EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2023 11 2

03-5555-3431

1/101



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@
&)
1D
2
€)
1
©)
1
0120-106212 9:00 17:00
https://www.daiwa-am.co.jp/
®)
2.75 2.5
©)
Q)

2023 11 3 2024 5 2

2/101



®

©®

(10)

®

1D

(12)

0120-106212 9:00 17:00
https://www.daiwa-am.co. jp/

3/101

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



@

Biandl SRR

ERYNE - EMENRE

SREE

EINENHGE

R b
B A

A H
A H

RENREE (R0FR)

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

W
FEERE
TOMEE
( )

HAESS

(F) 47 ry FPBLT IERSNERBIETLTVET.

BIEED R

HENREE

i VBYE
(%
—haz
VNG
FH{%
FDith P
el W
( )
THEEIRE
FDfthidE
( ISR )
(% 0 BEfE
"ERs
( )

HELITEEY
HECTEER

L]

F£1m
#£2[6
£45)

60
(FR)

F£12E
(8R)

=k

TMith
()

IR R

F0—10L
(ER<B%)

8%

e

Z )

P g o
FEFF
BalliE S
F7UA

i
(eh5R)

IN—Fd

ZP=l—
il

el O e

ity

Hb

&L

() H5OFYFFEETIREEERBIETLTVWETD.

4/101



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

12

32

26

12

480

5/101



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

O~ IN|F-

|||

6/101




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

225

225

7/101



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

http://www_toushin.or.jp/

5,000

BADY TV BEIRALET,

#[VIJUMARE] £13. Ef. BAEEMAKA. PREMICKDZET RETN/oME. EREMAN
HFEZEVWET,

® FILVESE CERILLAFY: FLBRUF—A RSFU7 - FILE) . ENESE (01—
O, R R, tREES XURREES) 0200 SE~DEESSEEZNEN
ERMEOHEEISADOS0WERTOETACLERBAL LET,

#ItEER Aor—> - J0—X, FUV—720—x%. JIOoI—Z0—%
HWEAR : /\AHU— - TxUv b R—3Z2F-20F. Fx3-J)FHE

® FILEHENTIERK RIL~ORENSEE0%EE. B ESENTEI—0D

BAEBSZES0WNERLETHEERERLLET,

HERMMEABORANKBEAN I -0CHSTNIRSE. HSTNHERTREICRAEZNATV
HEREI -OTRRICHETNTVSERICHRULERCEOVT, EFEEFRELFET.

J. R—RTAUVA DA A=

4 S0%EE ™ ‘s S50%¥2 N

KR : OB%EE [ . 9—0: 25%EE
RIL B

RIILLS o5 | oAl BRE o oo

(BB, : | ORI b JERR- WERRE &)
F—ALSUT- FILE)"

I"\_\_\_ : ___/'.I I"\ . P ¥,

(%) LEEEFAA—TTHH. REDERINSH LEDLEBDLEDLFROF T A,

8/101



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

J.l SECEHADY (BEERI0EEEOERATY)

BO% (20235 8RR

7.0% KBRS

i 5.6%

=.0% 44%  44%

0% g 36% 3.8%

3.0% 28%  28%

2.0%

1.0% _ 0.6%

0.0% _ e

o e S5 S o am BE (o

ﬂem :r-:i-:-u:-' :v::r-ﬂ' K=Syk Fra BE JLO1— FUv=0 01-Fy 1—08 BECse

(A Fle—Lsf—
H#HEZERHNRECREY AN, BEETICRTLCVNEY.
A HHEEIC BT A IMEUET, RROHEYRESNTTY.
HIOEEETERT AL ETHTAROTRE 2A.
FLTF v EN EROAEY TARS NS LETETIEOTIRSUEE A,
% Faclt, BEOERERLEEOTHY, BREORRETE - FETSLOTRBY HEA.
# 3 — OB BV RO Sy S EE L TLET,

2 EFEOEFIE. BEBFICSLTABIENE LY. BEMUADOBE
(3. BUSEHICBVTAABIBNL E?E TR T EEBEELET,

H WEOEHFICOVT

( BHoRdTeE. RERITORSORE. FEOE
HADESEICNT SETORBLERTLENT, L—
Fa—Z (Moody 8) PSRPTO—/TI + Li—=F 4

: (S8P) &L\ R tEHBHHSRBOEE D ETETL
v | 7. pEenriEntE. BREELSSEDN, B

V| SEOMBRORILE £10d - TH LI P EITH

L BEhhac XSS,

#1 LT ATASLLEECFSAPTA-LLE
#l L—Fr—ATALLERIIBSEPTAA—LLE

9/101



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

OR—hT72UZADEETaL—3VE5 (F)EEDNS10 (F) BEORBERARLLET .

_E BEF 21— 3VIcDNT

OEBEFaL—vaved [ERFEBLEE SUEMEEEF 21— 3DRE (15—~
FCESHEENEDSVELT DN BRT g )
BT, Y = "

OREEF 1L —YaVHBLEE, SRHTEL RI i g%
e FORSEEOTH (TUMH) HAEL i 24
DET. (&w BF C B

\ (@ WOFil—sav B

O ERFUATREDLD. FILBAHECRMNESEOEHIETORRLYISISEFRTST
ENBHET .

T FUFER, 27PEV-TJ7 Y FAATERETENET .

FPEU=D 7V FHRLR. BREQHEEENSOBAND LLABEF EHTAE—TJP/F (B
JrZE) &L, EORBEZLELTIY -7 FOEREFCRELT, EENEERETS—
P ETIIEHTY.

[(RE=2 7K [RY=T7K]

| g [ e[ gqonmyTuy. | 2R mho
& S | aoe =k | e | =27k | s | YIS )

= XY 7 FOEEIFOENERE. SR0ORETERMEOHEBERBADO0NIEEL EICHS;
THLLEBLLLET,
s FEEENEREEORBENU A7 MR T Ic0ORE v UidfTeEA.

s KEOBMEFXCEEHODNRELELE. MAORAMUETEDFRENDLE, MEOERICA >
EEFEGSUICERHMEDRBICE TR, 77 FOEE) SLU2 DERMTEDNENI L
h&obDET.

10/101



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooodad

3 #H108 (KFXHOBESRERH) [CREZTEL. IRESIEH
#HICEDSVWTIRROSBETEVE T,

(HEcHE

OHENSREE. BNEREOENTNMETHRS FHitEsSs%7.) FLLET.

@RAELT, RELEDEERENICTES CLEBRICHEERZERELEFET. EEL, B
FEMBADKEFICLOTIE. LRCHDOSTFSRORENLETHRIRT DO DHEREDK
HEZBULSATHRETDHILNGDET., BH. HENREVVEDIESICE. JEE
TEDENCEDEDFET.

Lﬂﬂﬁﬁﬂm%x—:ﬁ

|_ 1A || 2R || T ][ 1] |f T || T H 7R H BA ” an ]| 108 “ 118 || :z.u.]

SE R HE AR B R HE SR R SR 4B IR

| -J:uﬁl&"ﬁ'}( JIEED ﬂﬂ@ﬁ&ﬁ@i}huﬁcﬂf%mﬁﬁuT)L-‘I-?.'TE~ {EJ?%E

DOTIEHDFER - ,
 SESSEE. NESEATCEIVLWTEZRASHINRELET. oD UH—EDEDSEE |
BHRTDBDTRBHODFEA, FEEFZILDONEVESEBDET.
i . ??J hmﬁﬁﬁﬁfiiﬁbﬁﬁu ?ﬂ'ﬁm&h FlE1D KR It‘*ﬂth‘l%b@tl&"ﬁ bERA. |

11/101



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

[N AEEICHATHIEETSER]

OSEER.AREOHNBEERED RHEROHBEENSEIWODNETOT. FiEEFILDNSE.
TOHEEYS . BEERETHDET.,

BABKTHERD (:::). iiiii

RS ﬂﬂlﬁ#}ﬂﬂ : )

@Ak, Bt RMEMBICRELC NS (BN SREBORSVNEBLUFHEESORNG) #E8IAT
2IONSWENEOET. TOERS, BRRBEOERHITNANBEE~TTFET I LICEDET .
FLHEEOKER. B FUBHERMCE 277 FORSEERT LOTRBOFEZ A

(MRS REL RS ERATELONSNA)

(MENa S HRENLS ERULRS) (MZENErSERENL TELLES)
10,550M@
MECTTE %
A i ]
10,500/ .* 10,5008
|||||||||| ﬁgﬂu“ 1mﬂ )
*50R 10,450/ ™\ 10,400R -
*500 *500M [FEC Lt
(EHD) (E+E) T 20A 5
#4350/ e BT
(EE) +B0M 10,3008
R e Bl =420
(E+HE)
WigAEa HEREE HifREE LR =] HinxRa Hipxug
S ik SEEH byl
7L okt | *EORERRML = B e e L] *BOFEETMIL ey el |
E00M 4508 S00M 420/

GElaHgmE. TEREREOEYSSISELUIERPREC AR SORBENSTII ISR MRNTES L UFIRERERTY.
FicEiE. SEAHICE IR SEHSRFSELPNET,

# R AV THED, RROSRERCEEERERET IO TRSOEEAOTIRET XL,

QEHEOTIF AFOMAGRICEOTIZ. HREO—MFEIZ2EN. RENICETAO—SBILEUICESTS
SHSEDES. T7 FEABOERIRICED. SicE RS DEHEHAOE DN ED o BE BT .

(FRE0—EhmEO—ILELICIEL T SIEE) (SEEOBHTEC—EBLRELICHISTSRE)
AARE |+ mrtEE (wh
el e Ry 00—
vy BE | irro—mam Eﬁ&!a
[ (e ens [
waao s R LT, iy ) Al
B A& Filik ?ﬁ%ﬂﬁﬁﬁ oA B ik
- A (=41 ,Eii'-‘-;.“i:-.tn f Pt HEREE
it @y | oET. e BIER

HEoRE - BRTE A0 AFCBARRE LESESNSOARETT .,

oL B ENAETESES O SOSEETT. HESROREEOER . Tt B (R E S ) O
(HilkE) HEILET.

GE) EERECH T SRRICOVTE. [4 FTHRESRUES (5) BRRELOBERVJECSETEL.

@
2005 8 30
2009 5 2 2015 8 10

®

12/101



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

Tl 3
1
ol tl 3
)€ 2)
tL2 tol 3
« 2

Tl

2023 8

13/101



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

151 7,427 2,500

1959 12 12

1960 2 17

1960 4 1

1985 11 8

1995 5 31

1995 9 14

2007 9 30 29

352
2020 4 1
9 1 2,608,525 100.00
€))
90
@

50

14/101



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

() 50
50
©
(d 5 ) 10C )
®©)
@
1 3
2 20 ®)
2 1 6
2
2 2
1 236 1 3
341 3 1 7
8
2.

15/101



®

10.

11.

12.

13.

14.

15.

16.

o O A WD

10.

2
1.
2 1 18
2 1 20
2 1 14
2 1 14
15.
8 12.
2. 6
6.
2 1 14
2 2 1

16/101

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

10

11



EDINETOOOO

O00OO000000000004000(eo6748)

Oooooooooooobooooooad

x = w
e ||| (R [|:8
B AlIHSE R |
I R®[|RE :
P (oML &) R ||PE m
Pl =

C10

1

CI0 Chief Investment Officer

Deputy-CIO 0 5

C10

17/101



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

CI0 Deputy-CIO

1
FD
35 45
FD
2023 8
®
@

®)

18/101



19/101

100

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

20/101



50

21/101

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10 100 20

22/101



@

50

50

100

&)

10

50

23/101

10

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



g A W N

10.

11.

12.

13.

14.

15.

16.

15.

12.

24/101

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

20 A

18

14

14



®

S 01 A WN P

10.

10

25/101

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

9.



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

26/101



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

¢))

®
37 6

27/101



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

“)
;: BEEa | « |
! : ARMUZIRENOBY 5
| BRI REB TS E=S o e EBEUABARRETS 5
1 U ERRERNISEEGRR EhOMEEEICMYS !
; URITZIAY R | g
EI HRAVATERRICHTIRES ;
! - EMUAIDWRS STAN LT BHORE-ZE |
: ERBORRICNT SRR R — :
MAURD BRURS B LU RE
: HUZIDES . :
: B IREDENURIORE AMUATEANORY :
i i EELUHEERETS i
: NN rHOREEE. EREN :
; RSB SRS DS :
g DiE i
N=ES T

28/101



EDINETOOOO
O00OO000000000004000(eo6748)
OooOooooOoooooooooboood

OTROISVIE. Ir/REARNGEEI SAEZERNICHEBRTESLSICERLIEBOTY.
BOIS7BBESFMICHTIFEMEEE (SAKRICHITIEE1 FROMER) OFE - BX -
B/)vE, D7 RS RUHORENBHEEISAUICOVTRRLTCVET . EEDTS IR I7 /R
CAESFMICHITZFEHMBERORBERTLTVET.

U o LR i e iy e ey
h!'_!._.__l 1-. 1.'-.!. o O g

A (20138p0 A —pazaata Al 0N (20185 0 f ~ 202328 1 )
0,000 +— — 10
s m————— s (S~ ue B sog— 627
o o
10,000 L] 42.1 o {
Q 21 5 |
5000 Fo ¥ e !
T NTTH 7 RS- et 0 9 _©6S5 H_g _ﬂ_
: 8,1
| a5 LB 15:1'—- 88|
50 4 {
- AN CBAE
75 OREE |-
——ETAREERER RN Al

<100 - |
s 20094 HEoe 20018 Wae W28 Hiuk BEE MRS GRENR EAER ARER KRER

HEEEISAE. JFVFOHEHSERLTLSROTESUED A,

#ITFUEOEMBEREE. SES (H3W) 20RHC I P YEABEELEB0EHFELTAHELEEOTEL. EED
EREmcE SV THELCENRER s REIMaSFEUET,

HIFPUEOENEERECSOT, BESERIOT—SFRHTERVLBSIZL TFOIL— L eEBTLTLEY,
MEMREEICEY Y 27— SCEBTONER A,
iR s N TERL M SR ESIC . MR VT ORBRLTLET,
A YFuwIATPURICBNT, O@CENTHESICR, SEERCOVWTAVFI—J0EMBERE CRELT

FLRLET.

SEET AL LT
B & & EAHTOPN
Sl MSCID T - T I A (Eihdd. Bei—20
FRES  MSCITT—2247 - T=wk - £ 7027 (BSAH, F~=2)
Ba#ER - NOMURA-BP B
FHERFTSEMRBR-T2IOZ BEE. H—3)
SRR JPELM S o s f 2T e — IT=a e F=trat SO T o =20 p o (H=2)
BERIC LT
SESAHTOPXOERER£UEBEHC A r-MRERTIFREE, NS ) P XRTRTRISRT ) P X EROMERT
(F (1P X] £VNET.) DENHMETEY. FRONH. FRNDLE. RS mEERICET ST ATON - /onG
BLUTEERNICOPIERICEBSIMTSTATOMEL ) P XONLEY. JP X2 BRHNOCERSOEHECELRD
HE. MEXEERICHEL, REEAVED . BNVSCIDTHS - 4 P eI ABLUMSCII RS20 7 - T—trab - A 4Ty
DA, MSCH Inc. (TMSCH)) TEERLISENTY. =770, MOICE-TRE. HR. FERREINSLO0OTREL,
MSCIRE T roF R 7P R TUT NS 2T ARNLT LU ESRAEALECA. EEBEENC LTI
CHESECHOIAL. [hMips s dalwa-amco. jpdspecialrepornt/globalmarket/notice. himi ] @NOMLURA-BRI
B, BHI<Ta— ..f1='J— U —FAOV LT AR R LR TS BN TR N AR RO TSRO
HEERTERANSNERT, —FECELANEMIETOTRETNEAN— Uiy — A% Ed:l.‘.ﬁ&‘.:‘m‘.! 7.
MICHALIRA-BPE m:a:ﬁ.mwm_- O~ DOERRE CRALTVEY. B, EHi SEEnOTe. R, SEdE
GllYabDTREL, FryFOBRRAERECMLT—{REEAVE A IFTSE’“F&,GJ‘ ";?RIE FTSE Fixed
Income LLOICRUERINTVSRAN- AT IATT, BEMEFTSE Fived Income LLCOSIMMETR. BRICRTS
FATOMRERFTSE Fived income LLCHHLTWET. PRI A0k« RoP A Fwdd— I¥—T -5 —
I TO=IT FAN=277Fld, B rmL s T e .-L!.l.-tm?!’:l:"', P Morgand T ERtE -
EHEEREYILOTEBUER A, EREHEERITERLTUVET. P, Moganh SO BECSSPRRIEELIC
AEHERNE - B - BN YLACLEENSNTVER A Copyright 2076, 1P, Morgan Chase & Co. All rights resened,

€))
2.75 2.5

29/101



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@
®
1.375 1.25
0.70
500
1.25
0.75 0.05
500 1,000
0.80
1,000

4)

30/101



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®)

20
15 5
2037 12 31 2.1
20.315 15 0.315 5
20 15
5 2037 12 31
2.1 20.315 15
0.315 5

31/101



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

15 15
2037 12 31 2.1
15.315 15 0.315
2023 8
2023 12

2024 1 1

32/101



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2024 1 1 NISA

33/101



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@) (2023 8 31 )
() ()
1,039,618,755 99.52
1,039,618,755 99.52
5,051,375 0.48
1,044,670,130 100.00
(D
2
) (2023 8 31 )
() () (%)
1.9574 1.9733
1 526,842,728 99.52
1,031,293,364| 1,039,618,755
)

99.52%

99.52%

()

34/101



®

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

17
3,080,075,644 | 3,085,506,312 0.8507 0.8522
(2014 10
18
2,874,458,288 | 2,879,390,076 0.8743 0.8758
(2014 11
19
2,870,818,278 | 2,875,325,240 0.9555 0.9570
(2015 10
20
2,607,674,618 | 2,611,860,515 0.9344 0.9359
(2015 10
21
2,282,516,229 | 2,286,515,944 0.8560 0.8575
(2016 10
22
2,005,893,289 | 2,009,725,101 0.7852 0.7867
(2016 10
23
1,947,253,731 | 1,950,877,363 0.8061 0.8076
(2017 10
24
1,905,628,229 | 1,909,098,615 0.8237 0.8252
(2017 10
25
1,749,701,723 | 1,752,953,543 0.8071 0.8086
(2018 13
26
1,625,288,451 | 1,628,394,894 0.7848 0.7863
(2018 10
27
1,534,026,866 | 1,536,986,165 0.7776 0.7791
(2019 12
28
1,493,413,279 | 1,496,323,698 0.7697 0.7712
(2019 13
29
1,425,846,744 | 1,428,571,565 0.7849 0.7864
(2020 10
30
1,412,505,505 | 1,414,249,072 0.8101 0.8111
(2020 11
31
1,297,945,761 | 1,299,557,512 0.8053 0.8063
(2021 10
32
1,263,225,258 | 1,264,768,120 0.8188 0.8198
(2021 10
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(20323; 2 10 ) 1,182,674,650 1,184,175,060 0.7882 0.7892
34
202 8 10 ) 1,153,649,306 1,154,363,941 0.8072 0.8077
2022 8 1,123,701,260 0.7875
9 1,076,656,897 0.7648
10 1,115,451,318 0.7941
11 1,085,460,747 0.7790
12 1,015,247,256 0.7339
2023 1 1,023,034,024 0.7500
35
(2023 2 10 ) 1,017,569,483 1,018,251,753 0.7457 0.7462
2 1,010,993,698 0.7480
3 1,019,692,546 0.7607
4 1,018,951,045 0.7632
5 1,023,804,823 0.7753
6 1,069,996,850 0.8104
7 1,032,368,684 0.7934
36
(2023 8 10 ) 1,040,167,815 1,040,815,295 0.8032 0.8037
8 1,044,670,130 0.8091
()
17 0.0090
18 0.0090
19 0.0090
20 0.0090
21 0.0090
22 0.0090
23 0.0090
24 0.0090
25 0.0090
26 0.0090
27 0.0090
28 0.0090
29 0.0090
30 0.0085
31 0.0060
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32 0.0060

33 0.0060

34 0.0030

35 0.0030

36 0.0030

)

17 6.5

18 3.8

19 10.3

20 1.3

21 7.4

22 7.2

23 3.8

24 3.3

25 0.9

26 1.6

27 0.2

28 0.1

29 3.1

30 4.3

31 0.1

32 2.4

33 3.0

34 2.8

35 7.2

36 8.1

©)

17 21,313,342 581,363,417
18 47,797,960 380,384,674
19 36,635,400 319,852,676
20 26,167,486 240,210,761
21 16,035,073 140,156,759
22 15,247,628 127,182,620
23 29,418,838 168,205,241
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24 23,591,300 125,755,517
25 24,715,158 170,426,184
26 20,445,777 117,363,801
27 15,612,869 113,708,890
28 23,337,738 55,924,240
29 14,631,740 138,363,373
30 11,123,431 84,104,259
31 9,531,905 141,347,744
32 9,798,535 78,687,068
33 23,994,956 66,447,403
34 10,461,719 81,601,271
35 8,254,469 72,983,208
36 11,378,775 80,959,241
€D) (2023 8 31 )

() ()

14,205,725,249 84.26

3,834,758,241 22.75

68,597,723 0.41

286,842,140 1.70

563,583,864 3.34

1,966,662,497 11.66

1,373,802,561 8.15

1,075,508,045 6.38

4,029,028,027 23.90

1,006,942,151 5.97

2,246,264,506 13.32

548,279,172 3.25

996,086,452 5.91

701,898,882 4.16

407,758,319 2.42

16,859,748,074 100.00
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() ()
729,625,570 4.33
729,625,570 4.33
731,410,091 4.34
731,410,091 4.34
QY
«C 2
()]
2 (2023 8 31 )
(%)
) () C/7 7 )
United States Treasury 83.50 79.93| 0.875000
1 19,807,400 13.73
Note/Bond 2,418,230,677| 2,314,675,372| 2030/11/15
SPANISH GOVERNMENT 93.35 92.24] 1.400000
2 9,136,000 7.99
BOND 1,363,261,421| 1,347,095,920| 2028/04/30
FRENCH GOVERNMENT 102.43 97.20| 3.250000
3 6,210,400 5.72
BOND 1,016,792,225 964,945,052| 2045/05/25
86.21 89.82| 2.750000
4 |Poland Government Bond 25,000,000 4.76
770,898,762 803,241,976( 2028/04/25
United States Treasury 66.99 61.21| 1.125000
5 7,686,000 4.08
Note/Bond 752,784,548 687,857,555| 2040/08/15
AUSTRALIAN 111.22 103.53 4.500000
6 6,900,000 4.02
GOVERNMENT BOND 727,398,019 677,074,104| 2033/04/21
CANADIAN GOVERNMENT 84.64 80.01) 0.500000
7 7,046,000 3.61
BOND 644,136,582 608,903,764 2030/12/01
United States Treasury 94.77 92.22| 2.250000
8 4,107,800 3.29
Note/Bond 569,181,081 553,848,774| 2027/08/15
EUROPEAN INVESTMENT 98.37 98.00| 2.750000
9 3,500,000 3.25
BANK 550,336,632 548,279,172| 2030/07/30
91.80 87.16] 1.625000
10 [United Kingdom Gilt 3,200,000 3.08
546,294,323 518,672,566( 2028/10/22
SPANISH GOVERNMENT 97.79 96.61| 1.950000
11 3,060,000 2.80
BOND 478,340,188 472,568,686( 2026/04/30
96.71 94.68| 2.250000
12 |CANADA HOUSING TRUST 4,230,000 2.57
441,814,532 432,577,227| 2025/12/15
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94.30 91.53| 1.500000
13 |United Kingdom Gilt 2,520,000 2.54
441,921,629 428,918,146| 2026/07/22
DANISH GOVERNMENT 97.88 97.12| 1.750000
14 20,200,000 2.50
BOND 424,121,583 420,845,911| 2025/11/15
77.70 72.72] 0.250000
15 |United Kingdom Gilt 3,095,700 2.48
447,305,268 418,643,884 2031/07/31
UNITED STATES TREASURY 71.16 67.21| 2.250000
16 4,250,000 2.48
NOTE/BOND 442,178,794 417,634,189 2052/02/15
80.37 78.14] 1.250000
17 |INTL. FIN. CORP. 5,600,000 2.46
426,615,679 414,742,115| 2031/02/06
AUSTRALIAN 64.12 57.05| 1.750000
18 6,100,000 1.96
GOVERNMENT BOND 370,766,280 329,868,046| 2051/06/21
108.18 103.69] 3.750000
19 |Belgium Government Bond 1,950,000 1.92
337,184,078 323,211,105| 2045/06/22
102.50 96.32| 3.550000
20 |CANADA HOUSING TRUST 3,000,000 1.85
332,103,240 312,080,040| 2032/09/15
SPANISH GOVERNMENT 67.72 66.40| 1.200000
21 2,600,000 1.64
BOND 281,435,562 275,968,555 2040/10/31
101.74 97.00] 3.650000
22 [CANADA HOUSING TRUST 2,400,000 1.49
263,723,904 251,429,184| 2033/06/15
AFRICAN DEVELOPMENT 91.31 89.76] 1.100000
23 2,500,000 1.26
BK. 216,370,892 212,702,906| 2026/12/16
CANADIAN GOVERNMENT 95.08 88.23| 2.750000
24 2,200,000 1.24
BOND 225,924,444 209,634,480| 2048/12/01
90.17 93.09] 0.750000
25 |Poland Government Bond 6,000,000 1.19
193,512,033 199,789,317| 2025/04/25
SWEDISH GOVERNMENT 98.82 99.53| 1.500000
26 13,630,000 1.09
BOND 181,715,597 183,013,710| 2023/11/13
106.95 93.61| 4.250000
27 |United Kingdom Gilt 1,000,000 1.03
198,879,103 174,067,795| 2046/12/07
FRENCH GOVERNMENT 78.77 77.39
28 1,400,000 1.03
BOND 176,268,355 173,182,484| 2032/05/25
POLAND GOVERNMENT 93.14 94.99| 3.750000
29 5,000,000 1.01
BOND 166,587,671 169,889,058| 2027/05/25
FRENCH GOVERNMENT 54.31 50.41] 0.750000
30 2,100,000 1.00
BOND 182,315,901 169,211,579| 2053/05/25
)
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84.26%
13.32%
97.58%
)
( )
/
22,000,000 301,327,254 302,720,000 1.80%
/ 2023 9
/ 2023 9
2,168,498 317,060,000 315,538,143 1.87%
/ 2023 9
1,179,365 110,971,000 111,367,427 0.66%
/ 2023 9
2,700,000 428,031,000 430,110,000 2.55%
/
8,488,546 301,327,254 301,300,091 1.79%
2023 9
D
2
3
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€Y)

2023 2 10 2023 8 10
6,774,739 6,798,162
1,012,550,997 1,035,185,406
223,560 1,087,634
1,019,549,296 1,043,071,202
1,019,549,296 1,043,071,202
682,270 647,480
50,844 1,008,823
48,069 48,204
1,153,775 1,157,003
44,855 41,877
1,979,813 2,903,387
1,979,813 2,903,387
1,364,541,960 1,294,961,494
346,972,477 254,793,679
17,011,062 21,020,734
1,017,569,483 1,040,167,815
1,017,569,483 1,040,167,815
1,019,549,296 1,043,071,202
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&)

2022 8 11 2023 2 11

2023 2 10 2023 8 10
- 1
74,419,755 87,172,965
74,419,755 87,172,966
1,255 1,011
299,619 279,681
7,191,536 6,713,457
44,855 41,877
7,537,265 7,036,026
81,957,020 80,136,940
81,957,020 80,136,940
81,957,020 80,136,940
390,114 137,697
275,621,393 346,972,477
16,297,433 18,770,326
16,297,433 18,770,326
1,898,809 2,611,247
1,898,809 2,611,247
4,182,802 3,979,524
346,972,477 254,793,679
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®
2023 2 11
2023 8 10
2023 2 10 2023 8 10
1. 1,429,270,699 1,364,541,960
8,254,469 11,378,775
72,983,208 80,959,241
2. 1,364,541,960 1,294,961,494
3.

346,972,477

254,793,679

2022 8 11
2023 2 10

2023 2 11
2023 8 10
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( 2022 8 11
)

716,307

11,970

2
708,64

( 2022 9 13
11 )

634,412

11,907

2

704,194

2022 9 12

,940
16,463,903

29,151,150
05.68

0 1

2022 10

,384

16,357,116
28,898,912

05.19

1
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( 2023 2 11
)

596,954

11,460

2

672,429

( 2023 3 11
)

1,720,915

16,609,316
29,767,613
222.07
1

2023 3 10

,976

16,752,917
28,810,447

14.23

1

2023 4 10

11,437,382

1
670,225




( 2022 10 12
10 )

2022 11

1,912,836

11,897,784

16,210,547
30,021,167
213.82
1

1
702,010

( 2022 11 11
12 )

2022 12

697,900

11,770,437
17,194,737
29,663,074
213.86

693,522 1
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( 2023 4 11 2023 5 10
)
1,639,208
0
11,494,431
17,583,711
30,717,350 1
229.33 669,733
1 5
( 2023 5 11 2023 6 12
)
1,709,182
0
11,367,511
18,266,040
31,342,733 1
237.27 660,477
1 5
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( 2022 12 13 2023 1 |( 2023 6 13 2023 7 10
10 ) )
823,191 1,625,274
0 0
11,769,667 11,363,563
17,144,159
29,737,017 19,259,041
1 214.81 32,247,878 1
692,166 1 244 .61 659,180
5 1 5
( 2023 1 11 2023 2 10{( 2023 7 11 2023 8 10
) )
678,160 1,817,265
0 0
11,615,017 11,177,684
17,015,172
29,308,349 19,850,949
1 214.79 32,845,898 1
682,270 1 253.64 647,480
5 1 5
2023 2 11

2023 8 10
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2
4
2023 8 10
(€))
@)
2023 2 10 2023 8 10
2,253,599 20,087,250
2,253,599 20,087,250
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2023 2 10 2023 8 10
2023 2 11
2023 8 10
1
2023 2 10 2023 8 10
0.7457 0.8032
1 (7,457 ) (8,032 )
)
€y
@
528,830,348 1,035,185,406
1,035,185,406
1,035,185,406
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2023 2 10 2023 8 10
) )
74,325,644 123,874,254
12,614,892 28,774,515

15,102,629,382
989,743,069
10,334,967
58,899,660
145,360,717
5,711,788
148,334,031
16,547,954,150
16,547,954,150

14,299,231,755
2,061,588,717
7,933,983
100,077,398
2,619,817
166,577,460
16,790,677,899
16,790,677,899
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8,873,159
47,598,660
56,471,819
56,471,819

7,128,581
4,842,298
11,970,879
11,970,879




9,176,786,283

7,314,696,048
16,491,482,331
16,491,482,331
16,547,954,150
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8,571,426,247

8,207,280,773
16,778,707,020
16,778,707,020
16,790,677,899

2023 2 11
2023 8 10
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FOFs

12 133 60
61
2023 2 10 2023 8 10
2022 8 11 2023 2 11
9,702,367,314 9,176,786,283

11

31
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113,866,792
639,447,823

226,138,373

563,436,090

44,633,713

139,537,997

226,197,607

315,628,623

707,223,459

98,837,253

586,445,611

39,157,184

147,622,844
752,982,880

1,213,947,268

528,830,348

42,761,245

139,944,356

223,387,898

320,551,229

693,864,230

99,447,606

3,273,614,875

37,544,149
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143,645,386

648,242,716

154,122,362

650,722,802

23,473,893

500,850,383

108,492,831

135,512,855

622,707,986

629,026,849

13,012,493

496,019,655

101,253,205

9,176,786,283 8,571,426,247

9,176,786,283 8,571,426,247

2023 2 11
2023 8 10
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2023 8 10

@

@

®

2023 2 10

2023 8 10

489,198,002
3,164,490

542,809,110
56,296,853

492,362,492

599,105,963

2023 2 10

2023 8 10

(

)

() ()
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734,409,020 - 727,106,550 7,302,470 728,917,543 - 734,626,104 5,708,561
59,330,700 - 59,373,795 43,095 - - - -
291,840,320 - 286,733,865 5,106,455 309,121,543 - 309,134,724 13,181
383,238,000 - 380,998,890 2,239,110 419,796,000 - 425,491,380 5,695,380
675,078,320 - 669,237,658 5,840,662 728,917,543 - 735,431,506 6,513,963
283,880,000 - 286,869,402 2,989,402 310,960,000 - 318,097,126 7,137,126
99,358,000 - 98,112,856 1,245,144 108,836,000 - 107,415,980 1,420,020
291,840,320 - 284,255,400 7,584,920 309,121,543 - 309,918,400 796,857
1,409,487,340 - 1,396,344,208 1,461,808 1,457,835,086 - 1,470,057,610 805,402
€y
&)
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2023 2 10 2023 8 10
1.7971 1.9575
1 (17,971 ) (19,575 )
€H)
@
2.25% United States 5,307,800.000 4,918,525.940

Treasury Note/Bond 20270815

1.125% United States 7,686,000.000 4,760,631.540
Treasury Note/Bond 20400815

0.875% United States 19,807,400.000 15,956,445.290
Treasury Note/Bond 20301115

2.25% UNITED STATES 2,750,000.000 1,868,597.500
TREASURY NOTE/BOND 20520215

3.375% UNITED STATES 400,000.000 379,840.000
TREASURY NOTE/BOND 20330515

27,884,040.270
(4,014,186,437)

1.5% United Kingdom Gilt 2,520,000.000 2,302,473.600
20260722
1.625% United Kingdom Gilt 3,200,000.000 2,789,696.000
20281022
0.625% United Kingdom Gilt 1,400,000.000 551,978.000
20501022
0.25% United Kingdom Gilt 3,095,700.000 2,253,886.290
20310731
1.25% United Kingdom Gilt 1,800,000.000 869,328.000
20510731
4.25% United Kingdom Gilt 900,000.000 897,705.000
20320607
4.25% United Kingdom Gilt 1,000,000.000 946,150.000
20461207
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10,611,216.890
(1,942,489, 364)

4.5% AUSTRALIAN GOVERNMENT 6,900,000.000 7,186,626.000
BOND 20330421

1.75% AUSTRALIAN GOVERNMENT 6,100,000.000 3,522,628.000
BOND 20510621

10,709,254.000
(1,007,526,616)

3.5% CANADIAN GOVERNMENT 1,500,000.000 1,502,475.000
BOND 20451201

2.75% CANADIAN GOVERNMENT 2,200,000.000 1,942,798.000
BOND 20481201

0.5% CANADIAN GOVERNMENT 7,046,000.000 5,657,233.400
BOND 20301201

2% CANADIAN GOVERNMENT BOND 1,000,000.000 883,410.000
20320601

9,985,916.400
(1,071,388,971)

1.5% SWEDISH GOVERNMENT 13,630,000.000 13,554,353.500
BOND 20231113

1% SWEDISH GOVERNMENT BOND 8,230,000.000 7,719,822.300
20261112

21,274,175.800
(287,201,373)

4.5% DANISH GOVERNMENT BOND 5,500,000.000 6,688,055.000
20391115
1.75% DANISH GOVERNMENT 20,200,000.000 19,644,298.000

BOND 20251115

26,332,353.000
(558,245,884)

3% NORWEGIAN GOVERNMENT 5,000,000.000 4,964,300.000
BOND 20240314

4,964,300.000
(70,095,916)

2.25% Poland Government 1,500,000.000 1,442 ,850.000
Bond 20241025

0.75% Poland Government 6,000,000.000 5,561,700.000
Bond 20250425

1.25% Poland Government 5,500,000.000 4,199,635.000
Bond 20301025

66/101



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

3.75% POLAND GOVERNMENT 5,000,000.000 4,751,700.000
BOND 20270525

2.75% Poland Government 25,000,000.000 22,464,750.000
Bond 20280425

38,420,635.000
(1,358,738,073)

2.5% GERMAN GOVERNMENT BOND 695,000.000 684,276.150
20460815
3.25% FRENCH GOVERNMENT 6,210,400.000 6,079,484.760

BOND 20450525

0.75% FRENCH GOVERNMENT 2,100,000.000 1,071,105.000
BOND 20530525

FRENCH GOVERNMENT BOND 1,400,000.000 1,085,098.000
20320525
3.75% Belgium Government 1,950,000.000 2,031,958.500

Bond 20450622

1.95% SPANISH GOVERNMENT 5,160,000.000 4,992,609.600
BOND 20260430

1.4% SPANISH GOVERNMENT 9,136,000.000 8,440,750.400
BOND 20280430

1.2% SPANISH GOVERNMENT 1,300,000.000 868,621.000
BOND 20401031

25,253,903.410
(3,989,359,121)

14,299,231,755
[14,299,231,755]

4.3% SWEDISH EXPORT CREDIT 800,000.000 786,120.000
20280530
1.25% INTL. FIN. CORP. 5,600,000.000 4,376,736.000
20310206
1.1% AFRICAN DEVELOPMENT 2,500,000.000 2,242,825.000

BK. 20261216

7,405,681.000
(696,726,468)

2.25% CANADA HOUSING TRUST 4,230,000.000 4,004,456.400
20251215
3.55% CANADA HOUSING TRUST 3,000,000.000 2,904,750.000
20320915
3.65% CANADA HOUSING TRUST 2,400,000.000 2,343,912.000
20330615
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9,253,118.400
(992,767,073)

2.75% EUROPEAN INVESTMENT 2,400,000.000 2,355,480.000
BANK 20300730

2,355,480.000
(372,095,176)

2,061,588,717
[2,061,588,717]

16,360,820, 472
[16,360,820,472]

5 100% 24 .5%
7 100% 11.9%
2

100% 10.4%
3
4

100% 12.6%
3
2 100% 1.8%
2 100% 3.4%
1 100% 0.4%
5 100% 8.3%
8
L 100% 26.7%
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2023 8 31
1,045,490,063
819,933
1,044,670,130
1,291,226,961
0.8091

2023 8 31

17,337,692,887
477,944,813
16,859,748,074
8,543,739,214
1.9733
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2023 8
151 7,427 2,500
799 9,980
260 8,525

CI0 1
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2023 8

94 309,378
768 24,217,945
862 24,527,323
104 179,827
14 1,548,010
118 1,727,837
980 26,255,160
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38
59
19 52
193 2022
2023 31
@
2022 31 2023 31
3,168 1,982
486 346
332 393
13,811 12,525
52 47
24,900 22,100
45 59
42,799 37,455
203 1 196
4 3
198 193
1,770 1,482
1,738 1,351
31 131
16,617 13,824
10,755 8,260
3,705 3,475
177 177
1,067 1,066
885 824
26 20
18,591 15,503
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61,390 52,959
2022 31 2023 31
65 101
9,856 5,874
26 38
12 12
4,917 4,525
2 4,900 2 1,297
4,246 3,987
980 560
1,016 327
866 692
2 2
17,033 11,545
2,399 2,276
13 51
1 0
2,415 2,329
19,449 13,874
15,174 15,174
11,495 11,495
11,495 11,495
374 374
13,925 11,505
14,299 11,879

40,969 38,549
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971 534
971 534
41,941 39,084
61,390 52,959
@
2021 2022
2022 31 2023 31
74,402 69,845
545 559
74,948 70,405
31,234 29,405
650 662
9,104 9,638
1,252 1,469
7,851 8,169
1,729 1,783
2,051 1,658
189 181
468 468
46 51
15 17
1,331 939
44,768 43,147
5,948 5,788
306 317
4,281 4,369
493 409
866 692
867 874
46 66
48 95
527 476
1,300 1,300
408 488
10 38
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®

606 625
1,864 2,193
11,628 11,946
18,551 15,310
2021 2022

2022 31 2023 31
327 286
40 150
264 171
631 608
59 244
0 2
34 31
93 277
19,089 15,642
- 229
331 257
331 486
18,757 15,155
5,950 4,589
69 248
6,019 4,838
12,738 10,317

2021 2022 31
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(i : FHE)
e
e TEeS P TE=s
Py
e
Whs | #HaE | pawss
R | aams | MR ait
i

SIREs 15, 174 11,485 374 10,574 10, 348 37,818
LT HE

Frrp x = A 5.3 4898 A 9.3

Ty T 2 z z 12,738 2,738 1738
AL ORE D I ) i ) 1 )
SRR (S630)
ERETaT 5 = s 3,50 3,950 3,350
SRS 15, 174 11,435 374 13,925 14,289 40, 969

R RRENS
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e
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]
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2021 17

2022
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37 38
283 296
2022 31 2023 31
4,694 1,178
2022 31
Daiwa Asset Management(Singapore)Ltd. 1,900
2023 31
Daiwa Asset Management(Singapore)Ltd. 2,112
2021 2022 31
2,608 2,608
2,608 2,608
2021 22 2021 2021
9,388 3,599 31 23
2022 23
12,737
4,883

2022 31
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2022 24
2022 2023 31
2,608 2,608
2,608 2,608
2022 23 2022 2022
12,737 4,883 31 o4
2023 26
10,316
3,955
2023 31

2023 27
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2022 31

66 66

66 66

2023 31
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57 7,882 7,939
57 7,882 7,939
666 666
1,677 1,448
2,027 2,027
2022 31
1,677 2,027
2023 31
1,448 2,027
2022 31
66 55 11
6,755 4,917 1,838
6,822 4,972 1,850
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3,753 4,208 454
3,753 4,208 454
10,575 9,180 1,395
57 55 1
5,084 3,923 1,161
5,141 3,978 1,163
2,798 3,190 392
2,798 3,190 392
7,939 7,168 771
666

2021 2022 31
1,719 327 59
1,719 327 59

2022 2023 31
2,359 296 244
2,359 296 244

331

257 229
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)
2021 2022
2022 31 2023 31
2,452 2,399
152 150
303 322
98 48
2,399 2,276
)
2021 2022
2022 31 2023 31
2,399 2,276
2,399 2,276
2,399 2,276
2,399 2,276
)
2021 2022
2022 31 2023 31
152 150
67 153
219 303
189 184
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2022 31 2023 31
734 697
227 182
144 177

155

213 114
94 94
111 68
437 309
1,963 1,799
356 459
1,607 1,339
262 356
159 159
722 515
885 824

2022 31
100

2023 31
100

42 2021 12
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2021 2022 31
( ) ( (
( ) ) )
19,000 24,900
247,397
100.0
0 0
2022 2023 31
( ) ( (
( ) ) )
17,100 22,100
247,397
100.0
0 0
2021 2022 31
(
)

89/101



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
oopoodooodooodooodd

Daiwa Asset
M t -
(ggﬁgzrpngﬁe) Singapore 133 100.0 1,900
Ltd.
() MAS
MAS
2022 2023 31
(
)
Daiwa Asset
M t -
(g?ﬁggrp”g';e) Singapore 133 100.0 2,112
Ltd.
() MAS
MAS
2021 2022 31
(
) ) )
(
15,348 3,028
100,000 - 2
1,062 1,054
3,898 - 1,065 91
« )
« )
«C )
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2022 2023 31
(
) ( ) ( )
( )
13,072 2,663
100,000 - 2
1,062 1,054
3
3,898 - 883 81
4
2021 2022
2022 31 2023 31
16,078.50 14,983.42
4,883.43 3,955.35
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12,738 10,317
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