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2024
ESG ( )
@
) )
1,230,450, 147 98.70
1,217,554,131 97.66
12,896,016 1.03
) 16,245,759 1.30
1,246,695,906 100.00
@
2024
()
( ) ) ( ) ( )
(2016 20 ) 21,993,555 ) 1.0764 «C )
(2017 20 ) 41,305,522 1.2706
(2018 20 ) 78,337,241 1.3914
(2019 20 ) 78,695,164 ) 1.3775 «C )
(2020 23 ) 354,067,584 1.4801
(2021 21 ) 1,013,961,439 1.9692
(2022 20 ) 967,908,084 1.6258 (
(2023 20 ) 1,161,780,678 1.8096 (
2023 1,092,393,000 — 1.7310 —
2023 1,111,102,491 — 1.7468 —
2023 1,131,718,071 — 1.7710 —
2023 1,177,665,672 — 1.8243 —
2023 1,210,068,723 — 1.8876 —
2023 1,189,387,632 — 1.8473 —
2023 1,108,156,713 — 1.7432 —
2023 10 1,080,865,952 — 1.6809 —
2023 11 1,183,242,224 — 1.8582 —
2023 12 1,236,125,937 — 1.9372 —
2024 1,200,339,332 — 1.9638 —
2024 1,220,584,621 — 2.0068 —
2024 1,246,695,906 — 2.0825 —
)
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2023 21 2024 20 —
)
7.6
18.0
9.5
1.0
7.4
33.0
17.4
11.3
2023 21 2024 20 13.7
)
100
10,000 ( )
ESG ( )
@
) )
13,042,050,125 97.73
12,924,147,510 96.85
117,902,615 0.88
( ) 302,375,661 2.27
13,344,425,786 100.00
@
2024
) )
( ) ( ) ( ) ( )
(2016 20 ) 82,081,176 « ) 0.9127 «C )
(2017 20 ) 76,299,877 1.1964
(2018 20 ) 93,246,847 1.3479
(2019 20 ) 101,421,063 1.3255 (
(2020 23 ) 1,316,993,114 1.3992 (
(2021 21 ) 3,604,800,342 1.9521
(2022 20 ) 5,538,606,009 2.1324 (
(2023 20 ) 9,346,877,809 2.5794 (
2023 7,056,395, 286 — 2.1683 —
2023 7,245,418,212 — 2.2209 —
2023 7,766,768,947 — 2.3566 —
2023 8,560,341,877 — 2.5181 —
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2023 8,874,091,815 — 2.5396 —
2023 9,251,075,216 — 2.5881 —
2023 9,217,789,124 — 2.5170 —
2023 10 9,085,257, 468 — 2.4355 —
2023 11 10,120,171,791 — 2.6720 —
2023 12 10,456,717,648 — 2.6837 —
2024 11,461,338,813 — 2.8544 —
2024 12,471,821,927 — 2.9913 —
2024 13,344,425,786 — 3.1254 —
)
2023 21 2024 20 —
)
7
31.1
12.7
1.7
5.6
39.5
9.2
21.0
2023 21 2024 20 18.1
)
100
10,000 ( )
() () )
30,878,869 10,446,623 20,432,246
29,726,298 17,650,192 32,508,352
44,332,467 20,540,874 56,299,945
16,652,917 15,822,898 57,129,964
222,630,409 40,543,125 239,217,248
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526,468,711 250,775,449 514,910,510
190,546,978 110,129,956 595,327,532

149,463,532 102,790,261 642,000,803

o2 59,654,467 101,041,904 600,613,366

) ) )

125,058,850 35,129,882 89,928,968

21,795,561 47,948,173 63,776,356

24,908,838 19,504,633 69,180,561

20,526,074 13,193,037 76,513,598

1,025,740,912 160,976,343 941,278,167

1,375,410,239 470,033,002 1,846,655, 404

1,589,502, 720 838,795, 144 2,597,362,980

1,708, 176,446 681,839,136 3,623,700,290

T 980,916,396 411,717,655 4,192,899,031
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@

( )

(2023 20 ) (2024 20 )
26,991,403 24,537,365
1,146,303,914 1,215,733,771
1,173,295,317 1,240,271,136
1,173,295,317 1,240,271,136
8,787,152 1,323,128
114,657 116,118
1,975,590 2,000,607
637,240 645,308
11,514,639 4,085,161
11,514,639 4,085,161
642,000,803 600,613,366
519,779,875 635,572,609
96,539,248 82,143,381
1,161,780,678 1,236,185,975
1,161,780,678 1,236,185,975
1,173,295,317 1,240,271,136
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@
( )
( 2022 21 (2023 21
2023 20 ) 2024 20 )
26,036,508 157,871,446
732,159 119,212
25,304,349 157,990,658
99,554 116,118
1,715,366 2,000,607
569,297 658,675
2,384,217 2,775,400
22,920,132 155,215,258
22,920,132 155,215,258
22,920,132 155,215,258
2,168,676 10,247,361
372,580,552 519,779,875
48,369,229 52,786,548
48,369,229 52,786,548
28,863,504 81,961,711
28,863,504 81,961,711
412,837,733 635,572,609

8/66



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
OOoooooooooooooood

®

@

@

©)

( 12 133 ) 60

61

9/66



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
OOoooooooooooooood

(2023 20 ) (2024 20 )
642,000,803 600,613,366
1.8096 2.0582
)
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)
(2023 20 ) (2024 20 )
@ ()
( )
@ @

( 39 24 61 ) 4 5
)
(2023 20 ) (2024 20 )
595,327,532 642,000,803
149,463,532 59,654,467
102,790,261 101,041,904
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@
( )
(2023 20 ) (2024 20 )
250,934,020 262,195,304
9,229,153,355 12,577,527,834
9,480,087,375 12,839,723,138
9,480,087,375 12,839,723,138
99,905,686
17,556,814 46,625,527
811,278 1,039,621
13,972,773 17,905,427
963,015 957,866
133,209,566 66,528,441
133,209,566 66,528,441
3,623,700,290 4,192,899,031
5,723,177,519 8,580,295, 666
1,925,523,323 1,733,912,303
9,346,877,809 12,773,194,697
9,346,877,809 12,773,194,697
9,480,087,375 12,839,723,138
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@
( )
( 2022 21 (2023 21
2023 20 ) 2024 20 )
193,032,549 1,879,079,448
4,452,590 1,273,527
197,485,139 1,880,352,975
605,491 1,039,621
10,428,563 17,905,427
1,039,189 1,084,001
12,073,243 20,029,049
209,558,382 1,860,323,926
209,558,382 1,860,323,926
209,558,382 1,860,323,926
3,315,805 79,026,512
2,941,243,029 5,723,177,519
997,244,573 1,731,145,724
997,244,573 1,731,145,724
312,597,564 655,324,991
312,597,564 655,324,991
3,419,647,461 8,580, 295,666
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(2023 20 ) (2024 20 )

3,623,700,290 4,192,899,031

2.5794 3.0464
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)
(2023 20 ) (2024 20 )
@ ()
( )
@ (@)

( 39 24 61 ) 4 5
)
(2023 20 ) (2024 20 )
2,597,362,980 3,623,700,290
1,708,176,446 980,916,396
681,839,136 411,717,655
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2023 11 30

554,663,861
55,253,875

@ 609,917,736

@ 8,111,968

14 189,220

@ (@ 1,200,092

@ 2,238,407

(d) 1,250

(d) 164,388

() 9,098
621,832,159

@ 2,934

@ 5,651,266

(d) 285

(d) 4,028

@ 748,284
6,406,797

615,425,362
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2023 11 30

2023 2023 2022 2021
11 30 31 31 31

615,425,362 411,723,269 440,371,155 358,338,671

205.69 189.45 183.89 196.28
217.19 204.00 196.63 183.58
214.02 201.91 196.33 184.88
) 102.76
173.07 160.75 161.79 174.96
27,932.46 24,241.79 21,501.73 19,441.15
19,162.78 18,102.16 18,453.94 19,668.58
275.21 257.39 243.57 228.82
Appendix |
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2023 11 30

411,723,269

© 55,100
© 3,462,361
(© 12 27,652
3,545,113

© 1,512
303,040

O 44,047
111,776

287,899

13 639
1,166,407

1,915,320

1,629,793

@ (O 6,943,130
(d) 98,959

@ & @ (2,779,123)
4,262,966

@ 35,012,645

(d) 49,304

@ & W 505,478
35,567,427

41,460,186

222,448,563
(60,206, 656)
162,241,907
615,425,362
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2023 11 30
78,129 16,267 13,132 81,264
838,727 602,982 106,897 1,334,812
422,219 292,741 65,137 649,823
O 30,971 30,971
49 26,896 4,308 22,637
428,708 42,089 470,797
60,577 60,577
129,392 52,176 77,216
Appendix |
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82,104
33,569
2,670
3,321
21,317
195,971
2,565
37,647

15,345
882

1,987
1,165

235
1,323

3,048

44,205
1,473
445
12,640
153,604
2,420
4,577
7,859
99,195
6,925
23,941
17,523
104,907
514

5,100

Aristocrat Leisure Ltd
Brambles Ltd

Cochlear Ltd

CSL Ltd

Macquarie Group Ltd
Vicinity Ltd (REIT)"
Woolworths Group Ltd
Worley Ltd

BAWAG Group AG
oMV AG

Groupe Bruxelles Lambert NV/
KBC Group NV

Sofina SA®

UCB SA

Axalta Coating Systems Ltd

Canadian Imperial Bank of Commerce
Canadian Utilities Ltd "A~
Dollarama Inc

Empire Co Ltd A~

Enbridge Inc

FirstService Corp

Hydro One Ltd

Kinross Gold Corp

Manulife Financial Corp
Metro Inc

Shopify Inc 7A~

Stantec Inc

Wheaton Precious Metals Corp
WSP Global Inc

Budweiser Brewing Co APAC Ltd

22/66

2,196,350 0.36
295,130 0.05
480,458 0.08
573,944 0.09

2,374,978 0.38
244,748 0.04

58,997 0.01
420,799 0.07

6,645,404 1.08

802,175 0.13
38,227 0.01
840,402 0.14
156,415 0.02
67,180 0.01
52,144 0.01
97,478 0.02
373,217 0.06
95,281 0.01
95,281 0.01
1,795,528 0.29
32,815 0.01
31,739 0.01
337,640 0.06

5,320,040 0.86
379,292 0.06
125,006 0.02

45,867 0.01

1,920,386 0.31
348,098 0.06

1,751,415 0.28

1,252,887 0.20

5,162,158 0.84

70,403 0.01
18,573,274 3.02
9,024 0.00
9,024 0.00
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19 AP Moller - Maersk A/S "B~ 29,919 0.01
1,321 DSV A/SM 199,702 0.03
1,662 Genmab A/S 519,774 0.08

51,729 Novo Nordisk A/S *B~ 5,228,050 0.85
9,043 Novozymes A/S B~/ 463,455 0.08
6,440,900 1.05

1,462 Kone Oyj ”B~ 64,705 0.01
22,370 Wartsila Oyj Abp 309,314 0.05
374,019 0.06

709 Air Liquide SA 134,905 0.02

690 Amundi SAN 42,642 0.01
69,256 AXA SA 2,163,036 0.35
10,072 Eiffage SA 1,024,699 0.17
119,031 Engie SA 2,066,967 0.33
386 Gecina SA (REIT) 42,867 0.01
1,216 Hermes International SCA 2,512,192 0.41
4,554 L~ O0real SA 2,141,439 0.35
6,650 Pernod Ricard SA 1,144,395 0.19
14,953 Schneider Electric SE 2,759,051 0.45
34,012 Societe Generale SA 860,064 0.14
2,316 Worldline SA 35,561 0.00
14,927,818 2.43

280 adidas AG 58,769 0.01
5,043 Bayerische Motoren Werke AG" 528,796 0.09
561 Bayerische Motoren Werke AG (Pref) 53,549 0.01
31,660 Deutsche Bank AG 395,597 0.06
46,712 Deutsche Telekom AG RegS 1,120,569 0.18
6,400 Infineon Technologies AGM 249,039 0.04
73,128 Mercedes-Benz Group AG 4,757,803 0.77
36,302 SAP SE 5,767,616 0.94
5,033 Scout24 SE 350,953 0.06
32,946 Siemens AG Reg 5,530,571 0.90
18,813,262 3.06

277,600 AIA Group Ltd 2,395,524 0.39
129,000 BOC Hong Kong Holdings Ltd 345,189 0.06
173,000 Swire Properties Ltd 336,232 0.05
3,076,945 0.50

5,760 Accenture Plc A~ 1,921,104 0.31
11,005 Alkermes Plc 263,680 0.04
3,204 James Hardie Industries Plc - CDI 102,877 0.02
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1,934 Kingspan Group Plc 152,834 0.02
74,389 Medtronic Plc 5,832,097 0.95
4,430 Trane Technologies Plc 988,643 0.16
9,261,235 1.50

5,383 Wix.com Ltd 542,337 0.09
542,337 0.09

637,207 Enel SpA 4,492,621 0.73
712,771 Intesa Sanpaolo SpA 2,056,652 0.34
18 Italgas SpA 100 0.00
51,990 UniCredit SpA 1,426,122 0.23
7,975,495 1.30

2,800 Aeon Co Ltd 57,774 0.01
137,000 Amada Co Ltd 1,369,076 0.22
183,300 Astellas Pharma Inc 2,220,976 0.36
33,800 Central Japan Railway Co" 808,830 0.13
15,700 Credit Saison Co Ltd 263,572 0.04
2,100 Fast Retailing Co Ltd 530,698 0.09
28,700 Japan Post Holdings Co Ltd 252,370 0.04
7,900 Kakaku.com Inc 89,331 0.01
61,600 Kirin Holdings Co Ltd 866,594 0.14
1,700 Kyowa Kirin Co Ltd 27,927 0.00
1,800 Marui Group Co Ltd 28,690 0.00
46,200 Mitsubishi Estate Co Ltd 621,761 0.10
189,200 Mitsubishi UFJ Financial Group Inc 1,600,580 0.26
2,800 Mitsui & Co Ltd 101,770 0.02
170,200 Mitsui Fudosan Co Ltd 3,983,380 0.65
171,300 Mizuho Financial Group Inc 2,900,611 0.47
13,900 Nikon Corp 133,472 0.02
73,500 Nintendo Co Ltd 3,424,550 0.56
700 Nippon Shinyaku Co Ltd 25,155 0.00
471,600 Nippon Telegraph & Telephone Corp 550,279 0.09
2,800 Nitto Denko Corp 198,463 0.03
33,400 Nomura Real Estate Holdings Inc” 811,416 0.13
1,700 Odakyu Electric Railway Co Ltd 23,830 0.00
13,900 Ono Pharmaceutical Co Ltd 254,950 0.04
30,800 Otsuka Holdings Co Ltd 1,181,134 0.19
4,400 Pan Pacific International Holdings Corp 95,029 0.02
51,900 Panasonic Holdings Corp 535,268 0.09
70,600 Recruit Holdings Co Ltd 2,619,838 0.43
77,200 Sega Sammy Holdings Inc 1,117,540 0.18
24,700 Sekisui House Ltd 504,323 0.08
36,000 Shionogi & Co Ltd 1,693,347 0.28
3,600 Skylark Holdings Co Ltd 52,914 0.01
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28,700 SoftBank Corp 347,940 0.06
10,300 SoftBank Group Corp 417,971 0.07
800 Sompo Holdings Inc 36,438 0.01
6,000 T&D Holdings Inc 88,433 0.01
8,700 Toho Co Ltd 300,908 0.05
1,800 Tokio Marine Holdings Inc 44,263 0.01
2,200 Tokyo Electron Ltd 356,286 0.06
4,000 Tokyo Tatemono Co Ltd 56,663 0.01
4,700 Tsuruha Holdings Inc" 394,122 0.06
19,100 Z0Z0 Inc 402,342 0.07
31,390,814 5.10

3,731 Experian Plc 136,994 0.02
136,994 0.02

2,927 Spotify Technology SA 537,690 0.09
537,690 0.09

58,386 ABN AMRO Bank NV - CVA 787,249 0.13
9,730 ASR Nederland NV 448,461 0.07
369,572 ING Groep NV 5,189,556 0.84
79,519 NN Group NV 3,038,758 0.50
6,352 NXP Semiconductors NV 1,300,127 0.21
1,479 Signify NV 42,918 0.01
10,807,069 1.76

347 Xero Ltd 23,567 0.00
23,567 0.00

119,130 DNB Bank ASA 2,287,851 0.37
56,900 Equinor ASA 1,850,522 0.30
102,679 Var Energi ASAM 329,735 0.06
4,468,108 0.73

5,207 Galp Energia SGPS SA 79,155 0.01
79,155 0.01

109,700 Singapore Airlines Ltd" 520,212 0.08
520,212 0.08

321 Acciona SA 45,120 0.01
192,502 Banco Bilbao Vizcaya Argentaria SA 1,796,344 0.29
81,944 Banco Santander SA 339,603 0.06
180,411 lberdrola SA 2,221,006 0.36
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85,222 Industria de Diseno Textil SA 3,513,288 0.57
7,915,361 1.29

204,969 Swedbank AB A~ 3,788,329 0.61
14,581 Tele2 AB *B~ 114,185 0.02
3,902,514 0.63

142,506 ABB Ltd Reg 5,664,754 0.92
3,818 Flughafen Zurich AG Reg 804,203 0.13
14,025 Kuehne + Nagel International AG Reg” 4,056,348 0.66
65,151 Nestle SA Reg 7,351,209 1.20
44,707 Novartis AG Reg 4,333,073 0.70
15,293 TE Connectivity Ltd 1,994,972 0.32
24,204,559 3.93

21,768 Antofagasta Plc 390,842 0.06
16,990 AstraZeneca Plc 2,163,353 0.35
100,898 Auto Trader Group Plch 921,094 0.15
6,807 Aviva Plc 36,081 0.01
217,860 Barclays Plc 390,010 0.06
183,795 BP Plc 1,123,445 0.18
81,592 British Land Co Plc (REIT) 363,874 0.06
4,015 Burberry Group Plc 74,294 0.01
242,085 Centrica Plc 455,446 0.07
14,864 Compass Group Plch 378,739 0.06
20,476 Diageo Plc® 713,830 0.12
14,094 Drax Group Plc 77,946 0.01
22,553 easyJet Plch 127,603 0.02
38,164 GSK Plc 681,279 0.11
18,304 Informa Plc 170,979 0.03
344 Intertek Group Plc 17,300 0.00
225,128 J Sainsbury Plc 813,424 0.13
123,305 Kingfisher Plc 342,365 0.06
13,100 Land Securities Group Plc (REIT) 103,479 0.02
1,952,144 Lloyds Banking Group Plc 1,072,714 0.18
98,443 National Grid Plc 1,274,687 0.21
45,672 NatWest Group Plc 120,295 0.02
12,750 RELX Plc” 491,496 0.08
6,548 Rightmove Plc 45,572 0.01
3,506 Shell Plc® 114,965 0.02
89,874 Smiths Group Plc 1,861,630 0.30
5,369 Spectris Plc" 228,255 0.04
8,782 SSE Plch 202,699 0.03
74,001 Standard Chartered Plc 611,080 0.10
72,719 Taylor Wimpey Plc 118,997 0.02
22,741 Tritax Big Box Plc (REIT) 44,306 0.01
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6,375 Unilever Plc (traded in Netherlands) 303,007 0.05
337 Unilever Plc (traded in United Kingdom) 16,003 0.00
46,378 United Utilities Group Plc 634,782 0.10
1,661,072 Vodafone Group Plc 1,496,144 0.24
3,353 Weir Group Plc 79,953 0.01
18,061,968 2.93

50,020 3M Co 4,955,982 0.81
1,472 A O Smith Corp” 110,797 0.02
20,712 AbbVie Inc 2,877,518 0.47
12,302 Adobe Inc 7,565,607 1.23
4,756 Advanced Micro Devices Inc 581,516 0.09
39,723 AECOM 3,499,994 0.57
41,316 Agilent Technologies Inc 5,267,377 0.86
1,380 Alaska Air Group Inc 51,695 0.01
1,548 Align Technology Inc 329,616 0.05
73,423 Alphabet Inc 7A~ 9,843,822 1.60
66,678 Alphabet Inc *C~ 9,037,870 1.47
125,836 Amazon.com Inc 18,373,314 2.99
35,405 American Express Co 5,986,277 0.97
3,402 American Tower Corp (REIT) 702,513 0.11
3,637 AMETEK Inc 559,007 0.09
6,717 Amgen Inc 1,806,470 0.29
188,915 Apple Inc 35,738,940 5.81
39,376 Applied Materials Inc 5,862,299 0.95
5,233 AptarGroup Inc 654,753 0.11
8,009 AT&T Inc 131,708 0.02
5,534 Autodesk Inc 1,185,272 0.19
17,192 Axon Enterprise Inc? 3,902,584 0.63
59,811 Baker Hughes Co 2,031,780 0.33
216,622 Bank of America Corp 6,554,982 1.07
622 Bank of New York Mellon Corp 29,868 0.00
10,366 Berkshire Hathaway Inc *B~ 3,731,553 0.61
34,283 Best Buy Co Inc? 2,408,724 0.39
309 Biogen Inc 71,410 0.01
683 BioMarin Pharmaceutical Inc 61,484 0.01
28,324 Block Inc 1,799,707 0.29
1,835 Booking Holdings Inc 5,684,041 0.92
20,073 Boston Scientific Corp 1,106,825 0.18
5,714 Box Inc =A=7 149,250 0.02
3,135 Brighthouse Financial Inc 163,334 0.03
59,697 Bristol-Myers Squibb Co 2,895,901 0.47
26,327 Brixmor Property Group Inc (REIT)" 563,135 0.09
983 Broadcom Inc 912,804 0.15

54 Cable One Inc 29,375 0.00
11,996 Cadence Design Systems Inc 3,309,816 0.54
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8,924 Camden Property Trust (REIT) 799,947 0.13
301 Cencora Inc 60,694 0.01
9,944 Centene Corp 709,902 0.12
316 CH Robinson Worldwide Inc 25,479 0.00
6,594 Chevron Corp 956,460 0.16
1,516 Ciena Corp 68,159 0.01
4,443 Cirrus Logic Inc 339,445 0.06
74,923 Cisco Systems Inch 3,608,666 0.59
70,344 Citigroup Inc 3,231,603 0.53
105,775 Coca-Cola Co 6,103,746 0.99
14,315 Colgate-Palmolive Co 1,113,850 0.18
11,561 ConocoPhillips 1,339,342 0.22
130 Costco Wholesale Corp 76,127 0.01
3,581 Crowdstrike Holdings Inc =A™~ 848,017 0.14
5,796 Crown Castle Inc (REIT) 673,553 0.11
2,004 Deckers Outdoor Corp 1,319,534 0.21
6,611 Dexcom Inc 764,099 0.12
6,557 DR Horton Inc 827,297 0.13
101,471 eBay Inc 4,110,590 0.67
14,734 Ecolab Inc 2,794,156 0.45
29,779 Edwards Lifesciences Corp 1,983,579 0.32
18,758 Electronic Arts Inc 2,580,350 0.42
7,293 Elevance Health Inc 3,443,025 0.56
8,540 Eli Lilly & Co 5,022,545 0.82
8,661 EMCOR Group Inc 1,839,163 0.30
4,675 EOG Resources Inc 586,619 0.10
584 Equinix Inc (REIT) 472,695 0.08
3,266 Etsy Inch 251,057 0.04
1,373 Exelixis Inc 29,822 0.00
1,848 ExlService Holdings Inc 52,077 0.01
282 Expeditors International of Washington Inc 33,355 0.01
85,848 Exxon Mobil Corp 8,911,881 1.45
745 F5 Inc 127,194 0.02
3,493 FedEx Corp 885,650 0.14
1,126 Fortune Brands Innovations Inc 76,557 0.01
28,091 Fox Corp "A~ 828,544 0.13
29,135 Fox Corp *B~ 804,272 0.13
75,787 General Mills Inc 4,748,056 0.77
72,228 General Motors Co 2,322,852 0.38
17,084 Gilead Sciences Inc 1,294,455 0.21
32,747 Graco Inc 2,629,584 0.43
1,271 Guidewire Software Inc 127,164 0.02
3,905 H&R Block Inc 179,747 0.03
17,659 Halliburton Co 673,338 0.11
2,215 Harley-Davidson Inc 66,384 0.01
6,756 HEICO Corp” 1,142,845 0.19
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6,168 HEICO Corp "A~ 846,311 0.14
768 Helmerich & Payne Inch 28,554 0.00
60,070 Hewlett Packard Enterprise Co 1,014,582 0.16
12,783 Hexcel Corp 869,755 0.14
5,138 Hologic Inc 363,462 0.06
3,368 Home Depot Inc 1,047,078 0.17
7,121 Host Hotels & Resorts Inc (REIT) 124,119 0.02
82,085 HP Inc 2,399,755 0.39
7,694 Incyte Corp 414,707 0.07
69,984 Intel Corp 3,125,136 0.51
426 Intuit Inc® 244,085 0.04
1,914 Intuitive Surgical Inc 587,789 0.10
521 J M Smucker Co 56,372 0.01
50,023 Johnson & Johnson 7,644,515 1.24
7,497 JPMorgan Chase & Co 1,163,309 0.19
11,664 KeyCorp 146,791 0.02
22,038 Keysight Technologies Inc 3,032,208 0.49
804 Kimberly-Clark Corp 97,614 0.02
6,553 KLA Corp 3,564,177 0.58
3,220 Lam Research Corp 2,301,109 0.37
21,476 Lennar Corp A~ 2,710,915 0.44
10,400 Lululemon Athletica Inc 4,573,296 0.74
16,240 Manhattan Associates Inc 3,634,187 0.59
4,706 Marsh & McLennan Cos Inc 926,094 0.15
20,163 Mastercard Inc A~ 8,297,478 1.35
538 McCormick & Co Inc 34,410 0.01
6,372 McDonald s Corp 1,780,974 0.29
13,707 Merck & Co Inc 1,379,884 0.22
1,956 Meritage Homes Corp 272,373 0.04
20,397 Meta Platforms Inc A~ 6,729,378 1.09
74,409 MetLife Inc 4,742,086 0.77
130 Mettler-Toledo International Inc 141,028 0.02
86,919 Microsoft Corp 32,907,533 5.35
8,935 Molson Coors Beverage Co B~ 543,069 0.09
10,776 Moody = s Corp 3,900,912 0.63
453 Nasdaq Inc 25,209 0.00
3,718 Neurocrine Biosciences Inc 430,916 0.07
6,190 Newmont Corp 247,631 0.04
5,776 NextEra Energy Inc 336,741 0.05
6,152 Nutanix Inc A~ 267,981 0.04
30,573 NVIDIA Corp 14,582,251 2.37
153 0ld Dominion Freight Line Inc 58,340 0.01
1,419 OneMain Holdings Inc 60,336 0.01
45,023 Otis Worldwide Corp 3,810,297 0.62
515 Owens Corning 69,185 0.01
30,301 Paramount Global =B~ ~ 436,031 0.07
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21,913 Paychex Inc 2,658,485 0.43
36,216 PepsiCo Inc 5,986,143 0.97
104,083 Pfizer Inc 3,124,572 0.51
8,674 PPG Industries Inc 1,211,845 0.20
4,387 Procter & Gamble Co 661,911 0.11
6,986 Prologis Inc (REIT) 790,745 0.13
20,098 Prudential Financial Inc 1,960,158 0.32
7,956 Pure Storage Inc A~ 255,785 0.04
47,537 QUALCOMM Inc 6,098,522 0.99
750 Regeneron Pharmaceuticals Inc 613,616 0.10
1,928 Reinsurance Group of America Inc 312,644 0.05
4,154 Robert Half Inc 334,771 0.05
161 Rockwell Automation Inc 43,905 0.01
1,797 Royal Gold Inc 218,192 0.04
2,852 RPM International Inc 290,305 0.05
8,875 S&P Global Inc 3,685,788 0.60
3,890 Salesforce Inc 963,086 0.16
2,534 Service Corp International” 155,664 0.03
9,395 Sherwin-Williams Co 2,577,142 0.42
919 Silicon Laboratories Inch 94,289 0.02
1,654 Splunk Inc 249,522 0.04
112,138 Synchrony Financial 3,555,896 0.58
66,583 Tapestry Inc 2,112,013 0.34
28,595 Target Corp 3,761,958 0.61
2,026 Taylor Morrison Home Corp 91,089 0.01
6,349 Teradata Corp 298,847 0.05
26,309 Tesla Inc 6,371,777 1.04
7,655 Tetra Tech Inc? 1,199,462 0.19
23,732 TJX Cos Inc 2,101,943 0.34
306 Toll Brothers Inc 26,111 0.00
128 TopBuild Corp 37,682 0.01
16,273 Travelers Cos Inc 2,916,935 0.47
22,489 Uber Technologies Inc 1,267,930 0.21
11,064 UGI Corp 241,195 0.04
1,098 United Airlines Holdings Inc 42,630 0.01
11,036 UnitedHealth Group Inc 5,992,989 0.97
13,877 VeriSign Inc 2,932,210 0.48
3,561 Vertex Pharmaceuticals Inc 1,261,484 0.21
14,935 VICI Properties Inc (REIT) 444,316 0.07
3,274 Visa Inc =A™~ 834,739 0.14
6,082 Walmart Inc 943,257 0.15
1,412 Westinghouse Air Brake Technologies Corp 162,747 0.03
28,590 Weyerhaeuser Co (REIT) 892,866 0.15
1,508 Workday Inc =A< 398,791 0.06
5,881 WW Grainger Inc 4,583,534 0.74
1,245 Yum! Brands Inc” 155,637 0.03
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39,067 Zillow Group Inc =C~~ 1,623,625 0.26
419,921,112 68.23

609,917,736 99.10

609,917,736 99.10

609,917,736 99.10

5,507,626 0.90

615,425,362 100.00
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12 uSsD
11 usb

E-Mini S&P 500 Index Futures December 2023 2023 12 2,737,950 1,250
MSCI EAFE Index Futures December 2023 2023 12 1,169,080 (285)
965

EUR 3,934,731
usD 2,463

JPY 1,181,790,982
usb 121,591

2023 1

usb
EUR

usD
JPY

1 30

4,231,566
2,243

7,881,050
18,241,946

State Street Bank & Trust Company 15/12/2023 62,838
State Street Bank & Trust Company 15/12/2023 16
62,854

State Street Bank & Trust Company 15/12/2023 99,095
State Street Bank & Trust Company 15/12/2023 (1,589)
97,506
160,360

23.56
19.87
16.10

.85
.55
.81
.25
.95
.01
99.10

O P N W ©O ©

100.00
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2023 2022
863,938 168,658
(4,681) 7
859,257 168,665
(27,171) (23,154)
832,086 145,511
(788,642) (141,604)
(788,642) (141,604)
43,444 3,907
43,444 3,907

2023 2022
21,521,671 17,759,497
43,444 3,907
166,882,824 165,072,917
(166,260,950) (161,355,288)
322,844 40,638
944,718 3,758,267
22,509,833 21,521,671
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2023 30
2023 2022

583,687 859,380

11 36,546 4,985

22,102,897 20,755,918

22,723,130 21,620,283

12 213,297 98,612

213,297 98,612

14 22,509,833 21,521,671
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2023 30
2022 30 40.40
2022 30 40.40
50,000,000 USD  US Treasury, FRN, 5.44%, 31/10/2023 50,004 0.22
574,165,000 USD  US Treasury, FRN, 5.39%, 31/01/2024 574,151 2.55
197,170,000  USD  US Treasury, FRN, 5.33%, 30/04/2024 197,108 0.87
2,020,000,000 USD  US Treasury, FRN, 5.44%, 31/07/2024 2,020,598 8.98
1,347,215,000  USD  ys Treasury Bill, 5.30%, 03/10/2023" 1,347,017 5.98
375,030,000  USD  us Treasury Bill, 5.31%, 05/10/2023" 374,865 1.67
52,785,000  USD  ys Treasury Bill, 5.30%, 10/10/2023" 52,723 0.23
110,000,000  USD s Treasury Bill, 5.30%, 17/10/2023" 109,758 0.49
32,420,000 USD  ys Treasury Bill, 5.32%, 19/10/2023" 32,339 0.14
1,695,820,000  USD s Treasury Bill, 5.30%, 24/10/2023" 1,690,350 7.51
18,090,000  USD  ys Treasury Bill, 5.31%, 26/10/2023" 18,027 0.08
1,500,000,000  USD s Treasury Bill, 5.32%, 02/11/2023" 1,493,173 6.63
199,805,000  USD  ys Treasury Bill, 5.36%, 09/11/2023" 198,690 0.88
15,000,000  USD  ys Treasury Bill, 5.33%, 14/11/2023" 14,905 0.07
40,590,000  USD  ys Treasury Bill, 5.39%, 05/12/2023" 40,208 0.18
64,335,000  USD Uy Treasury Bill, 5.60%, 14/12/2023" 63,642 0.28
47,840,000  USD  ys Treasury Bill, 5.34%, 21/12/2023" 47,284 0.21
194,845,000  USD s Treasury Bill, 5.36%, 28/12/2023" 192,389 0.86
10,670,000  USD  ys Treasury Bill, 5.41%, 11/01/2024" 10,512 0.05
20,000  USD  us Treasury Bill, 4.91%, 25/01/2024" 20
100,056,400  USD  ys Treasury Bill, 0.00%, 30/01/2024" 98,289 0.44
32,130,000  USD  ys Treasury Bill, 5.41%, 08/02/2024" 31,524 0.14
268,440,000  USD s Treasury Bill, 5.44%, 22/02/2024" 262,796 1.17
47,815,000  USD  ys Treasury Bill, 5.45%, 07/03/2024" 46,710 0.21
297,905,500  USD  uS Treasury Bill, 5.45%, 14/03/2024" 290,713 1.29
40,050,000  USD  us Treasury Bill, 5.44%, 21/03/2024" 39,042 0.17
1,000,000  USD  ys Treasury Bill, 4.75%, 18/04/2024" 975

68,200,000  USD  ys Treasury Bill, 5.00%, 16/05/2024" 66,151 0.29
83,080,000  USD  ys Treasury Bill, 5.21%, 13/06/2024" 80,168 0.36
81,500,000  USD  ys Treasury Bill, 5.33%, 08/08/2024" 77,937 0.35
52,360,000 USD  ys Treasury Bill, 5.41%, 05/09/2024" 49,829 0.22
9,571,897 42.52
9,571,897 42.52
9,571,897 42.52
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2022 30 56.04
2022 30 0.00
273,000,000 USD Bank of Nova Scotia plc 5.28% 02/10/2023 273,000 1.21
175,000,000 USD Royal Bank of Canada 5.29% 02/10/2023 175,000 0.78
1,350,000,000 USD TD Securities (USA) LLC 5.30% 02/10/2023 1,350,000 6.00
1,798,000 7.99
2022 30 0.00
2,760,000,000 USD BNP Paribas SA 5.29% 02/10/2023 2,760,000 12.26
103,000,000 USD BNP Paribas SA 5.29% 02/10/2023 103,000 0.46
1,550,000,000 USD Credit Agricole SA 5.29% 02/10/2023 1,550,000 6.89
135,000,000 USD Credit Agricole SA 5.29% 02/10/2023 135,000 0.60
250,000,000 USD Natixis SA 5.29% 02/10/2023 250,000 1.11
1,975,000,000 USD Societe Generale SA 5.28% 02/10/2023 1,975,000 8.77
6,773,000 30.09
2022 30 0.00
500,000,000 USD Barclays Capital, Inc. 5.27% 02/10/2023 500,000 2.22
500,000 2.22
2022 30 56.04
840,000,000 USD Bofa Securities Inc. 5.29% 02/10/2023 840,000 3.73
200,000,000 USD Bofa Securities Inc. 5.29% 02/10/2023 200,000 0.89
745,000,000 USD Citigroup Global Markets, Inc. 5.29% 02/10/2023 745,000 3.31
50,000,000 USD Citigroup Global Markets, Inc. 5.29% 02/10/2023 50,000 0.22
1,625,000,000 USD Wells Fargo Securities LLC 5.29% 02/10/2023 1,625,000 7.22
3,460,000 15.37
12,531,000 55.67
22,102,897 98.19
583,687 2.59
(176,751) (0.78)
22,509,833 100.00
22.91
74.36
2.73
100.00
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@
3,120
36,000
15,000
@
2024 ( )
195 12,703,932
77 505,691
272 13,209,623
(©)
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@
( )
36 37
(2022 12 31 ) (2023 12 31 )
18,002 19,222
50 42
260 153
2 2
1,751 2,178
2,880 2,712
570 1,839
- 1
23,520 26,153
744 500
553 432
1,297 932
12 12
12 12
39 22
1,125 812
1,084 1,142
9 6
898 732
3,156 2,717
4,465 3,662
27,986 29,815
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( )
36 37

(2022 12 31 ) (2023 12 31 )
143 144
4 5
70 70
421 432
1,995 69
626 945
172 192
384 1,472
4 _
276 254
1,778 1,902
149 146
326 176
6,355 5,814
92 101
961 963
1,053 1,064
7,409 6,879
3,120 3,120
3,001 3,001
3,846 3,846
6,847 6,847
336 336
10,276 12,632
10,612 12,968
20,580 22,936
3 0
3 0
20,576 22,936
27,986 29,815
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0
(
36 37
( 2022 1 1 2023 1 1
2022 12 31 ) 2023 12 31 )
6,484 6,885
8,687 8,621
16,110 18,148
31,281 33,655
1,551 1,597
188 152
360 357
4,677 4,651
5,037 5,009
106 117
86 88
87 87
47 44
222 220
7,106 7,097
915 694
5,934 5,875
2,360 2,563
9,209 9,133
463 489
1,109 1,185
3,699 4,562
34 69
1 -
123 193
285 294
901 904
76 82
441 473
0 2
3 3
431 484
16,782 17,878
7,392 8,678
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( )
36 37
( 2022 1 1 ( 2023 1 1
2022 12 31 ) 2023 12 31 )
53 -
3
57
2 0
- 16
0 0
2 23
7,448 8,656
362 203
362 203
7,085 8,453
2,485 2,633
5 163
4,605 5,656
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®
36 ( 2022 1 1 2022 12 31 )
( )
2022 1 1 3,120 3,001 3,846| 6,847 336 9,470 9,807 19,775 3 3| 19,778
3,800 3,800 3,800 3,800
4,605 4,605 4,605 4,605
7 7 7
- - - - - 805 805 805 7 7 798
2022 12 31 3,120 3,001 3,846| 6,847 336 10,276 10,612 20,580 3 3| 20,576
37 ( 2023 1 1 2023 12 31 )
( )
2023 1 1 3,120 3,001| 3,846| 6,847 336 10,276 10,612 20,580 3 3] 20,576
3,300 3,300 3,300 3,300
5,656 5,656 5,656 5,656
3 3 3
- - - - - 2,356 2,356 2,356 3 31 2,359
2023 12 31 3,120 3,001 3,846 | 6,847 336 12,632 12,968 22,936 0 0| 22,936
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(2022 12 31 )

(2023 12 31 )
2,488 2,737
1,662 1,482

(2022 12 31 )

(2023 12 31 )
186 302

1,982 53
55 52

(2022 12 31 )

(2023 12 31 )

1,000

3,500
1,000 3,500
( 2022 1 1 2023 1 1
2022 12 31 2023 12 31
224 282
6,692 6,983
1,869 1,196
1,351 1,619
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( 2022 1 1

)

2022 12 31 )

15,000

15,000

€))

2022 3 31

3,800

253,333

2021 12 31

2022 3 31

( 2023 1 1

2023 12 31 )

15,000

15,000

@

2023 3 30

3,300

220,000

2022 12 31

2023 3 31
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(

2022

1 1

2023 1 1
2022 12 31 2023 12 31
726 522
1,938 1,413
2,665 1,936
( )
1.
@
@
1
2.
2022 12 31
1,125 1,077 47
2023 12 31
812 791 21
)
2)
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3)
2022 12 31
1 1 5 10
5 10
(€Y 18,002
) 1,751
€)) 2,880
) 570
23,206
2023 12 31
1 1 5 10
5 10
[€h) 19,222
(@) 2,178
®3) 2,712
) 1,839
25,953
2022 12 31
- 1,077 - 1,077
2023 12 31
- 791 - 791
)
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( 2022 1 1 2022 12 31 )

2009 12 2

2011 1 1
2011 1 1

@

( 202 1 1
2022 12 31 )

2,588
392
17

78
116

2,803

&)

( 202 1 1
2022 12 31 )

3,606

573
448
116

3,368
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®

(2022 12 31 )

2,710
3,368

657
92

565

455
29

991

92
1,084

991

Q)

( 202 1 1
2022 12 31 )

392
17
3
27
3

375

362

738

®)

(2022 12 31 )

100%

100%

88% 11% 1%
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(©)

( 202 1 1
2022 12 31 )

1.3%
0.1%

87

( 2023 1 1 2023 12 31 )

2009 12 2

2011 1 1
2011 1 1

@

( 2023 1 1
2023 12 31 )

2,803
421
35

1

427

2,834
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( 2023 1 1
2023 12 31 )

3,368
97

9

452
427

3,500

®

(2023 12 31 )

2,733
3,500

767
101

666

401
25

1,041

101
1,142

1,041

Q)

( 2023 1 1
2023 12 31 )

421
35
97
47

3

402

203

605
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®
(2023 12 31 )
100%
100%
87% 12% 1%
(6)

( 2023 1 1
2023 12 31 )

1.3%
2.9%

87
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(2022 12 31 )

(2023 12 31 )

140 192
544 582
294 295
83 89
99 54
28 30
0 -
121 0
1,312 1,244
331 349
82 44
- 117
414 512
898 732
(2022 12 31 ) (2023 12 31 )
898 732

(2022 12 31 )

(2022 12 31 )

30.6 30.6
3.9 2.5
0.4 0.1

35.0 33.0
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0.72
176
( 2022 1 1 ( 2023 1 1
2022 12 31 ) 2023 12 31 )
784 961
176 -
0 2
961 963
)
2022 1 1 ( 2023 1 1
2022 12 31 ) 2023 12 31 )
6,484 6,885
7,644 8,526
1,042 95
16,110 18,148
31,281 33,655
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)
( 2022 11 2022 12 31 )
@
6,484 8,687 16,110 31,281
@
14,721 13,745 2,813 31,281
90%
©)
10%
6,917
4,287
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( 2023 1 1 2023 12 31 )

@
6,885 8,621 18,148 33,655

@

15,053 14,702 3,899 33,655

90%
®
10%

7,266

5,097
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€H)
2022 1 1 2022 12 31
( ) ( ) ( )
(D)
224 156
73 ( ) 6,692
1,869
100 -
1,351
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