EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

2024 4 17

03-5290-3432

1,000

1/91



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

1,000

0120-69-5432 ( )
https://www.sompo-am.co. jp/

2/91



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

2.2 2.0

2024 4 18 2024 10 15

0120-69-5432 ( )
https://www.sompo-am.co. jp/

3/91



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

4/91



1,000

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

12

5/91




EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooaod

https://www.toushin.or.jp/

® 77vrnEN

HAZR<HRZFEDLNHEEZEZENRIFERENREL, PE
HNICEFEMEDBELRAESZELENEDOEFEEBIELTE
AETWET,

@ 77vroEeE

6/91



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Oooooooooooooooooad

1 AAER<EESE OB, BASEZEORTT 2N EES%S
L DchspEETL. ERELOERNCENS Y HADERE
FHBEEHCRFBETPEM LRCHESFLEILT IV DOE
B&EBEWVET,
BHICHE-TIE FTSEHHREGBT VT YIRA(BRKEE. AvY
AU - GR—2)*EchEMNIC B2 EMEEEIELET .

#FTSE HREN T2 (B<B%E. ~viigl-FH~— L. FTSE HRER»F2AcMT S ERSE0H
Z) £, FTSE Fixed Income LLE Ic&DER=. H BR B+ Oie—toERiE. FTSE Fixed Income LLC (2
% Bt 9 E 0 ORI 0D S L o S T B DO amLET.

BETHETELEENTY.

> BENEER. EAELT A BIELMU O EBERAH SN
€ 1EeL. FTSE tREMCYFvoRIEEEEDDE LET,

SR—F72UAORELIEE{TL. SEOBE - BEDEOZELPHIREGE. URSSMETE
FLT.ERIOEBHROEEPT1L -3V lBSETVET.
OfFOERREALEIEUCROCEERAIELET.

EEHEHANEBREEICOWLWTIE., REIELTABAYIETLE

3) th.

GER7OtA

S A HECHRELESEERTEFIEBVWT, 77059 AV9ILAPHRERBLED
AE SIFICESE. SEORS - AEOSEEPENNSZEETFHELET.

ﬁﬂgﬁiﬂf YO0REE. EMHMEEE. 8. 772 hIaEgq2naEho.
HEOES - BEOBREEENICHITLET .

. B4 BIER FiL—vay- o5 — s
BBRE | (am. msms) £ — ) K F— T ‘ IS R

R—bk7xUADEE

s

#LIEDOERTOLAR. 1 A-JETHD. SEEEINIBSHBDET,
e, @AeaPE. TREOSCL-TR. LtROISTERHF TECLRSHBED ET.

7/91



2005 9 26
2012 3 30

BEif-@x0
LA SR i,

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

e Y27 2=
i $ BB % B/ ol
SEaw | NEESITUF (AW AIEL) B (EEREHS)
(8% A 5 L) L FH—-IPpUE
IY—=o7F
HEIvALDERE (B A~EL)
TH=72F
= ]
BBy NERE TP
(B~ L)
el P it E ¥ ﬂﬁfﬁﬁm
SOMPOTFT vk TR Ak & AT FE HiTh Ei
(REMECEREDS) — ﬁ — (REMEDEERES)
& BERRRRN
T E HREHEENART (T
SHWOBE- EE-MTIEH #

v

mxEsit
(EEROBRNR. —HRHWOPALH BT,
—HMHESOELLE)

Y

REE(28H)

)

8/91



(

(

(

(

(

EDINETOOOO

00000000 O0000O00000O0dnEL2434)

Ooooooooooooooooooad

)
)
) 1,550 2024 1
)
1986 2 25
1987 2 20
1987 9 9
1991 6 1
1998 1 1
1998 3 3
1998 3 31
2002 7 1
2007 9 30
2010 10 1
2020 4 1
) 2024 1
2 24,085 100.0

9/91



(

~ A~

(

(

)

o/ o/

)

)

10
11

12

27

28

FTSE

29

10/91

20

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

FTSE

11.



13

14

15
16

17
18

19.

20.

21

22

14.

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

10
11

18
19

20
14

16
14

21.
12. 17.

12. 17.
13.

14

11/91



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

PLAN
EFERAHO ERERERELER

RE ERERERBLHEE BEaRREn
(5&HBE) ,
PLAN
EARBORE : |
H—k I A OME ERERERESE ERERREMSN
ERHEOEE) '
Do
FEHRT EETMRERIL—T U E

SEE | <HBEBRUTIUFIRSERREEENTHHEM>

- 1 A EH EREMEED(AE)
((EENATH—TR) SRIBTERE N EeErRsm

(EWERHAESM ryuravEEseans | 2 TAIERRAS
285F) :

2024 1

12/91



(

(

(

(

(

(

)

)

)

)

)

)

(

)

100 10

16

100

61

)

28
28
28

13/91

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

100
100

100
100

236

341

14/91



(

(

(

)

)

)

(

(

(

(

)

)

)

)

100 10
100 10

50

50

()

15/91

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad



(

)

10

(

)

20

100

50

16/91

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

879 3



«c D
€y
©)

FTSE
©)

10
10
10

20
21
22

20

61

17/91

EDINETOOOO

00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

FTSE



37

18/91

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

= AR A7EAORDE- HntE
ARIAIRRI-HTEIDEARORE |-
-ilmu:-'.pf]g.m.. IonTHERERORE
-lmuxat:s WORE

SERUZSEET - REORN- B aRE
“'JZ‘?.!L_
.Ti?.ﬂ
l“ﬂm“ﬁ'
(EESROME | Egg);i‘l A TFLTLRs EEASEE - EHIBAOEE
u_—&g"!l* ]"ﬁ'}?«ﬂ.ﬁﬁ'ﬂﬂmﬁ.

F T DEYT ] AU RS EIER OB
D
: LOEG L HEERE
SRR A MYamRS
Exdrtans |
ARIMTEENURIER

BT GAT LR
0% iR

WAYASFREHOER _—
S GUEET £ T Tod ERYAIDER
EEERT—SOEE [(BE-FRHERER, ERER)
il &R EEUASEEOETE - AT
‘ | apoenes | [(TARAGLY

HEAYAZIZEARRIZIERAHET.
2024 1

19/91



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

IrUEDEEREERU
ThREBIEEEEMBOMS

(FH) (95}

18,000

I2PUREMONENLHEISALD
WEEOLE
(%)

16,000}

14,000

12,000+ F
S— | 1k II
U

i Jullfll"lll"’.ll!li allass dus

P

10,000

8,000} | 2P FOEMEE ()|

6‘000 i i
%02 2020002 202102 202202 2023002 (®/F)

2019828~ 20241 H

Fre¥ BN SRS WREE SR Ao NEe
201906 2H~2024%1H

. RO SESEEBERL L ESBLTHALEE
BESESLUFREEENIERINTED. EROBREESL
:’_?ﬂﬁﬂr:l JUTHHAELCEMRESL R GSES T ED

B EiC. i S EOSRARICEFSISITILEDET.

S rvEEnEENGREISALOMEROHE, 2. FIEH
MoOEBELCEISEA | FMOREEORID-BX-BE,
PrerRURONENCEEI AL OVWTETRL. FTUEE
HENGHECSAEERNICHE TESLSCFRLELOT
V-ETOEEISAHIPAFOERTERERBEDE AL

(el B B LR

Bt WA iR TOPIX] (B )

HBrogdtRe TRl T st BANRELTOMESEETS
Folr g F =07 BT EEL O T HE. TOPIXICHAT S
EiR. OnmEHEREObR—YoRfEEeled P X ERISRIEH
1 PO LT,

WS MO T T - Tk U F o 02 (B, M-~ —3)

MEC] Inc ¥ERLE BROEEOSTEHRELTRELEERT E2%
BEL RO T MSCITT—U T = o w Fua TR & %
Fiis=2 b LSS A RECARRL TUET 5. MEC] Indexic
By SE TN DrR ERFom—Nol IR MSC) Inc KENLET.

AR FTSE WEHE A P2 A BB A v DL -FAa—2)

FTSE Fixed Income LLCEEEORBEx. Bt R+ ERoE@MOES
FEEESHEBOBEESATHNEFOLDES Y. GE.FTSE N ER
AL F 22 TSRS OMNHEE O~ oML, FTSE Fieed
Income LLCICMMELEF,

SHES MO o o P b2 (RS, B~—=2)

MSCI Inc. AMBLLE. BEER<EROAEEOSS ENBEL TRGLE
EET.ESTEELALDTTB5 MO IndeclCc BT 3@ PR ANREN
Fmee— o mRiE. M0 Inc cMELEY,

R O LRA - BP | A

BH74Ta=2 v U= S =FR I AT+ RASH FRELT S
HoEATRSoRSEMCET snC B R Rl ESEN T v
HOMURA-BPIES CANT SEEW, B, 20008 BN = it — SO,
i T Fa—epll—- Ut —F & 30 Y LT AT CEELEY.

FEER: JPELAYGE | - EMIO— ULFr =227 -2

J.P, Morgan Securities LLCA R L@LTLS. HAEIRGTE
AR TERENRCLEERTY.GE JPEANSGE ] -EM
FO—i il FAIl—LTrfFIHTYLETN OISR 0E—YO
W, S P, Morgan Securities LLCCHMELET .

BN ORI AR~ I RLICLSRREEEL T. FBRLTENE T,

2.2

2.0

20/91




EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

0.1

0.99 (

0.90 )

0.35

0.50

0.05

21/91



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

20.315 15.315
20.315 15.315
15.315 15.315
)
)
NISA

NISA

22/91



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

NISA
2024 1
(Z2EEBER) 7 VRFOBEESE
B ERESEBOERNSEBICS 1377/ FOREBEBEILUTOESDTT,
BERE(O+@) = OEZARESAok®Er 2 @ToMBEmAoOLE
1.03% 0.98% 0.05%

#HAREEE 2022 F T H16 M2 2023 TH 18HT Y.

#EITREESOER - §B O ERAOER (RRIELT. SARTRE. RREETHE
S UEMEFESIREFEEET ) THPOFSE MO CIRPOTSERMEER (1 O
Lrn)ERULHTRULEIERE)TT.

HOEMCOEELTR. RN EANSE (ZHM) ECRATCEL,

2024 1 31
860,924,795 99.50
— 4,326,030 0.50
865,250,825 100.00;
1
2
2024 1 31
6,659,286,486 46.43
1,155,591,417, 8.06
1,027,508,170] 7.16
987,861,314 6.89
969,951,654 6.76
722,544,166 5.04
687,141,611 4.79
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274,709,189 1.92
234,864,530, 1.64
202,150,929 1.41
189,240,515 1.32
124,048,922 0.86
123,796,383 0.86
76,192,841 0.53
69,406,941 0.48
60,257,548 0.42
50,535,329 0.35
44,037,152 0.31
38,916,980 0.27
29,072,481 0.20
27,163,331 0.19
13,754,277,889 95.91
— 587,043,383 4.09
14,341,321,272 100.00;

2024 1 31
()
440,551,016 1.8262 804,536,680 1.9542 860,924,795(99.50

30
2024 1 31
99.50,
99.50,
2024 1 31
()

)
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1 Treasury 3.75 10,450,000 14,434.09) 1,508,362,802 14,522.14]  1,517,564,4273.7500000] 2030/5/31 |10.58]
300531

2 Treasury 2.125 7,030,000 14,305.51f 1,005,677,727| 14,296.78  1,005,064,198[2.1250000] 2025/5/15 | 7.0
250515

3 Treasury 2.75 6,190,000 13,813.95 855,083,725 14,043.18 869,273,242{2.7500000| 2028/2/15 | 6.06]
280215

4 Treasury 3.875 4,440,000 14,023.82 622,657,887 14,554.42 646,216,434{3.8750000| 2033/8/15 | 4.5]]
330815

5 Treasury 4.5 3,850,000 15,413.00 593,400,855 15,289.86 588,659,947/4.5000000/2033/11/15| 4.10]
331115

6 GERMANY 0.0 3,650,000] 14,883.69 543,254,920 15,028.44 548,538, 265(0.0000000| 2026/10/9 | 3.82
261009

7 FRANCE 0.0 2,940,000] 15,385.91] 452,345,889 15,473.64] 454,925,079)0.0000000| 2025/2/25 | 3.17|
250225

8 SPAIN 0.5 2,890,000] 12,555.85) 362,864,270] 13,271.14] 383,536,038/0.5000000{2031/10/31| 2.67|
311031

9 ITALY 2.45 2,370,000] 13,253.00] 314,096,296 14,404.43 341,385,102)2.4500000] 2033/9/1 | 2.38
330901

10] Treasury 4.125 2,300,000] 13,667.74 314,358,101 14,376.90] 330,668, 772/4.1250000| 2053/8/15 | 2.31f
530815

11] ITALY 1.45 1,920,000 15,549.42 298,548,940 15,659.14 300,655,553]1.4500000] 2025/5/15 | 2.10]
250515

12 Treasury 1.75 2,730,000 10,310.63 281,480,269 10,018.99 273,518,450]1.7500000] 2041/8/15 | 1.9]]
410815

13 Treasury 4.75 1,680,000 16,257.65 273,128,593 15,958.45 268,102,037}4.7500000]12053/11/15| 1.87]
531115

14 CGB 2.18 12,000,000 2,035.55] 244,266,984 2,052.09 246,251,055[2.1800000] 2026/8/15 | 1.72]
260815

15 CGB 2.8 321115 11,000,000 2,065.97 227,256,840 2,094.38 230,382,445]2.8000000]2032/11/15| 1.61]

16] Treasury 2.25 1,460,000] 13,793.04 201,378,429 13,969.41] 203,953,4072.2500000] 2027/2/15 | 1.42|
270215

17 CGB 2.8 300325 7,500,000] 2,073.69 155,527,231 2,092.03 156,902, 866/2.8000000f 2030/3/25 | 1.09

18] Treasury 3.0 1,340,000 12,269.12 164,406,318, 11,662.79 156,281,386/3.0000000] 2048/2/15 | 1.09|
480215

19 FRANCE 2.0 980,000 14,296.51] 140,105, 886 15,142.98 148,401,269)2.0000000]2032/11/25( 1.03]
321125

20 CGB 2.6 320901 7,000,000 2,032.87 142,301,309 2,061.00f 144,270,690)2.6000000] 2032/9/1 | 1.01

21 CANADA 0.5 1,570,000 8,876.61 139,362,848 9,082.82 142,600,2940.5000000 2030/12/1 | 0.99
301201

22 BELGIUM 3.0 880,000 15,717.05f 138,310,062 16,177.70] 142,363, 77930000000 2034/6/22 | 0.99
340622

23 FRANCE 0.25 900,000 14,650.05f 131,850,473 15,024.06 135,216,562{0.2500000{2026/11/25| 0.94f
261125

24 CGB 2.8 290324 6,000,000 2,079.97 124,798,361 2,096.04 125,762,811)2.8000000] 2029/3/24 | 0.88

25 Treasury 1.75 950,000 13,006.53 123,562,058, 13,099.09 124,441,421{1.7500000{2029/11/15| 0.87}
291115

26 SPAIN 0.0 860,000 13,819.80 118,850, 351 14,363.95 123,530, 016{0.0000000f 2028/1/31 | 0.86}
280131

27 Treasury 2.875 1,040,000 12,030.51] 125,117,327, 11,340.60 117,942,248{2.8750000 2049/5/15 | 0.82f
490515

28] Treasury 2.0 1,160,000 9,900.83] 114,849,690 9,238.01 107,160, 95420000000 2051/8/15 | 0.75f
510815

29| CANADA 5.75 860,000 12,267.32 105,498,969 12,251.07 105,359, 2575.7500000{ 2029/6/1 | 0.73}
290601

30] UK GILT 1.5 580,000 16,988. 95| 98,535,955 17,656.32 102,406,661{1.5000000 2026/7/22 | 0.71f
260722
30

9999/99/99
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2024 1 31
95.91
95.91
2024 1

9 (2014 7 15 ) 298,197,547, 298,197,547 1.2065 1.2065
10 (2015 7 15 ) 358,184,151 358,184,151 1.3351 1.3351
11 (2016 7 15 ) 346,179,836 346,179,836 1.2191 1.2191
12 (2017 7 18 ) 377,722,234 377,722,234 1.2663 1.2663
13 (2018 7 17 ) 399,097,012 399,097,012 1.2732 1.2732
14 (2019 7 16 ) 443,973,975 443,973,975 1.2757 1.2757
15 (2020 7 15 ) 558,112,682 558,112,682 1.3683 1.3683
16 (2021 7 15 ) 658,984,877, 658,984,877 1.3930 1.3930
17 (2022 7 15 ) 775,439,938 775,439,938 1.4510 1.4510
18 (2023 7 18 ) 809,858,407 809,858,407 1.4275 1.4275
2023 1 755,801,816 — 1.3479 —
2 767,079,820 — 1.3634 —
3 778,780,485 — 1.3732 —
4 784,279,528 — 1.3836 —
5 801,911,438 — 1.4144 —
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6 836,721,905 — 1.4677 —

7 811,067,686 — 1.4330 —

8 839,616,583 — 1.4726 —

9 832,977,648 — 1.4546 —

10 832,780,930 — 1.4553 —

11 856,766,616 — 1.4997 —

12 855,142,425 — 1.5017 —

2024 1 865,250,825 — 1.5216 —

1

9 0.0000;

10 0.0000;

11 0.0000;

12 0.0000;

13 0.0000;

14 0.0000;

15 0.0000;

16 0.0000;

17 0.0000;

18 0.0000;

19 —

9 9.8

10 10.7,

11 8.7

12 3.9

13 0.5

14 0.2

15 7.3

16 1.8

17 4.2

18 1.6

19 6.7
100
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9 75,131,129 53,500,864
10 74,808 ,386] 53,679,724
11 64,447,598 48,780,124
12 52,813,255 38,492,783
13 65,001,521 49,823,395
14 69,597,440, 35,037,190,
15 136,449,727 76,573,771
16 165,709,757 100,548,740,
17 154,324,101 92,955,519
18 141,724,684 108,835,278
19 59,754,511 60,304,292
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SRRy N\UABRFTPUF(RE~AVIBL)
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HEDEE HEELD
R e BRSNS S S LT =070 | 99 .50%
O= b« O—2% 0.50%
a N 100.00%
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AR A W RRRL
BEOWE WREL # M R
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EREL% 95.91% 1-0O 31.5%
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A+Y - Fl 1.9%
E 0t 4.1%
J—JL « O—% 4. 1%
& &t 100.0%

A L 10 169
# W B ROTE|E = & # i ® B | =L
1 [Treasury 3.75 300531 FAUN | EMES | PAUH.FIL | 2030/05/31 | 10.6%
2 [Treasury 2,125 250515 PAUA | BRES | PAUDFIL | 2025/05/15 7.0%
3 [Treasury 2.75 280215 PxUA | BWEES | PAUBDFL | 2028/02/15 6.1%
4 [Treasury 3,875 330815 FAUA | BWER | PAUHEIL | 2033/08/15 4,5%
5 |Treasury 4.5 331115 PAUH EffiisE | FAUAH L | 2033711715 4.1%
& |GERMANY 0.0 261009 i Efmars =L 2026/10/09 3.8%
7 |FRAMCE 0.0 250225 ISR EHMEF =L=Tl 2025/02/25 3.2%
8 [SPAIN 0.5 311031 ARAy | ERES 1-0 2031/10/31 2.7%
9 [ITALY 2.45 330901 1907 | ERES 1-0 2033/09/01 2.4%
10 [Treasury 4.125 530815 FAUNH | EMREESE | PAUA-EIL | 2053/08/15 | 2.3%
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17
2022 7 15

18
2023 7 18

- 9,754,065
9,061,929 -
771,935,613 806,842,015
780,997,542 816,596,080
780,997,542 816,596,080
1,995,182 2,789,258
194,986 216,105
3,314,679 3,673,794
27 -

52,730 58,516
5,557,604 6,737,673
5,557,604 6,737,673
534,421,405 567,310,811
241,018,533 242,547,596
775,439,938 809,858,407
775,439,938 809,858,407
780,997,542 816,596,080
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17 18
2021 7 16 2022 7 16
2022 7 15 2023 7 18
37,807,933 4,163,598
37,807,933 4,163,598
5,691 4,369
387,708 433,499
6,590,991 7,369,440
104,943 127,701
7,089,333 7,935,009
30,718,600 12,098,607
30,718,600 12,098,607
30,718,600 12,098,607
395,265 4,937,840
185,932,054 241,018,533
61,234,360 57,029,194
61,234,360 57,029,194
36,471,216 48,339,364
36,471,216 48,339,364
241,018,533 242,547,596
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15
2023 7 18
17 18
2022 7 15 2023 7 18
534,421,405 567,310,811
1.4510 [1 1.4275
(14,510 )| 1 (14,275 )
17 18
2021 7 16 2022 7 16
2022 7 15 2023 7 18
10,505,676 10,489,235
19,817,659 0
182,887,734 212,559,537
45,389,215 62,446,010
258,600,284 1 4,838.86 285,494,782 1 5,032.41
17 18
2021 7 16 2022 7 16
2022 7 15 2023 7 18
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17 18
2021 7 16 2022 7 16
2022 7 15 2023 7 18
17 18
2022 7 15 2023 7 18
17 18
2022 7 15 2023 7 18
17 18
2021 7 16 2022 7 16
2022 7 15 2023 7 18
473,052,823 534,421,405
154,324,101 141,724,684
92,955,519 108,835,278
17 18
2022 7 15 2023 7 18
37,872,842 1,858,370
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37,872,842 1,858,370
2023 7 18
442,468,887 806,842,015
442,468,887 806,842,015
2022 7 15 2023 7 18
45,887,725 73,350,438
- 22,744,682
32,937,604 _
10,881,883,617 12,326,266,829
73,800,500 79,941,862
12,504,589 32,926,826
11,047,014,035 12,535,230,637
11,047,014,035 12,535,230,637
99 -
2,774 3,034
2,873 3,034
2,873 3,034
6,017,631,324 6,874,125,125
5,029,379,838 5,661,102,478
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2022 7 15 2023 7 18
11,047,011,162 12,535,227,603]
11,047,011,162 12,535,227,603]
11,047,014,035 12,535,230,637,

60
61
2022 7 15 2023 7 18
6,017,631,324 6,874,125,125
1.8358 [1 1.8235
18,358 )| 1 (18,235 )
2021 7 16 2022 7 16
2022 7 15 2023 7 18
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2021 7 16 2022 7 16
2022 7 15 2023 7 18
2022 7 15 2023 7 18
2022 7 15 2023 7 18
2021 7 16 2022 7 16
2022 7 15 2023 7 18
5,665,562,447 6,017,631,324
749,547,449 1,100,681,132
397,478,572 244,187,331
68,189,678 65,567,474
501,318,508 633,117,982
1,920,027,492 2,252,688,094
1,783,789,953 1,983,477,615
586,425,430 624,716,025
483,521,354 469,249,961
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2021 7 16 2022 7 16
2022 7 15 2023 7 18
420,490,039 442,468,887
210,369,272 334,003,690
27,753,497 42,753,152
15,495,840 22,739,075
250,261 2,771,964
153,864
105,153
312,189
6,017,631,324 6,874,125,125
2022 7 15 2023 7 18
1,091,887,776] 521,848,450
1,091,887,776] 521,848,450
2023 7 18
Treasury 0.75 260331 2,520,000 2,288,967.18
Treasury 1.25 310815 900,000, 740,636.72
Treasury 1.5 270131 1,800,000 1,639,828.11
Treasury 1.5 300215 30,000 25,816.40
Treasury 1.625 310515 1,090,000 929,693.36
Treasury 1.75 291115 4,950,000 4,363,734.37
Treasury 1.75 410815 2,730,000 1,907,694.13
Treasury 1.875 260630 540,000, 503,697.65
Treasury 2.0 261115 150,000 139,517.57
Treasury 2.0 510815 1,160,000 778,378.11
Treasury 2.125 250515 280,000, 266,754.68
Treasury 2.25 270215 1,460,000 1,364,814.84
Treasury 2.25 270815 100,000 92,972.65
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Treasury 2.375 290515 1,310,000 1,201,157.41
Treasury 2.75 250228 690,000 666,577.73
Treasury 2.75 280215 3,760,000 3,552,171.86
Treasury 2.75 320815 50,000, 45,910.15
Treasury 2.75 421115 485,000 396,695.89
Treasury 2.75 470815 440,000 349,215.62
Treasury 2.875 430515 620,000 514,769.53
Treasury 2.875 490515 1,040,000 847,965.62
Treasury 3.0 441115 500,000 419,355.47
Treasury 3.0 450515 75,000 62,727.53
Treasury 3.0 480215 1,340,000 1,114,241.40
Treasury 3.0 520815 600,000 502,734.37
Treasury 3.125 290831 4,400,000 4,197,875.00
Treasury 3.375 330515 80,000 77,175.00
Treasury 3.5 390215 195,000 186,217.38
Treasury 3.75 300531 80,000 79,175.00
Treasury 4.0 521115 1,670,000 1,692,179.68
Treasury 4.125 250131 8,920,000 8,798,743.74
Treasury 4.125 321115 4,170,000 4,266,431.25
Treasury 4.625 400215 220,000 238,837.50
Treasury 6.125 271115 60,000 64,736.71
48,415,000 44,317,399.61

(6,154,800,457)

CANADA 0.5 301201 1,170,000 944,884.31]
CANADA 3.5 451201 90,000, 91,939.05
CANADA 5.0 370601 130,000 152,611.48
CANADA 5.75 290601 860,000 958,558.69
2,250,000 2,147,993.53

(226,076,319)

MEXICO 8.5 290531 16,000, 000] 15,822,560.00
16,000, 000] 15,822,560.00

(131,393,702)

IAUSTRIA 0.75 261020 460,000 427,133.92
IAUSTRIA 3.8 620126 50,000 56,666.00
IAUSTRIA 4.15 370315 250,000 275,527 .50
BELGIUM 0.8 270622 250,000 229,786.00]
BELGIUM 3.0 340622 880,000 864,600.00
BELGIUM 4.25 410328 155,000 172,505.70
BELGIUM 5.0 350328 45,000 52,601.49
BELGIUM 5.5 280328 100,000 111,129.20
FINLAND 0.75 310415 360,000 305,749.44
FRA 0.75 281125 800,000 715,593.06
FRANCE 0.0 250225 2,470,000 2,341,258.66
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FRANCE 0.0 291125 590,000 492,434.06
FRANCE 0.0 320525 10,000 7,734.80
FRANCE 0.25 261125 100,000 91,132.80
FRANCE 0.75 520525 130,000 68,897.92
FRANCE 1.0 270525 100,000 92,778.00
FRANCE 1.25 340525 430,000 358,218.90
FRANCE 2.0 321125 880,000 810,668.32
FRANCE 2.75 271025 10,000 9,913.34
FRANCE 3.0 330525 50,000 49,930.00
FRANCE 3.25 450525 110,000 108,442.18
FRANCE 4.0 381025 250,000 272,400.00
FRANCE 4.0 550425 320,000 357,822.08
FRANCE 4.0 600425 280,000 317,501.35
FRANCE 4.5 410425 60,000 69,579.60
FRANCE 5.5 290425 35,000 39,697.70
FRANCE 5.75 321025 265,000 323,599.15
GERMANY 0 310215 430,000 358,448.86
GERMANY 0.0 261009 3,020,000 2,759,603.52
GERMANY 0.0 310815 130,000 107,156.92
GERMANY 0.0 500815 180,000 93,648.60
GERMANY 0.25 290215 620,000 547,865.48
GERMANY 1.7 320815 450,000 423,360.00
GERMANY 2.3 330215 400,000 394,742.40
GERMANY 2.5 460815 490,000 488,437.88
GERMANY 4.0 370104 310,000 359,841.80
IRELAND 1.0 260515 310,000 293,036.80
IRELAND 2.0 450218 210,000 168,277.20
ITALY 0.95 320601 1,190,000 923,463.80
ITALY 1.45 250515 2,710,000 2,604,039.00
ITALY 2.0 251201 18,000 17,328.84
ITALY 2.2 270601 50,000 47,385.60
ITALY 2.45 330901 400,000 346,280.00
ITALY 2.7 470301 230,000 175,030.00
ITALY 2.8 281201 550,000 525,599.80
ITALY 2.8 670301 160,000 111,035.52
ITALY 3.25 460901 240,000 201,607.68
ITALY 4.0 370201 370,000 360,733.01
ITALY 4.75 440901 30,000 31,262.46
ITALY 5.0 400901 515,000 553,630.15
ITALY 7.25 261101 115,000 127,548.80
NETHERLANDS 0.5 260715 310,000 287,952.80]
NETHERLANDS 2.5 330115 530,000 518,028. 36]
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NETHERLANDS 2.75 470115 150,000 149,435.70
NETHERLANDS 4.0 370115 60,000, 67,446.00
NETHERLANDS 5.5 280115 125,000 138,518.75
SPAIN 0.0 260131 10,000 9,191.00
SPAIN 0.0 280131 1,860,000 1,606,854.00;
SPAIN 0.25 240730 330,000 318,373.44
SPAIN 0.5 311031 1,290,000 1,026,566.52,
SPAIN 1.5 270430 220,000 206,213.48
SPAIN 2.15 251031 10,000 9,740.94
SPAIN 3.45 660730 120,000 106,792.80
SPAIN 4.2 370131 120,000 126,569.28
SPAIN 4.7 410730 515,000 573,930.42
SPAIN 5.15 281031 55,000 59,944.06
SPAIN 5.75 320730 10,000 11,825.48

28,283,000 26,260,048.32

(4,101,031,746)

UK GILT 1.5 260722 580,000 526,002.00
UK GILT 3.5 450122 390,000 329,600.54
UK GILT 4.0 600122 340,000 312,583.42
UK GILT 4.25 271207 90,000 88,173.00
UK GILT 4.25 320607 480,000 475,824.00
UK GILT 4.25 360307 269,000 262,148.40
UK GILT 4.25 390907 380,000 363,432.00
UK GILT 4.25 401207 100,000 95,528.00
UK GILT 4.25 461207 71,000 67,139.95
UK GILT 4.25 491207 160,000 151,470.40
UK GILT 4.25 551207 70,000 66,951.50
UK GILT 4.5 340907 125,000, 125,357.90
UK GILT 4.5 421207 70,000 68,866.70
UK GILT 6.0 281207 60,000 63,829.86
UK GILT 0.25 310731 90,000 64,891.44
UK GILT 1.625 711022 100,000 46,818.60
3,375,000 3,108,617.71

(564,835,837)

SWEDEN 2.5 250512 1,610,000 1,583,019.62
ISWEDEN 3.5 390330 400,000 445,600.00
2,010,000 2,028,619.62

(27,508,082)

NORWAY 1.375 300819 2,100,000 1,785,252.00

2,100,000 1,785,252.00)
(24,636,477)

DENMARK 4.5 391115 1,460,000 1,779,796.64

1,460,000 1,779,796.64
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(37,304,537)

POLAND 2.5 260725 2,100,000 1,943,550.00

2,100,000 1,943,550.00)
(68,348,045)

IAUSTRALIA 3.25 250421 370,000 364,756.50
IAUSTRALIA 3.75 370421 950,000 913,307.24
IAUSTRALIA 4.75 270421 790,000 813,458.02

2,110,000 2,091,521.76

(197,983,449)

SINGAPORE 2.875 290701 400,000 395,800.00

400,000 395,800.00)
(41,594,622)

MALAYSIA 3.733 280615 1,900,000 1,906,358.35
MALAYSIA 4.059 240930 10,000 10,074.54
MALAYSIA 5.248 280915 11,000 11,775.26
1,921,000 1,928,208.15

(58,970, 389)

CGB 2.6 320901 7,000,000 6,936,079.92
CGB 2.8 290324 6,000,000 6,082,947.60
CGB 2.8 300325 7,500,000 7,580,740.50
CGB 2.8 321115 11,000,000 11,077,000.00)
CGB 2.91 281014 4,000,000 4,085,574.00
35,500,000 35,762,342.02

(691,783,167)

12,326,266, 829
(12,326,266,829)

34 49.10% 49.93%
4 1.80% 1.83%
1 1.05% 1.07%

67 32.72% 33.27%

16 4.51% 4 _58%
2 0.22% 0.22%
1 0.20% 0.20%
1 0.30% 0.30%
1 0.55% 0.55%
3 1.58% 1.61%
1 0.33% 0.34%
3 0.47Y% 0.48%
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5 5.52Y% 5.61%
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52
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18
2023 7 18

19
2024 1 18

9,754,065 9,033,473
806,842,015 859,331,125
816,596,080 868,364,598
816,596,080 868,364,598
2,789,258 491,408
216,105 231,436
3,673,794 3,934,328
58,516 62,946
6,737,673 4,720,118
6,737,673 4,720,118
567,310,811 566,761,030
242,547,596 296,883,450
809,858,407 863,644,480
809,858,407 863,644,480
816,596,080 868,364,598
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18 19
2022 7 16 2023 7 19
2023 1 15 2024 1 18
55,703,721 58,739,110
55,703,721 58,739,110
3,220 579
213,989 231,436
3,637,766 3,934,328
65,928 71,829
3,920,903 4,238,172
59,624,624 54,500,938
59,624,624 54,500,938
59,624,624 54,500,938
2,063,564 2,514,663
241,018,533 242,547,596
33,943,784 28,169,918
33,943,784 28,169,918
24,938,650 25,820,339
24,938,650 25,820,339
192,462,607 296,883,450
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15
2023 7 18 2024
1 18
18 19
2023 7 18 2024 1 18
567,310,811 566,761,030
1.4275 |1 1.5238
14,275 ) (15,238 )
18 19
2023 7 18 2024 1 18
18 19
2022 7 16 2023 7 19
2023 7 18 2024 1 18
534,421,405 567,310,811
141,724,684 59,754,511
108,835,278 60,304,292
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2023 7 18 2024 1 18
73,350,438 68,948,882
22,744,682 33,874,346
12,326,266,829 13,782,165,652
- 6,176,670
- 1,201,342,994
79,941,862 83,655,726
32,926,826 37,773,700
12,535,230, 637 15,213,937,970
12,535,230,637| 15,213,937,970)
- 8,095,288
- 1,202,049,155
3,034 1,579
3,034 1,210,146,022
3,034 1,210,146,022
6,874,125,125 7,158,096,915
5,661,102,478 6,845,695,033
12,535,227,603 14,003,791,948
12,535,227,603 14,003,791,948
12,535,230, 637 15,213,937,970
60
61
2023 7 18 2024 1 18
6,874,125,125 7,158,096,915
1.8235 [1 1.9564
18,235 )| 1 (19,564 )
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2023 7 18 2024 1 18
2022 7 16 2023 7 19
2023 7 18 2024 1 18
6,017,631,324 6,874,125,125
1,100,681,132 578,212,250
244,187,331 294,240,460
65,567,474
633,117,982 705,558,271
2,252,688,094 2,405,172,033
1,983,477,615 2,047,713,961
624,716,025 625,697,044
469,249,961 460,375,841
442,468,887 439,241,017
334,003,690 393,033,885
42,753,152 49,566,159
22,739,075 25,937,078
2,771,964 4,662,540
153,864 250,815
105,153 221,910
312,189 666,361
6,874,125,125 7,158,096,915

2023 7 18

2024 1 18
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1,003,317,300] 1,009,493,970 6,176,670
1,003,317,300| 1,009,493,970 6,176,670
1,011,895, 200 1,019,990,488 8,095,288
1,011,895, 200f 1,019,990,488 8,095,288
2,015,212,500] 2,029,484 ,458| 1,918,618
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2024 1 31

870,118,444

4,867,619

865,250,825

568,644,035

1.5216

2024 1 31

14,341,325,488

4,216

14,341,321,272

7,338,724,763

1.9542
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2024 1
1,550
50,000
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2024 1

10
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2022 3 31 2023 3 31
1 3,870,549 3,546,171
2 102,011 101,203
3 1,137,463 1,194,368
4 1,220,102 2,618,849
5 6,676 3,043
6,336,803 7,463,635
1
1 12,438 8,078
2 97,847 73,225
110,285 81,304
2
1 4,535 4,535
4,535 4,535
3
1 551,730 658,124
2 173,961 173,961
3 369,976 348,349
4 32 32
1,095,700 1,180,467
1,210,521 1,266,307
7,547,325 8,729,943
2022 3 31 2023 3 31
1 6,032 7,771
2
1 700,000 770,000
2 421,565 460,087
3 526,525 1,648,091 141,725 1,371,812
3 1,048,260 1,873,823
4 191,700 214,504
5 118,353 262,245
6 171,866 205,460
7 6,600 6,600
3,190,904 3,942,217
1 208,284 245,172
2 9,265 9,422
217,549 254,594
3,408,454 4,196,812
1 1,550,000 1,550,000
2
1 413,280 413,280
413,280 413,280
3
1
2,129,605 2,544,383
2,129,605 2,544,383
4,092,885 4,507,664
1 45,985 25,466
45,985 25,466
4,138,870 4,533,130
7,547,325 8,729,943
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2021 4 1 2022 4 1
2022 3 31 2023 3 31
1 6,276,724 6,268,013
2 4,403,451 10,680,175 5,283,477 11,551,491
1 2,660,547 2,600,324
2 27,018 25,984
3 200 200
4 2,998,033 3,945,034
1 982,738 1,032,243
2 2,012,478 2,909,783
3 2,815 3,007
5 128,682 149,447
1 13,042 13,489
2 97,704 115,724
3 17,935 5,814,481 20,233 6,720,990
1 1,654,831 1,754,897
1 57,475 59,540
2 1,373,956 1,460,378
3 223,399 234,978
2 207,945 231,703
3 7,538 10,365
4 300 1,300
5 6,738 29,102
6 56,077 53,595
7 30,211 26,705
8 220,595 221,573
9 79,199 87,487
10 171,866 205,460
11 6,600 6,600
12 37,983 39,296
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