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1.144 1.04
3 26 10
10
10
L 0.374 0.34
1 0.594 0.54
2 0.814 0.74
3 0.924 0.84
4 1.144 1.04
0.15 0.15 0.04
0.25 0.25 0.04
0.35 0.35 0.04
0.40 0.40 0.04
0.50 0.50 0.04
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@ (2023 9 29 )
() ()
172,051,632 99.05
172,051,632 99.05
1,651,490 0.95
173,703,122 100.00
() ()
174,151,678 100.26
174,151,678 100.26
QY
« 2
()
©) (2023 9 29 )
() ) )
1.6692 1.6731
1 102,834,040 99.05
171,651,278 172,051,632
)

99.05%

99.05%

)
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( )
/
/ 2023 10
1,168,100 173,343,703 174,151,678 100.26%
( D
( 2
3
(€))
() () ( )| ( )X )
1
11,622,494 11,634,262 0.9876 0.9886
(2016 9 26
2
112,436,634 | 112,556,618 0.9371 0.9381
(2017 3 27
3
128,089,704 | 128,225,813 0.9411 0.9421
(2017 9 26
4
107,472,271 | 107,591,892 0.8984 0.8994
(2018 3 26
5
76,243,717 76,330,911 0.8744 0.8754
(2018 9 26
6
78,203,630 78,290,456 0.9007 0.9017
(2019 3 26
7
150,566,721 | 150,728,629 0.9299 0.9309
(2019 9 26
8
176,865,348 | 177,046,506 0.9763 0.9773
(2020 3 26
9
161,752,949 | 161,917,801 0.9812 0.9822
(2020 9 28
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10
139,012,011 | 139,163,132 0.9199 0.9209
(2021 3 26 )
11
140,869,735 | 141,021,855 0.9260 0.9270
(2021 9 27 )
12
125,585,720 | 125,732,553 0.8553 0.8563
(2022 3 28 )
13
118,718,784 | 118,870,820 0.7809 0.7819
(2022 9 26 )
2022 9 119,440,964 0.7781
10 104,597,058 0.7623
11 160,777,945 0.7734
12 169,579,164 0.7677
2023 1 197,827,559 0.7768
2 192,080,365 0.7549
14
202,213,135 | 202,471,855 0.7816 0.7826
(2023 3 27 )
3 200,400,609 0.7717
4 200,879,074 0.7719
5 200,258,216 0.7589
6 169,382,927 0.7474
7 167,955,364 0.7401
8 174,824,058 0.7299
15
173,029,540 | 173,273,170 0.7102 0.7112
(2023 9 26 )
9 173,703,122 0.7085
()
1 0.0010
2 0.0060
3 0.0060
4 0.0060
5 0.0060
6 0.0060
7 0.0060
8 0.0060
9 0.0060
10 0.0060
11 0.0060
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12 0.0060

13 0.0060

14 0.0060

15 0.0060

)

1 11

2 4.5

3 11

4 3.9

5 2.0

6 3.7

7 3.9

8 5.6

9 11

10 5.6

11 1.3

12 7.0

13 8.0

14 0.9

15 8.4

©)

1 10,768,698 0
2 110,261,334 2,045,648
3 42,104,545 25,979,611
4 8,137,563 24,624,911
5 1,540,731 33,968,473
6 2,061,698 2,429,254
7 97,102,745 22,020,859
8 88,898,212 69,647,902
9 60,927,551 77,234,060
10 17,136,255 30,867,458
11 5,439,712 4,440,827
12 3,905,726 9,191,993
13 17,748,397 12,546,141
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14 152,120,797 45,436,613
15 185,916,537 201,006,323
) 1,000,000
(¢)) (2023 9 29 )
() ()
14,556,961,131 97.16
14,556,961,131 97.16
424,898,020 2.84
14,981,859,151 100.00
(D
(2
) (2023 9 29
()
) ) C7 7 )] ™
United States Treasury 96.50 95.61| 2.000000
1 6,905,000 6.59
Note/Bond 996,707,909 987,600,745| 2025/02/15
United States Treasury 98.56 98.98 2.750000
2 6,670,000 6.59
Note/Bond 983,422,159 987,542,028 2024/02/15
United States Treasury 94.39 92.60[ 1.625000
3 7,120,000 6.58
Note/Bond 1,005,283,480| 986,209,539| 2026/02/15
United States Treasury 95.06 92.24] 2.250000
4 7,130,000 6.57
Note/Bond 1,013,863,209| 983,765,911| 2027/02/15
United States Treasury 96.25 92.42] 2.750000
5 7,095,000 6.55
Note/Bond 1,021,541,040( 980,836,439| 2028/02/15
United States Treasury 95.05 90.41 2.625000
6 7,220,000 6.52
Note/Bond 1,026,588,339| 976,398,707| 2029/02/15
United States Treasury 87.98 82.85( 1.500000
7 7,855,000 6.50
Note/Bond 1,033,758,930| 973,552,566| 2030/02/15
UNITED STATES TREASURY 87.88 81.21| 1.875000
8 7,950,000 6.45
NOTE/BOND 1,045,134,845| 965,765,214| 2032/02/15
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United States Treasury Strip 67.11 61.22
9 10,500,000 6.42

Coupon 1,054,060,732| 961,625,139| 2034/02/15
United States Treasury Strip 64.55 58.21

10 11,000,000 6.39
Coupon 1,062,093,582| 957,923,782| 2035/02/15
United States Treasury 111.01 99.88( 4.500000

11 6,400,000 6.38
Note/Bond 1,062,764,691| 956,220,664| 2036/02/15
United States Treasury 113.77 101.77( 4.750000

12 6,270,000 6.37
Note/Bond 1,067,016,752 954,532,489| 2037/02/15
United States Treasury 109.22 96.96 4.375000

13 6,550,000 6.34
Note/Bond 1,070,148,741 950,043,010| 2038/02/15
United States Treasury Strip 70.43 64.37

14 8,000,000 5.14
Coupon 842,803,723 770,372,899| 2033/02/15
United States Treasury 113.85 104.90| 5.375000

15 4,421,000 4.63
Note/Bond 752,941,801 693,709,771| 2031/02/15
United States Treasury 83.04 78.83| 1.125000

16 2,340,000 1.84
Note/Bond 290,673,337 275,950,060| 2031/02/15
UNITED STATES TREASURY 97.16 91.76] 3.500000

17 1,420,000 1.30
NOTE/BOND 206,382,249 194,912,163| 2033/02/15

)

97.16%
97.16%
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2,419,628 4,631,184
194,900,460 171,351,278
5,302,934 -
190,000 3,210,000
202,813,022 179,192,462
202,813,022 179,192,462
- 3,121,197
258,720 243,630
211,525 2,643,370
6,654 6,995
116,589 139,985
6,399 7,745
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1,186.81 1,218.63
136,633 1 260,072 1
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0 0
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134,703 1 263,723 1
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2022 9 27
6,415,825,887
1,213,398,131

628,964,429

2,230,249,591

987,434,476

91,375,101

3,565,409,495

125,790,926

7,000,259,589

7,000,259,589
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7,000,259,589
2,536,305,681

590,451,349
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2.75% United States 6,670,000.000 6,601,032.200
Treasury Note/Bond 20240215

5.375% United States 4,421,000.000 4,644,967.860
Treasury Note/Bond 20310215

4.5% United States Treasury 6,400,000.000 6,421,440.000
Note/Bond 20360215

4.75% United States 6,270,000.000 6,417,407.700
Treasury Note/Bond 20370215

4.375% United States 6,550,000.000 6,391,359.000
Treasury Note/Bond 20380215

2% United States Treasury 6,905,000.000 6,598,832.300
Note/Bond 20250215

1.625% United States 7,120,000.000 6,588,776.800
Treasury Note/Bond 20260215

2.25% United States 7,130,000.000 6,573,218.300
Treasury Note/Bond 20270215

2.75% United States 7,095,000.000 6,555,921.900
Treasury Note/Bond 20280215

2.625% United States 7,220,000.000 6,529,551.400
Treasury Note/Bond 20290215

1.5% United States Treasury 7,855,000.000 6,515,643.950
Note/Bond 20300215

1.125% United States 2,340,000.000 1,848,600.000
Treasury Note/Bond 20310215

1.875% UNITED STATES 7,950,000.000 6,475,513.500
TREASURY NOTE/BOND 20320215

3.5% UNITED STATES TREASURY 1,420,000.000 1,306,613.000
NOTE/BOND 20330215

United States Treasury 8,000,000.000 5,167,680.000
Strip Coupon 20330215

United States Treasury 10,500,000.000 6,453,090.000
Strip Coupon 20340215
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United States Treasury 11,000,000.000 6,430,270.000

Strip Coupon 20350215

97,519,917.910
(14,525,591,774)

14,525,591,774
[14,525,591,774]

14,525,591,774
[14,525,591,774]

17 100% 100%

63/96



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2023 9 29
177,664,293
3,961,171
173,703,122
245,176,604
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61,390 52,959
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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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189 181
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46 51
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37 38
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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
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