corp. B e L
1 3430% dos CHOH08 m n Sp— Doraieing Mital. Ins. 1 - |
— " 154 ey — c 17 Elrvanza Headth, Ing (b Im 1
[Cas $552) Crmdit Snivan AR Erghase Esryy, Ine. thi i 1
ES00% ke OBONTITHW OMF BOD I e Seivmers Corp B4 1108 i
FTAACKED SECURITIES 42" Cowdit Suivan Group AG
e = T 500% due 1271 1020 il o T i . -
1580% e 851025 P m = v e o5
s Total Switssrland 1z Pl 1800
EoMMnETOGE RS WA -TL FuslCall Energy. bne. Hme
BE Semigindunns (sdunien pireeis Giakiary Dighal Meldings Ltd. 47 n
i L £ e Gakawy Dighal Haldings Lid.
HAP Semiverdustars NV 1m0 B COMMON BTOCHS 1 1% " 1488 1
25 Caighesd Teshnaleny Com. 12582 I8 Generas Haldings, baa. 1500 It
‘:m | | B A - 55588 A0 0 Lewenten, e T o
- I L——— 0.4 18 Habsyme Thesapetles. bse. m [
pames =t =
R ST LA MesiaTel, Ine. e R — 2 135
Rdoer Cavian Caprure R34 L = Haerya Teshnadegy Conp. W 5 ey Carp 8500 m
HEL A3A s B Maanh Mismebern smins Intsl Earp. i 4308 ar
| R L — &=~ Gy e e Patanies Corp. 0 17 -
(Caat §832) Rputiet Semigandiste Corp nw w Lo Peyarsh oy, 1808 s
f . Taiwan Srmisandusiss
“ UTH HOREA 2 hm otk i o Lamine Tesssaloges Ino. 57008 AR
Humwia Bahrisns Cop. 1188 e Unimimian Teshnstogy Caip. [ =] v1] m e Tl (1] ]
LS Chem Lo, 174 T :"'"""' PR g Mereel Toshoslegy. s, o EY)
Samunng Bevueniss Co. Lod. 18 . agny Mk & o les. ime ]
Semuang 301 Ca. Lad L pvg |Cast YEASY Miminn Teshnsbagy . bsa T8 nl
Ttal Sueath Harea FE1 1 Muling Healthsare. ins. ™ 1)
Cowt 1459 WRITED WINGDOR 8.7% -
COMBION) STOCHS B.1% A o -
TPAIN B 1% 0l P BELE e b listdsy Inc. [ ]
0 ITOCHI B1% lgurees ing Sizsenzes. Ine
Tiemees Gamess Reneaabic L] ime n
Enengy S0 pLmo m Plag Pewrs, Ine 31 me 45§

46/79



sk
imLEED Lo
Pawes Intey atinng. s, imi i |
BeantemScapr Carp. B 4am k)
RAeganwen Pharmacotizak,
Ine. W 1. M
Saigan, Ine. 1mm i |
Sentata Teckealoges
Halding PLE o an
Bloywarhs Seletinn, Ine. thl 15 (+ |
Eynepy, e 0 w
Teadyse. Ine. (bl §am A=
Trimblu. Ins. 180 m
Unidyd Thar apewtics Corp. 1m0 e
Veledyne Lidas, Inc- amm ¥
Vertes Fharmasewticals, bns. §am 188
Worthisgtan Industr s, Ine. dam L
Zebra Teshmalagies Corp. 2400 [1]
LA}
PN,
e

CONVERTIOLE DOVDY & NOTES O.3%

Luming Tessaulngen by

1.150% e VIR0 lai H O m

Sunneia Entrgy i natienad g,

2% e 02152008 lal 2

Expedia Groog, Ine.

§.150% e O&DACOHS m m

Galdmas Sachs Gisop, Ine

1.1660% da 0300026 (1] L 1] -

Mﬂlﬂﬂﬁmh

10U e 117033032 om i
P -

Tetal United Srated 14730

COMMERCIAL FAFER 6 1%

Fedesal Hama Lass Bash el

1107 A 03060 1am i4m

0% o 01080 1am LF ]

1.108% & 01712073 1.3 |

Fismry, Ine.

L100% dam V12ATHTD i R 50 Lol

gy s Bamdt Intwnnatinnal PLC

RBAE% A 11II0TD &4 50 A

503 Mwdarland Muliny BV i}

1.160% éa 117107022 L] e

1.290% da 11/177M22 m L1

pAL ]

—BE

T

Moxtialia and New Zealand Barnkisy Gisap Ll

1A% dum 11017032 GEP § L]

1.600% e 117007037 L -] o

1 850% ke 1170V0ET L] L 14

R iFL
g [Ty
L] -
Bani of tiwaa Semnia
TS 110D L LH L]
pd L TP RRE L ol =] ] LF =
WP Paibas Bask
AN e VU =] | i
B aa 11017022 L] ] i
(O, TTRRR s ol = 1 1 [}
1.290% i 11007022 HOE m (*]
10 de 110V ao a H
1. TR0 o 11N L] [ ] w
‘1D50% dom 1107/2022 N : | 1
Bewwen Brythars Heanimen & Cs.
LWy TR R T e o] W % ]
M0 A TUOTDD =1 ] ]
Cinihanh N
2 A% e 1LY H n n
DS Bani Ltd
2 A% e TLOTTD an &
WEBL Bank PLC
G0 de 110ER R L] |
JPitsgan Chase Bash NA
2 N0, ke 1LY H nm +]
MUPG Bash Lad
[-Fi TESRLL e o] L 11 i
Raryad Bask ot Camada
L0 e 10D =4 flix
200 ke 1TORED [45] il il
Sumoewems Ml Bank ing Covp.
LR T L e o R m o
1000 e 1LOAEED = 4 §
0% A 1LO00TT H n n
Samivema Miesul Trum Bank g
B0 e 1UO0I2 ¥ il ]
18I0 e 11D = a u
5 e 11OV i w w
‘The Manghanyg and Shanghai I-llllh| l-lrp,l.i
1 T e 1G0T il
L
L e L
B15I%) e DV ¥ mmm n
0TI e TRV 1530 0 s ]
10.766
Totall Fhart Torm Instrumants as.am
ICwan RAT BED
Totall lnvesememns in Sewurvies B 0% I K]
IEasn 1208800
Fimgmgpial Desranien
Insrrumesns ighll 11 K51 am
ICmar g Premduma ser [200
Caiver Asvers aod Uabilivies ser 7 9% LTI
Hor Mspre 100.0% § 1inase

47179

EDINETOOOO
O00O00000000000000000(E12441)
Oooooooooooobooooooad



EDINETOOOO
O00O00000000000000000(E12441)
Oooooooooooobooooonoad

NOTES TO SCHEDULE OF INVESTRIENTS.

& pero Dalinvce miay reBech achud TS rowrnieng 10 s Than o Thiousanid.
Contingen converuibie secuiry.

EEEBE -

Perpetual maturity; dabs M'mmmﬂﬂn—ﬂﬂu
Coupan represents a yield to maturity.
Cougean represents o weighted sverage yisld o maturity.
het BESTRICTED SECURATIES:
Markers Value as
Mawu my Hoguitivies Wlaren Prigemtage af
lsuei Desmiigl Caupsn Date Bane Easi Wabes Mt hssetn
Galary Dgtad Heldings L L L (R0 4] P m i ® oo

BORASWIRGS AND OTHER MKAMCIHG TRARSACTIONS

th REPURCHASE & GREELEENTE:
Bepurthase
Agieemenn
Callasrial Repes thase Fissends
Lamding Swttigmant Maswiity  Prinsipsl LI N Agrasments, b
Caunturparty Rate Batw Bamr dmpurt Conllater aliged 87 ot Valuw at Vabwor Bayaived”
WEL 100% wavan nowEE § A WS Trpsmrs Notes 3 000% i 10012005
U5 Trmmmry otes § Z50% o CHI0TIN i mma § i 507
Tanal Regui phase &geesants ¥ 2880 § e @ pLE
ORACWTINGE AND DTHER FINANCING TRANEACTIONT SUMMARY
Tre toliwang @ @ Sy iy CREEart @ D market vshee of Borresnge e Other Fraecng Tramsarson: st onlisoeesl piedgedremevert! i of October 31 2227
Wiepure base
A cemn Payabie tei Toral
Procesds. L Payasis ta Bauiwoeigd asd
whe Bgpurchass  JalrBuyback  Payabls e Othe Financing  Collatarad
Caunterparty Rwcwived Ay et T anzactans Shgrt Dales Toamzastams  Pledged Rece cvdl MIE
Ghotal Wicter Fepurchion Sgmemest
WEL ] 500 i - I ] | B | [ ] mam i s {| [ ]
Tatal Borigwings and Mthwr Finanging Tranzactions _ § 35287 | B ] | B [}

¥ i AR T
T M BPOAEE EEESSIN CE R EESALE EADE TW a2 2 AR VLT B CLASETAT © DE EET B et Yo Devemap Bl ETE Fednte DNCATERS [N 5y D ETES IEHES DRGUCORD SETEL SO TE
A TR T AT T ST g ETIT, Ter er § Mamer hemeg Lrangemenn ¢ T W T boarcel JORTEYT I rla e RO T RN MTingEee

gl FIRANCEAL DERIVATIVE INSTRUMENTS: EXCHANGE TRADED OR DENTRALLY CLEARED

Stk Bugivatan ' Barket

Dezcrigtisn Puies Date - Cant Valug
Put - UL Toessary §-Year Note Deopmber 2073 Fenm | ] 112 -} H 1 : ]
Pat- L5 Totamary 5-Year Note December 2077 Fatwen 200 Tl ] 1 (]
Fat - U5 Tesasery 5V Nets Decaries 27 Fetrms: - ¥ ] TIHITT n '] ]
Pat- UL Tonssury &Yauar Moty Decornbar 2077 hunees o e o) a ] o
¥ F 3 ]

Sride Expiranan Hiatinnal Mark#r

Deseiigues Vi Dute Amaunt Cast Valug
Call - Fsgr STOOCK 50 fraders Hif 1TeaDe il o 1 i s H 1122
Cal - Z5P HOD ledhee ¥ ipmano [ gl o ] 1] L]
i s ' 1,308
Tatsl Purchaced Dptisns [T 1,304

48/79



EDINETOOOO
O00O00000000000000000(E12441)
Ooooooooboooobooooooad

R R -
laptipmal Fiamims. Mkt
Dwseiiption Ve Date Armgurt™ (Bpewived) Valug
Call - Eurn ST 500 irden s 21800 prmy 1 4 s : [LRH]
Call - iy STOOLN. B0 lruden § oemm e e | L] i m
Call - s SO0 B e 1mam RLTE! s el ] EL] [{]
Call - fEwrm STOOR 500 irnden 1800 LLSEL e e -] b7} [L]]
Call e STOOX 50 raden im0 el e L] nm al
Call - I8P 50U imdien 1mnme [}l e ] (T8l |3
Tintal Miclutont Byioms e B __ S -
Wrsnalanl
Evpiration o Agpresistion’  _ Varistios Margie

Type Muath Comtracic _ (Caprociativn L Lishility
Lztrmha Enarnrant 10-Taar Bord Dok Futoez g LF. - = $ = ] ] | ] o
Loraadi Girwarraran! 1] Vi B Dwcarnbar futarit Lo N L] s o 3
orn STOX B0 Dummrnibar Fuburms et jbr o] L [ [ ] 0% 158
Fore BTP 10- Toar Bend Ducammb hutare St L ] -t & e i
HT2E 100 inden Decemter hass ] e o) n m o 1%
MASDALD 100 E e Dicirmben: Fatures Shurt b i) n =D b ]
Mikhim 776 Dacrrber haoes St b o) w 41 o 1
LB B0 Eomass mcarsbar irdee haue Shart i @ bl n a
UL Tresser; § Vi Moo Decarrte: Fanoes Lang fe-o oo m 1,104 o [
US Treasery 80-am Mo Oecasber Fusses Lomg fFos o) = - ] 1441
US Tomaenry 20 Toar Bared Chwrnite: Fanues Loy fror oo n LEN ] 1
Totul Futues Comirasts ] 3 w3 [0

Unraliamd
FindDeal  Matwity Hptiyual Appwisionl  ___ Voristion Mugin
InduaTisnches Byopivy Rty Dat hmpnt™ V™ Duprosiation] At Liahitity
(O HY 38 iraen oot momn | lin L] ] ] ] [ T | ]
CEI Y38 e 4 o [ o] 13 L] 108 ] m
O KG-3 i 1.00o% [ e et 1280 L [ 1] a ]
(I BG-39 e 1 0o% e rind) ol ] (< ] =3 o %
Munan Eirepe Conssever Sarm 3 lnden 5 12 B m o i 1 ]
L 5 ! 5 $ M0t s
Urseskand
Pary Rasainn Marbariey Tigtanal Marien Mppresisvint _ Variien Margin
LEL] Bate I Fioed Rt _Daie Ampart LLL] (g euiatinnl At Liskility
[ e Lanadas B Bl 1.0 [- gl ] g m [T ] '] L] i (| []
Pay Fuorm Lanadas Bued B M0 - gt e ot e (L1 am L] 124
Pary - Moer Do B B 500 = gL ] i . L] L =0
] F et Lanadas B B 1350 Brigiat im Lr ] =il 1] = ]
{1 omm $ nue [ I 1
Tetal S Bgrormunts [T i n.im i 154§ mm
HEISADKR
{EREEER - 20225108318
AR HuEEW
Tk Fk

Fha - MIa—F Iy - wnFTEaob  ARTFFIi—

Py ke r32] (PY) e KR8
EhAI«MIa—W H4FI0d wAFTHY b A RTFTI— - "
Zr K (USD) :

TR FA
Eha - REiaH-FAFL0l FAFTES A FFT I R

Fr o FOMETERE

49/79



EDINETOOOO
000000000000 0000000O(E12441)
Ooooooooooooooooooad

2023 9 29

8,266,803,487

43,073,913

8,223,729,574

10,181,586,743

0.8077

2023 9 29

424,267,832

648

424,267,184

417,847,995

1.0154
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2023 3 14 1 60 284
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1
1
1
1
2023 9
C )
161 10,361
1 3,375
42 572
5 108
209 14,417
1 38
59 2
19 52
2 193 2 1 2022 4 1

2023 3 31
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2022 3 31 2023 3 31
7,694,938 12,540,483
476 —
2 —

5,000,000

1,104,368 1,311,125
10,322 10,800
11,876 11,876
71,721 92,173
— 30,079
21,958 6,452
1,907 1,253
13,917,570 14,004,243
195,033 184,641
33,602 20,587
228,636 205,229
33,989 30,119
2,122 2,122
36,112 32,241
1,405,875 1,121,024
313,778 —
257,464 257,258
41,704 53,042
24,980 480
14,510 —
2,029,292 1,431,804
2,294,040 1,669,275
16,211,610 15,673,519

2022 3 31 2023 3 31
5,632 20,342
562,759 708,338
5,001 5,001
553,011 698,571
4,746 4,765
240,442 239,029
100,675 16,738
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62,522 31,221
16,000 12,348
988,031 1,028,018
303,215 293,279
17,320 5,620
92,457 93,410
33,150 18,513
446,143 410,823
1,434,175 1,438,841
1,000,000 100,000
566,500 —
— 11,467,068
566,500 11,467,068
179,830 179,830
5,718,662 —
7,083,746 2,331,880
12,982,238 2,511,710
14,548,738 14,078,778
228,697 155,899
228,697 155,899
14,777,435 14,234,677
16,211,610 15,673,519
2021 4 1 2022 4 1
2022 3 31 2023 3 31
9,416,174 9,113,651
19,672 19,318
27,600 27,600
9,463,447 9,160,569
4,176,894 4,285,941
119,199 86,558
— 328
16,147 16,118
2,125,996 1,858,200
288,304 315,915
1,837,692 1,542,285
257,289 260,793
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294,253 280,183
60,150 62,020
159,554 146,353
62,833 59,982
5,610 5,429
6,103 6,397
6,989,781 6,788,124
1,307,294 1,316,427
97,380 104,095
1,205,457 1,204,824
4,457 7,508
3,647 4,731
15,363 17,082
9,803 11,149
41,340 8,668
232,838 283,162
15,818 12,348
33,420 43,320
3,890 1,870
36,678 38,381
329,172 351,617
2,029,266 2,088,759
444,399 283,685
2021 4 1 2022 4 1
2022 3 31 2023 3 31

33,968 1 14,713

23,484 1 19,472

1 —

38 1,39

63,645 —

5,427 4,051

126,566 39,634

310 2 0

91 233

38 1,396

— 35,001

— 88

439 36,720

570,526 286,599

10,612 18,272

1,331 —

— 14,510

11,943 32,782
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1,445 13
4,071 21
5,516 34
576,953 319,346
166,557 90,878
12,320 3,853
178,878 94,732
398,074 224,614
2021 4 1 2022 3 31
1,000,000 566,500 566,500 179,830 5,718,662 6,707,859 | 12,606,351 | 14,172,851 359,574 350,574 | 14,532,426
22,188 22,188 22,188 22,188
398,074 398,074 398,074 398,074
130,877 130,877 130,877
375,886 375,836 375,886 130,877 130,877 245,009
1,000,000 566,500 566,500 179,830 5,718,662 7,083,746 | 12,982,233 | 14,548,738 228,697 228,697 | 14,777,435
2022 4 1 2023 3 31

1,000,000 566,500 566,500 | 179,830 | 5,718,662 | 7,083,746 | 12,982,238 | 14,548,733 | 228,697 | 228,607 | 14,777,435
5,000,284 | 5,000,284 5,000,284 10,000,568 10,000,568
10,695,142 | 10,695,142 [ 10,695,142 10,695,142
224,614 224,614 224,614 224,614

5,900,284 5,900,284 | 5,900,284

57/79



EDINETOOOO
000000000000 0000000O(E12441)
ooooodooodooodnoodd

5,566,784 | 5,566,784

5,718,662 5,718,662

72,798 72,798 72,798
900,000 566,500 | 11,467,068 | 10,900,568 5,718,662 4,751,865 10,470,528 469,960 72,798 72,798 542,758
100,000 11,467,068 | 11,467,068 179,830 2,331,880 2,511,710 14,078,778 155,899 155,899 | 14,234,677

€3]
1998 4 1
2016 4 1

15 18
4 15
@

@

@

58/79



EDINETOOOO
000000000000 0000000O(E12441)
Ooooooooooooooooooad

®

@

@

®

€))
18,513
18,513 123,394 141,907

@

31 2021 17
27

59/79



EDINETOOOO
000000000000 0000000O(E12441)
Ooooooooooooooooooad

60/79

1
2022 3 31 2023 3 31
61,735 74,099
114,517 130,717
176,253 204,816
2
2022 3 31 2023 3 31
5,000,000 —
)
2021 4 1 2022 4 1
2022 3 31 2023 3 31
12,720 —
22,834 14,367
2021 4 1 2022 4 1
2022 3 31 2023 3 31
310 0
2021 4 1 2022 3 31
554,701 — — 554,701
554,701 — — 554,701
1
2021 6 22 22,188 40 2021 3 31 2021 6 23
1
(
2022 6 21 22,188 40 2022 3 31 2022 6 22
2022 4 1 2023 3 31



EDINETOOOO
000000000000 0000000O(E12441)
Ooooooooooooooooooad

554,701 577,400 554,701 577,400
A () — 554,701 - 554,701
A — — — —
554,701 1,132,101 554,701 1,132,101
(Y 557,400 SBI
( ) 554,701 A 554,701
A
1
2022 6 21 22,188 40 2022 3 31 2022 6 22
2022 11 11 10,000,000 18,027 2022 11 11 2022 11 17
1
2022 11 11 672,954 83.33 2022 11 11 2022 11 14
( 2022 11 11
8,075,180 672,954
2022 11 14
2022 3 31 2023 3 31
252,205 252,205
945,769 693,564
1,197,974 945,769

61/79



EDINETOOOO
000000000000 0000000O(E12441)
Ooooooooooooooooooad

2022 3 31
(€D) 476 476 _
® 852,014 852,014 —
[€)) 313,778 313,778 —
(O) 257,464 257,237 226
553,861
2023 3 31
) 1,005,333 1,005,333 —
® 257,258 257,036 221

62/79



@

EDINETOOOO

000000000000 0000000O(E12441)
Ooooooooooooooooooad

115,691
19 2020 3 31 5
1
2
3
2022 3 31
1 2
336,529 — 852,014
313,778 — 313,778
515,485
1 2
— 257,237 257,237
2023 3 31
1 2
318,335 686,998 1,005,333

63/79



EDINETOOOO
000000000000 0000000O(E12441)
Oodoooooooooooooodad

1 2 3
— 257,036 — 257,036
1
2
2022 3 31
1 1 5 10
5 10

7,694,938 — — —

5,000,000 — — —

1,104,368 — — —

10,322 — — —

476 426,160 75,556 —

— 5,259 — 252,205

13,810,106 431,419 75,556 252,205

2023 3 31
1 1 5 10
5 10

12,540,483 — — —

1,311,125 — — —

10,800 — — —

— 398,094 75,588 —

— 5,053 — 252,205

13,862,408 403,147 75,588 252,205

2022 3 31

641,142 328,806 312,336

64/79



EDINETOOOO
000000000000 0000000O(E12441)
Oooooooooooooooooodad

337,149 293,300 43,849
978,292 622,106 356,186
9,165 12,350 3,185
178,812 202,183 23,371
187,977 214,533 26,556
1,166,269 836,639 329,629
2 ()
2023 3 31
307,740 70,022 237,718
391,508 372,000 19,508
699,248 442,022 257,226
10,595 11,992 1,397
295,490 312,977 17,487
306,085 324,970 18,885
1,005,333 766,992 238,341
2 ()
2021 4 1 2022 3 31
178,540 10,612 4,071
178,540 10,612 4,071

2022 4 1 2023 3 31

65/79



EDINETOOOO
000000000000 0000000O(E12441)
Oooooooooooooooooad

29,250 18,272 21
29,250 18,272 21
2021 4 1 2022 3 31
2022 4 1 2023 3 31
50
30 50
)
2021 4 1 2022 4 1
2022 3 31 2023 3 31
559,931 589,334
45,923 49,725
559 1,237
36,251 70,336
53,330 55,774
589,334 514,185
2021 4 1 2022 4 1
2022 3 31 2023 3 31
369,840 381,116
1,849 1,905
21,250 35,927
17,960 16,747
29,783 22,575

381,116

341,266

66/79



EDINETOOOO
000000000000 0000000O(E12441)
Ooooooooooooooooooad

2022 3 31 2023 3 31
284,316 248,503
381,116 341,266
96,800 92,763
305,018 265,682
208,218 172,919
53,292 67,317
261,510 240,237
303,215 293,279
41,704 53,042
261,510 240,237
2021 4 1 2022 4 1
2022 3 31 2023 3 31
45,923 49,725
559 1,237
1,849 1,905
26,345 20,383
18,288 28,673
2022 3 31 2023 3 31

40.4 39.8

26.7 26.1

19.3 20.7

13.6 13.4

100.0 100.0

67/79



EDINETOOOO
000000000000 0000000O(E12441)
Ooooooooooooooooooad

2021 4 1 2022 4 1
2022 3 31 2023 3 31
0.21 0.40
0.50 0.50
14,203 13,468
2022 3 31 2023 3 31
92,844 101,445
5,303 1,943
4,899 4,271
918 —
4,442 —
8,131 6,532
2,817 3,011
28,310 32,310
8,308 4,871
4,822 6,466
160,799 160,852
41,930 37,458
118,868 123,394
109,064 88,974
6,043 2,072
24,141 26,664
12,769 18,347
— 5,848
152,018 141,907
33,150 18,513
2022 3 31 2023 3 31
— 34.59
— 0.95
— 0.90
— 1.19
— 3.64

— 3.10

68/79



EDINETOOOO

000000000000 0000000O(E12441)
Ooooooooooooooooooad

— 0.58
— 29.66
100 5
2023 14 100
30.62 34.59
50 1.030
2021 4 1 2022 4 1
2022 3 31 2023 3 31

91,515 92,457

942 952

92,457 93,410
9,113,651
9,097,589
16,061
19,318
27,600
9,160,569
1,311,125
10,800
11,876

1,333,802

69/79



10
1
1
2021 4 1 2022 3 31
1
2022 4 1 2023 3 31
1
2021 4 1 2022 3 31
1
2022 4 1 2023 3 31
1
2021 4 1 2022 3 31
@
&)

70/79

90

EDINETOOOO
000000000000 0000000O(E12441)
Ooooooooooooooooooad

90



EDINETOOOO

000000000000 0000000O(E12441)
Ooooooooooooooooooad

©)
2022 4 2023 3 31
@
90
@
90
©)
)
2021 4 1 2022 3 31
5,000,000
18,589,682 5,000,000
81.5% 2,016
5,000,000 2,358,137 382,839
3.4%
() L
2.
3.2022 1 1
2022 4 1 2023 3 31

7179



EDINETOOOO

7279

OooOoooooooooooooonon(e1244y)
O000000000000000000
5,000,000 -
18,589,682
49% 14,367 -
5,000,000 - 2,718,939 532,414
)
1
¢
2022 3 31 2023 3 31
1 26,640 36 12,573 68
1 717 63 300 41
)
1
2021 4 1 2022 4 1
2022 3 31 2023 3 31
398,074 224,614
398,074 224,614
554,701 747,694
2022 3 31 2023 3 31
14,777,435 14,234,677
14,777,435 14,234,677
1
554,701 1,132,101
C A ) (554,701 )
()DHA
( )



EDINETOOOO
000000000000 0000000O(E12441)
Ooooooooooooooooooad

2022 11 30
2023 3 27
2023 7 1

2022 11 30

73/79



EDINETOOOO
000000000000 0000000O(E12441)
Ooooooooooooooooooad

2023 3 324,279
2023 3 13,411,674.44
2023 3
5,000
150
3,000
13,494

5.0%

74179



EDINETOOOO
000000000000 0000000O(E12441)
Ooooooooooooooooooad

2022

12

2022

12

2023

2023

|||

75/79



31

59

EDINETOOOO
000000000000 0000000O(E12441)
Ooooooooooooooooooad

193

2023

76/79

2023 20

2022 2023

31



(

).
2.XBRL

77179

EDINETOOOO
000000000000 0000000O(E12441)
Ooooooooooooooooooad



11

2022

13

193

2023

11

78/79

EDINETOOOO
000000000000 0000000O(E12441)
Ooooooooooooooooooad

2023 11 10

2023



(

).

2_XBRL

79/79

EDINETOOOO
000000000000 0000000O(E12441)
Ooooooooooooooooooad



	表紙
	本文
	第一部ファンド情報
	第１ファンドの状況
	１ファンドの性格
	（１）ファンドの目的及び基本的性格
	（２）ファンドの沿革
	（３）ファンドの仕組み

	２投資方針
	（１）投資方針
	（２）投資対象
	（３）運用体制
	（４）分配方針
	（５）投資制限

	３投資リスク
	４手数料等及び税金
	（１）申込手数料
	（２）換金（解約）手数料
	（３）信託報酬等
	（４）その他の手数料等
	（５）課税上の取扱い

	５運用状況
	（１）投資状況
	（２）投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	（３）運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	（４）設定及び解約の実績


	第２管理及び運営
	１申込（販売）手続等
	２換金（解約）手続等
	３資産管理等の概要
	（１）資産の評価
	（２）保管
	（３）信託期間
	（４）計算期間
	（５）その他

	４受益者の権利等

	第３ファンドの経理状況
	１財務諸表
	ＰＩＭＣＯダイナミック・マルチアセット戦略ファンド（資産成長型）
	（１）貸借対照表
	（２）損益及び剰余金計算書
	（３）注記表
	（４）附属明細表


	２ファンドの現況
	純資産額計算書


	第４内国投資信託受益証券事務の概要

	第二部委託会社等の情報
	第１委託会社等の概況
	１委託会社等の概況
	２事業の内容及び営業の概況
	３委託会社等の経理状況
	（１）貸借対照表
	（２）損益計算書
	（３）株主資本等変動計算書

	４利害関係人との取引制限
	５その他

	第２その他の関係法人の概況
	１名称、資本金の額及び事業の内容
	２関係業務の概要
	３資本関係

	第３参考情報

	監査報告書

