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2023 10 31
1,623,672,867 100.04
694,626 0.04
1,622,978,241 100.00
)
2023 10 31
2,292,995,272 46.03
1,471,549,590 29.54
337,895,055 6.78
4,102,439,917 82.36
878,891,214 17.64
4,981,331,131 100.00
)
2023 10 31
1,308,358,475 1.2373 | 1,618,832,345 1.2410 | 1,623,672,867 100.04
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2023 10 31

US TREASURY N/B

1 6.25% 5,406,000 [15,957.85 | 862,681,717 [16,058.30 | 868,112,153 [ 6.25 | 2030/5/15 (17.43
2 Z?S;REASURY \/B 5,496,000 |14,294.55 | 785,628,889 [14,439.39 | 793,589,175 4.5 | 2036/2/15 |15.93
3 g; TREASURY N/B 6,085,000 |10,225.08 | 622,196,260 [10,374.59 | 631,293,944 3| 2048/2/15 (12.67
4 ZE?;;CHLAND REP 1,853,000 |17,188.46 | 318,502,215 |17,315.74 | 320,860,767 | 4.75| 2028/7/4 | 6.44
5 EEBE;CHLAND REP 1,573,000 [18,935.56 | 297,856,436 |19,085.42 | 300,213,764 | 6.25| 2030/1/4 | 6.03
6 2EE;SCHLAND REP 1,592,000 (18,583.66 | 295,851,933 (18,742.79 | 298,385,254 5.5 | 2031/1/4 | 5.99
7 Z%g;;CHLAND REP 1,531,000 [18,429.30 | 282,152,721 |18,579.74 | 284,455,853 | 4.75| 2034/7/4 | 5.71
8 Z;UTSCHLAND REP 1,523,000 [17,435.41 | 265,541,320 |17,572.81 | 267,633,952 4| 2037/1/4 | 5.37
9 z&zngASURY 562,000 |17,767.05 99,850,846 |17,920.07 | 100,710,814 | 4.25| 2032/6/7 | 2.02
10 323351_25;/4% 498,000 |16,653.78 82,935,851 [16,855.68 83,941,313 | 4.25| 2039/9/7 | 1.69
11 UK TREASURY 4.5% 458,000 |16,948.06 77,622,122 (17,083.49 78,242,401 4.5 | 2042/12/7 | 1.57
12 g&zngASURY 532,000 13,979.21 74,369,411 |14,097.84 75,000,527 | 3.25| 2044/1/22 | 1.51
2023 10 31

82.36
82.36

2023 10 31

2023 10 31
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7 1,012,182,346|1,012,182,346 (1,006,250,000|1,006,250,000| 20.20
CBT 10Y
2312 151 15,918,703.122,380,005,303|16,039,031.25|2,397,995,562 | 48.14
gg?zloY 25 2,840,750 306,914,630 2,880,500 311,209,220 6.25
BTP 2312 36 3,899,857.15( 618,751,336 3,963,960 628,921,894| 12.63
ggﬁgloY 76 9,704,782.83|1,539,760,843 9,783,480 (1,552,246,936( 31.16
OAT 2312 48 5,852,160 928,503,705 5,909,760 937,642,521 18.82
SFE10Y 2312 53 5,800,450.38| 552,144,871| 5,760,946.3( 548,384,478 11.01
GILT 2312 15 1,373,100 249,547,194 1,389,600 252,545,904 5.07
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2023 10 31

) )
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
44 2023 10 20 1,625 1,625 0.9296 0.9296

2022 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

1,790 0.9818

1,787 0.9828

1,742 0.9755

1,720 0.9700

1,676 0.9500

10 1,622 0.9319

)
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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
44 2023 21 2023 10 20 0.0000
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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
44 2023 21 2023 10 20 5.6
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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
44 2023 21 2023 10 20 110,098,774 204,923,312 1,748,371,817

27/99




EDINETOOOO

OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)

TEFBEZOEATHY. FROMRERIITILOTRBIEEA.

BAEHER- T EOHER
2013511 A18~2023108318
/) i)
14.000[ — &0
12,000
' 4 40
10,000/
4 20
80000 | = WG (W)
SHIEE M RS (o)
| R ()
sm i i i i u
13N 15411 17/ 19411 21 ()

Ooooooooooooooooooad

2023F1083190E

BE(MHER- S ERR

I 9,319/

 EARER 16,2480

HRRRIMEER R mRE)

. T - =

5B 1.91%

388 -4.47%

] -5, 75%

e £,48%

HE -19.43%

SHF -14.28%

BER -6,81%

 HEEXHNARLENSIUNNARER (GRS BN 2. SRS (RN £ EHCERALLLOLAELTHRLILDTY.

s BRENsS LU EEECARRENRL O FOICUOETY.

AECOHER (1 FONEEY. S )
HeE oF oF [ (] (] om
o BRERICES>TR SEENEMFTHINE . SIVRIRESF T ONLEVRENBUET .
FETREOR
A L. R—hT72UA R
| BWE REE | W9 | #Ene | -y | BR | | eI 3.96%
1| usD | Faunmm | 20300515 | @@ | AA+/Asa 6250% | 17.4% | |TSmc AR
2| usD | 7runmm | 2036/2/15 | @A | AA+/A3a 4500% | 159% F
3| UsD | PAUNEE | 2048/2/15 | B | AA+/Aaa 3.000% | 127%
4| Eur | Ervm@ 2028/7/4 | m | AAA/A2a 4750% 6.4%
5| EUR | KrvEmm 2030/1/4 | @A | AAA/Aa2a 6.250% 6.0%
6| EUR | KrvEA 20317174 | @ | AAA/A2a 5.500% 6.0%
7| EUR | EvEN 2034/7/4 W | AAASA3a 4.750% 5%
8| Eur | RrvEm 2037/1/4 | mM | AAA/A2a 4.000% 54%
9| GBP | T¥URMMA | 203267 | WA | AA/Aa3 4.250% 2.0%
10| Gee | reuamm | 203997 | @8 | AnAal 4250% 1.7%
G LRSI, SEP (D) EA—F r—Z (6) DR T ERELTVET,
NRIZEHT AR S SORTFELCEERLTLET.
FRNmIBOHRS
%)
ﬁl.
B . = o o o B
b .0 BT B R
& RO : =P
8/ -
_'|q;;E |
N onaw z015® 20068 20178 20188 20198 2008 021F 2022 2003%

020 REFTOEERERTLTVET.

28/99

oE 77 FORERIR. RiEsic S i) eI BRAL L LOL AL THRL TV Y,
23RS RN R



@

@

€

“

G

(6

@

a

Q@
G
(4

G

G

03 6437 6000

03 6437 6000

29/99

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

30/99

®

20

®

30



O

(b)

31/99

EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad



(a

O

28

32/99

EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

22



@

@

©)

©)

®)

33/99

10

EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad



a

Q@
G

10 20

193

PwC Japan

34/99

EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

38 59
12 133

44 2023 21 2023



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

43 44

2023 20 2023 10 20
1,828,901,769 1,637,769,746
301,538 1,322,770
1,829,203,307 1,639,092,516
1,829,203,307 1,639,092,516
301,538 1,322,770
515,128 479,927
12,362,936 11,518,284
467,675 435,720
13,647,277 13,756,701
13,647,277 13,756,701
1,843,196,355 1,748,371,817
27,640,325 123,036,002
318,850,187 301,777,403
1,815,556,030 1,625,335,815
1,815,556,030 1,625,335,815
1,829,203,307 1,639,092,516
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2022 10 21 2023 21
2023 20 2023 10 20
7,422,616 85,540,448
7,422,616 85,540,448
515,128 479,927
12,362,936 11,518,284
467,675 435,720
13,345,739 12,433,931
5,923,123 97,974,379
5,923,123 97,974,379
5,923,123 97,974,379
1,739,120 2,059,061
22,053,793 27,640,325
2,816,530 3,089,395
2,816,530 3,089,395
740,819 2,569,754
740,819 2,569,754
27,640,325 123,036,002
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43 44
2023 20 2023 10 20

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

1,843,196,355

1,843,196,355
110,098,774
204,923,312

1,748,371,817

10,000

10,000

27,640,325 123,036,002
43 44
2022 10 21 2023 21
2023 20 2023 10 20
17,293,596 17,228,221

1,071,619,156

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

7,543

1,034,720,708

284,549,182
1,336,498,111
1,748,371,817

7,644

(

)
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43 44
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6,323,841 75,310,408
6,323,841 75,310,408
43 44
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0.9850 0.9296

1,323,557,254

1,637,769,746

1,323,557,254
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2023 20 2023 10 20
209,612,613 323,154,473
783,836,469 519,610,493

4,437,602,110 4,071,195,611
116,291,944 164,099,572
67,964,890 76,331,167
12,078 12,963
165,685,033 56,639,178
5,781,005,137 5,211,043,457
5,781,005,137 5,211,043,457
213,483,110 181,998,937
301,538 2,730,315

2,147 1,423
213,786,795 184,730,675
213,786,795 184,730,675
4,277,824,850 4,061,890,990
1,289,393,492 964,421,792
5,567,218,342 5,026,312,782
5,567,218,342 5,026,312,782
5,781,005,137 5,211,043,457
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