EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2024 9 30

9 1
9 1
03-5555-3431
o
1,000 2,000
@
10 20

1/80



@

¢)

®

4

1,000

10

(11)
2
2,000
20
1
0120-106212 9:00 17:00

https://www.daiwa-am.co.jp/

2/80

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®)

(©)

Q)
2024 10 16
2024 10 16 2026 2 13

®

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

©®

2024 10 16

(10)

®

1D

(12)

3/80



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

4/80



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

€Y)
FTSE

e ) FRax
(T4 ORERRSA /Ty IR (REAYIBED) IRA—EER))
(P4 OREERS A VT vIA(REAYIEL) (RE—EER))

HTEYRIE - ENENRE B R A RENREE (FEORS)
#
B A
HTANGE W % A UF AR
TUHEEIGE
"
FOMEE
BIEEE T ( ) o
RS

(GE) 877 FHEST SARSHEREBIERLTVWEYT.
[BERDETR (51 VoER@ESS YTy IR (BB~AvIBD) BE—TER))

AN R RWEE  SENSE RS BEAYY WEAYTIR
st

£0—I0L
— 10 o
SR (F:< B#)
TPUNEHR F2m B A& 225
ﬁ%ﬁ 1F 4 ??EQH ﬁbh
5 F4[) ] (Flenus)
yin| | B
ik
DA F6E | Lo TOPIX
sLvwrme | (RA)
{ )| FEF=F
TEEIE 120

(BA) | Ak =

Z Ot R
RAIRFLILS U TP AT BL | (FSERRER
( x ) 7Y EE T LRcHE,
(ffizs 20 B2 By BA=2)
B ES TR
( ) Z Dth (RBR)
gERaEEn | () —
HER A TEL e

GE) 8772 FUEETIREE S ERIHIRTLTULET.

5/80



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

BEREDR (Y1 IEERHES VY FyI A (ABAvIEL) (8F—FEE))

RENREE  AESE IR BEAYY  HBAUTUR
**i_ﬁﬁ — So—I0L
Rk (F:<B#)
]
{ﬁ;f]*\iﬁi §£0H B Hi% 225
Zen b Jr=tl= Bb
- E£4[5] _ P { )
#ﬂiﬂﬂ =60 R TOPIX
M S
Sovtme | ®A | 7V7
( ) e A CFP=F
RUDEIRIE 126
F it B (8BA) i FrUR-AT - L %&ﬂgﬁmm
(fﬂmﬁ) - F7uUh X (ﬁnmcax.)
oy iR R
HERSETL ¢ sy
RERSTE TN

(F) H577 > EHEST DMEE e HEHIBRLTVEY.

6/80



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

12 480
12 2
32 26 9 4
1 1
2 2
4 4
6 6
12 12

7/80



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

225

225

8/80



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

http://www_toushin.or.jp/

5,000

YT rPURE. BASCRFESU RT3 RE—EENICEDINT.
HEZEETANENHSZERTALHDIZ7V/RTY,

« HTPUREORMNOERAHETEINEER, RietiBf-ERNOBREESRETLORIMYTS
ENSIURR—-ERNERRET LB BUET.

@ HNEORHBCREL. BERREFTSEHREHA Y FvIAD
BECEHS AN LTEREFTRVET,

CLTFD22077 /RR&IET,

4 UREERZFA I TYvIR (BBNvIBD) (IBE—EERA)

SFTSEFREM 7T v2 A (R<EE. ANy - AN—R) OBEIEMTEIL%E
HEVTERETBVET .

SFTSEHREM T I A RLHE., ANy - QAR—2) OEjF0ER TS 5780,
NEREEICOLWTRBEAYIETREVLET,

FA DRERMNSA T oA (BEAvYEL) (IRE—(THA)

SFTSERRER, T vI X BRLEE. AyIBL s AR—X) OWEISEHSLHLE
HEVTERETBVET.

SREEWUATZOE T HIHDREAYIFRAUELTITBEVLWEE Ao

| METPVROBHELT ENENRERVNSTEHBIET,
| FAOBEENS AT YO (BBAYISY) (BRA—EWA) | BEAYIHY
SADRREEES AV T IR (BEAYIEL) (BE—ETA) : HE~AYIEL

9/80



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

( ERFOtX )

NUFI—IT—IOMBEMERT VNS ADESOHE
£ _ . -
MR O RO RE '
(B8 L— EU-~ O *
URITEFILVEEALREH—k 7 UFHEE
(RS EHEER DI
(RF T~ RNET BRI L0 — 71 U R
J-OT | ¥FuRT |
RRVERT | AFS-ELRT |
S

P 1)

SR~ TS |

v

T T URIEFIERBLEF 17
LT S T SaHTRERONE - S

B A THREEESS T 2R (BB ) (BE—-ENE) C20LTE, BB o UESH IR L~ FERADREE
FELEA,

OFTSEHFRERM 1 T vI AICDO2NT

FTSEFRES- 7 w2 A&, FTSE Fixed Income LLCICKLEE SN, HFXEED
BEOCESINGEREESMIBOROEE TNEFSU@EHF /T YvIATY.

27 /RO E

LIFPV R, 77U 7Y KSR TERETEVET,

FPEU-DrUFAILE. HRAEOHEEFHNSEMPOLEEREFEHTAE-TPUE (H77VF)

EL. ZORTEFLLTIV D7 /FOEGHIIFICRELT. RRNGCEREI Y -7 /RTITES
{tEHTT.

_InE=TroE [FU—2rH]
e | HOSMERES 7% et o]

o | S1OEARER | o o [nmwmirmaal n
Sanps, | UREAYIBD) | IH—TFE | maw
RRE e | (ﬂi—E‘E} J | bt el ‘-: - -

BRE r \ HEORHE
LDk EE RS | , :

T AYFHR | — e | B IFIIR —
— (BE~vIEEL) W IH—TrE *H
mmpwe | (IRE—THR) | |

e ———

* ¥U—0 7 FOERIEHOEALERE, EMORETEUCHRTICLEBELLET.

- SRECEE. KEOEBNREFCIEMOFRELELE, HRORMBEEYFHENSLE

HEDEMICA D EETESUICEREMEDRRICI TR, 27V/FORE2.OEH I'J*ﬁfcil‘;ﬁ
BULZENBUEY,

10/80



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

pal:YaFiy

BFE11H208 (RFXEOBEREXE) [CREETEL. WESESHICEINT
NBOHFEEITIEVET
() 251 EMEMIE. 202541158208 (RREOBSBRRE) FTELET.

[Ecoit]

OREHREARR. ENEREOENFNSETHE (MEREIHET.) FLLET.

@QFERIE LT, ERMEORRICET S LZENIC. ESFNmOPH SBEBIADKESE
MELULTHESMERELET, L, ESFTRENMDVEOBSICR., SEZTEHEL
CEBBUET,

HRROTEEOILVWB LUZOEHICOVTRIEATZBOTRBY A

FRR AR

(BE~vIHH)

ORH =77 FOSRIEH~OFFHSICIZ, BERERITELA.

OBNAORER. EeEOERS XU FHEOTESICEVRBLLEBDICEYET,
HO~OREREISE. SHMEONEESEOI10%UTELET.

OIEESEES (RY—TJ 7 FOSMIISHS S U HIBREERIISEREET.) ~ORENE
ZEE. ERXMEOHEESEOSBLTELET,

OHHREE~NOREINEASICE. SIRERITFER .

(B~ vIEL)

OvH -7 7 FOSRIH~OREESICIZ. FRERTIFEA.

OHIADEERE, ERTHOHERSLUNEFOEOTESICAVREBLIEDDICEYET.
HAAORENENSR. ERHMEOHEERROI0OBLITELET,

CIREHERIS (RY—J 7V ROSRIISS LU LIBIRERIISEREET.) ~OEHIBH
ESE. ERXMEOHBERTOSBLTELET.,

OREREE~NORBIEREIISICIE. FRERITFEEA.

. FTSEtREM-r 7 w73, FTSE Fixed Income LLCICEUEREN. HFRTHEOERAORS |
| NREFEHEOCRELETHNEPELEASRSAYTYIATT. SO YTYIADT —Fid. W% |
; BADHEBMELTHEY, FTSE Fixed Income LLCR. SBF—9OERESIURSHERIE
B, EEFS0RE. BRFLREECOASAEEALE A, COAXTUIALHTS |
| BFRSOAMETOB—VIOEFNZFTSE Fixed Income LLOICHMELEY . ;

OEMEMMROBTICAHT ZEER

&IPEIG, FTSEREMVFyIR (B<EH, MAvY-AA—2R), FTSERRERSVTvIR
(B<BE, AvIBL-FAN—2R) OBSICENT SEARRESFHLEnT L TERETEVET,
KL, FELTROBENS. BRGEHOHENEHERLIC—HTIBOTREVEL A

- SEHOMRSADT N TEEROREAAEBUICEANSDIF TRBLT &

- BEMEOBLICEET 2REL— b e, BROBHICEEYT 32 R8L— FOFERAYRES L

- WEHEENE (BRNEM) SEAETICCICLINE

- ENHESEURNICHT LA RONEHEE EROBHICEREY 2ER02

- EAEYNE I HEA AL BSOERCOMBEDR, IR ML

- B S VRSSO RIS 18 ORI

- 3 RS YRGB ORUEHE T LB B IO R

11/80



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@
2024 10 16

®

Tl 1 Tl 3

Tl

12/80



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

1

2

3

2024 5
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

€y

13/80



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

FTSE

FTSE

FTSE

¢))

2 20 ®)

22 1 6

14/80



g B~ W N

10

11
12

13
14
15
16
17

11

10.

14

15/80

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

10

10.

13.



EDINETOOOO

O00OO000000000004000(eo6748)
Oooooooooooobooooooad

M - .o ©

®

URDER
i FAEF
AVFSAPIA
RARE
URFTHIAY
#=
FOF7
Pl gt |
FOEBMERE

16/80

C10



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

CI0 Chief Investment Officer 1

Deputy-CIO 0 5

ClIo
0 5
CIO Deputy-CIO
1
FD
10 20
FD
2024 5

4)

17/80



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

®)

100 10

100 30

100 5

18/80



g A WO N

19/80

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



20/80

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



€Y

100 10 100 20

10

FTSE

21/80

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



)

a b W N

10.

11.

12

13
14
15
16

11

FTSE

22/80

20

14

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®

22 1 6

1 10

19



17

®

oS 01 A WN P

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

15.

13. 2. 6.

10

23/80



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1 @

€Y

FTSE

24/80



)

a A W N

12

13

14

15

16

17

18

19
20

21

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2 2
2 1 4
2
2 1 7
1 11.
2 1 10
2 1 11
2 1 18
2 1 20
2 1 14
2 1 16
2 1 14

20.

25/80



®

€y

oS 01 A WN P

14.

12. 16.

26/80

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1.
12. 16.
13.

30

10



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

¢))

®
37 6

27/80



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

C))
:; MERA | « |
: : ARUAIRENOBY ;
3 BRULTRARCHTSE=S e e BEEUNHEERITTD !
H U T ERERDISEEEER EBORBE RIS :
H s SRR SRR ROWRRE EERADEE :
: URTTZIAY REH | i
BRAUZTERWIHTIAEN
! -AMUZIOHESSURNUAD HAORAT-EW i
:. ERSOWERCE T 2N WEEBH S EERORR-RE '
MBURD.BBYRI S LR P
{ HURFDER :
g BN EDEMUA IO EMURZEABOAY b
: 3 EBLUNBEERETS g
; RRWnoE. e OREE W :
¢ BEESE P EEROB N DS :
; DiE :
-EEuE

28/80



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Oooooooooooooooooaod

OTFEQISITR. Jr/rEENBREI S AEERNICHERMTESLSICERLIEBDTY,
BOFS7EESERICHITIEMEER (SAXRCHIIIEE 1 FROMEE) OFH - B -
BE, 77 EBLUORENGREI AL DWW TERRLTWVWEY .. FEDIS 2R 77/
OEESFHEICSITFHMEROHBERTLUTVET .

-SSR Ry e o L s T
[5" A DEEERSF TuI A (BlAeTEY) (EE—EEH)]
(Il H ~J00ESA) N (201956 A ~ 202458
?o.cm b1 !
15,000 TS 59.8 62.7
o Q
U000 — s - 421
g 215
5000 - % A — — i - oy [ P—
9.2 o121 2190 5.4 8 )
ST LTTTTETETT T P— o ERTSRRe a i © 9.5 o 8,7  L66|
il [ L 2 o
| -5.5 45,1 i
Foagy— o — N
| =0 - |
— T R R RN | oBXE
LT =T R E o !in’i‘l =
——GEENETESEEEN [n!-’f‘l
106 #00A L LR 20138 2045 e BdE =XADE BREE EFER XEER WNER
[ DR B 0TI (B URL) (EE—EEA)]
Fl (IR H ~ e ESH ) N (201858 A ~ 200445 H )
0000 - 100
15,000 k- 598 - 62,7 —
Q
10,000 + 80 + ‘El “ |
16 215
ikl Al - & 19.0 B |
1 o121
LTSI L [P0 11 [TITE T | PYTP P PSR ..4_:1.11“1.[]. g ﬂ ﬁ 0‘? "}E'E.
' ! (= - 1:-'!'
a5 - -10.8 -&3 {
134 154
" L &0 1
— T R L B
LT = T A L Lo . o Tl
—e— S R S R & B
am .
0180 L0 E W E 20328 Farall 20045 Errsy' HENA SANMK GARS EEXME ciRE KANE

HEHMEISAR, TFUROIERNREELTVLSDOTESYER A,

HIP/FOENREREE. SR (HS W) ERERC I E~ERELE DL ELTHRLEDOTEY. R0
B SRSV TEHRLEFNRER LR RESRSHYEUET.

EIFVEOEMBERCBVWT., BESEMSOT—SFRHCERLESRLTOIL—ILCETLTLEY,
DFMEERRICEST 37— I EVBSCERARENE fe
DEMAEEESFRHTEELMEEDEEIZE. e R DOV TOHBRLTLERY,
B FwIATFRICENT. DOKEYTAESICR. SEEMCOLWTAYFY—0DENRERTRBLT

WTLET .

29/80



EDINETOOOO
O00OO000000000004000(eo6748)
Ooooooooooooboooononoad

SREISALONT
B & 35 RRRRASSTOPIX
TS MECIDPH S of v TR (EiAas, =)
FREE  MECITZ 2 F—druk « f Fw 2 1 (BYd, F—2)
B=EHR - NOMURA-BPIEH
Tl R FTSERRIR- 720X BCBE. H~=2)
FMER: PEILA L Hrisk il o A wF e 23— TT7=30d « =y O~ S T=27r 8 Fs—-2)

BRI INT

SEHAHTOPXOENNSLTEEHIC PSRRI EEE, Kol ) P EHETdEaH ) P XEHROMERH
(T [P X] &EVNET.) OESHE TE). FRORH. SA0as. RS RERcETSTATONR - 20D
ELUERBCHISERTEBEICHMTATATOMNYL ) P Y FELET. | P X, EENOEREORESELARD
BE. #EREPHCHL. REERLER v OVECI IS - o 2T ud ABEUIMSCII T =320« F=frab - o 2Ty
k. MSC) Inc, (TMSCH)) SMERLSENTT. RT70EE. MSCHCE- TR, BE. FrEEathdanTthed,
NSO 7 r o R R E D YRR TUT S T AL T ESRERAVE LA, SREFSHICOVTIE
CESEIRCOECW. [httpsfwanwdalwa-am.co. p/specialrepont/globalmarket/notice himi ] @MNOMURA-BPI
EBRE. BRIsFa—doll—q US=FLO03 7R FRRTsEN CRETENELREHBROHBESRD
HEFE&RYRESERNT. B0 ANER TR TV TEEINEERA—F U QN 2 - AR RS R NA Y.
NOMLRA-BREEIR OISR E NS 2 Ol — N ERL D RALTOEYT. B, BEQSmENROERE. RalE. e
GHTSLOTRE<, 7r»FOREERSCHLT-UREEAVER . BFTSERRER- 72218, FTSE Fixed
Incame LLOIE&UERENTSMB- T w22 0F, MENIEFTSE Fixed Income LLOODIMNHETEY, EHICKH TS
TATOMRIRFTSE Fived Income LLCHHLTUVWET. SIPEILTY titatb s b A 0 F e A— I=3 05—
rud FO—ITL FAT—2 7P R, BEEREOLSAETRECR TEERLTLEEN. LP. Morganid Fmmae.
EEREMETSEROTEBVERA, EENEHESRITERLTVET. LP. Moganh SO BMRIC LSBT REELIC
EIENEEN - 0 - BT ARSI TLER AL Copyright 2076, JP, Morgan Chase & Co. All rights reserved,

@

)

®
0.22 0.2

0.17 0.01 0.02

30/80



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

4)

®)

20
15 5

2037 12 31 2.1
20.315 15 0.315 5

31/80



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

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

15.315 15 0.315

32/80



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2024 5

33/80



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

€y
@
©)
)
) (2024 5 31 )
() ()
122,263,160,516 97.33
38,895,101,066 30.96
11,905,596,151 9.48
589,066,448 0.47
653,852,109 0.52
394,995,502 0.31
201,181,020 0.16
299,105,524 0.24
388,599,168 0.31
6,226,429,658 4.96
660,505,055 0.53
2,511,089,801 2.00
56,488,785,074 44.97
1,047,752,938 0.83
1,722,272,333 1.37
278,828,669 0.22
3,349,624,515 2.67
125,612,785,031 100.00
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2,093,537,228 1.67
152,527,806 0.12
1,941,009,422 1.55
124,935,561,175 99.46
124,935,561,175 99.46
(G
2
3
« 8
@) (2024 5 31 )
()
) ) C/7 7 )] M
United States Treasury 92.86 92.74] 2.250000
1 14,000,000 1.62
Note/Bond 2,037,748,526| 2,035,093,351| 2027/08/15
United States Treasury 92.85 93.52( 2.000000
2 12,850,000 1.50
Note/Bond 1,870,200,911| 1,883,655,160| 2026/11/15
United States Treasury 108.10 104.70| 6.125000
3 7,950,000 1.04
Note/Bond 1,347,028,183| 1,304,711,205| 2027/11/15
UNITED STATES TREASURY 99.88 99.86| 5.000000
4 8,000,000 1.00
NOTE/BOND 1,252,528,825| 1,252,202,129| 2025/10/31
United States Treasury 92.78 94.51 0.250000
5 8,000,000 0.94
Note/Bond 1,163,477,258| 1,185,167,566| 2025/07/31
UNITED STATES TREASURY 89.37 91.34| 0.625000
6 8,000,000 0.91
NOTE/BOND 1,120,728,617| 1,145,343,067| 2026/07/31
United States Treasury 93.14 94.07( 1.875000
7 7,000,000 0.82
Note/Bond 1,022,001,226| 1,032,161,113| 2026/06/30
United States Treasury 92.52 93.88[ 1.625000
8 6,865,000 0.80
Note/Bond 995,609,117| 1,010,232,231| 2026/05/15
United States Treasury 92.95 91.70( 2.625000
9 6,500,000 0.74
Note/Bond 947,055,211 934,279,334 2029/02/15
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UNITED STATES TREASURY 102.47 99.09| 4.375000

10 6,000,000 0.74
NOTE/BOND 963,682,654 931,929,018 2028/11/30
United States Treasury 95.24 97.13] 2.125000

11 5,800,000 0.70
Note/Bond 865,837,402 883,064,696 2025/05/15
United States Treasury 90.94 91.84( 1.500000

12 6,000,000 0.69
Note/Bond 855,245,540 863,765,926( 2027/01/31
United States Treasury 91.75 92.99( 1.500000

13 5,750,000 0.67
Note/Bond 826,964,550 838,095,049 2026/08/15
United States Treasury 93.53 93.55( 2.375000

14 5,550,000 0.65
Note/Bond 813,702,308 813,850,192 2027/05/15
UNITED STATES TREASURY 99.70 99.69| 4.875000

15 5,000,000 0.62
NOTE/BOND 781,389,025 781,325,389 2025/11/30
United States Treasury 87.80 88.15| 1.250000

16 5,500,000 0.60
Note/Bond 756,949,184 759,931,946 2028/03/31
UNITED STATES TREASURY 92.74 88.83| 2.875000

17 5,300,000 0.59
NOTE/BOND 770,444,811 737,930,352| 2032/05/15
United States Treasury 87.96 86.76( 1.750000

18 5,400,000 0.58
Note/Bond 744,557,633 734,375,489 2029/11/15
United States Treasury 93.37 93.67( 2.250000

19 5,000,000 0.58
Note/Bond 731,779,875 734,099,627 2027/02/15
United States Treasury 94.65 96.35( 2.000000

20 4,820,000 0.58
Note/Bond 715,083,365 727,919,086| 2025/08/15
UNITED STATES TREASURY 102.38 99.57] 4.500000

21 4,500,000 0.56
NOTE/BOND 722,121,296 702,297,081| 2033/11/15
United States Treasury 87.44 86.56] 1.625000

22 5,000,000 0.54
Note/Bond 685,337,813 678,386,394 2029/08/15
United States Treasury 94.82 96.05( 2.250000

23 4,500,000 0.54
Note/Bond 668,793,906 677,497,678| 2025/11/15
UNITED STATES TREASURY 94.15 91.36| 3.375000

24 4,500,000 0.51
NOTE/BOND 664,102,580 644,438,861| 2033/05/15
United States Treasury 95.60 94.05( 3.125000

25 4,300,000 0.50
Note/Bond 644,373,970 633,880,071| 2028/11/15
United States Treasury 80.78 79.64] 0.875000

26 5,000,000 0.50
Note/Bond 633,084,664 624,138,680( 2030/11/15
UNITED STATES TREASURY 103.05 98.89] 4.375000

27 4,000,000 0.49
NOTE/BOND 646,082,280 620,050,900( 2030/11/30
United States Treasury 82.42 80.53| 1.125000

28 4,900,000 0.49
Note/Bond 633,076,151 618,545,099 2031/02/15
United States Treasury 85.93 87.03| 0.625000

29 4,500,000 0.49
Note/Bond 606,097,122 613,869,858| 2027/11/30
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UNITED STATES TREASURY 102.30 96.96] 4.125000
30 4,000,000 0.48
NOTE/BOND 641,405,158 607,925,494 2032/11/15
)
97.33%
97.33%
()
( )
/
US LONG BOND SEP 24 2 36,269,153 36,216,736 0.03%
US 10YR NOTE SEP 24 10 170,092,336 170,136,380 0.14%
US 5YR NOTE SEP 24 15 248,232,147 248,334,938 0.20%
US 2YR NOTE SEP 24 40 1,275,785,105 1,276,353,444 1.02%
US ULTRA T-BOND SEP 24 11 210,458,270 209,967,924 0.17%
EURO-SCHATZ JUN 24 5 89,730,767 89,104,789 0.07%
EURO-OAT JUN 24 3 65,222,209 63,423,017 0.05%
/ 2024
32,536,000 6,378,214,281 6,488,722,805 5.17%
6
12,041,000 505,629,284 509,216,298 0.41%
/ 2024 6
/
5,418,000 622,842,444 628,720,432 0.50%
2024 6
/ 2024 6
362,470,000  56,736,252,094| 56,761,497,107 45.19%
/
18,367,000 710,231,686 727,096,265 0.58%
2024 6
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18,037,000 405,448,311 410,289,442 0.33%
/ 2024 6
21,630,000 721,815,760 718,629,733 0.57%
/ 2024 6
/ 2024 6
236,496,000  39,647,809,399  40,125,424,933 31.94%
/
23,381,000 2,665,426,985 2,676,140,159 2.13%
2024 6
/ 2024 6
17,132,000 1,743,206,698 1,780,540,752 1.42%
21,192,000 302,613,283 313,217,760 0.25%
/ 2024 6
15,193,000 214,921,697 225,453,484 0.18%
/ 2024 6
119,832,000 1,094,605,404 1,101,831,273 0.88%
2024 6
3,280,000 303,810,656 314,460,488 0.25%
/ 2024 6
562,872,000 12,161,187,283| 12,154,320,244 9.68%
2024 6
2024 10 16
2024 10 16
2024 10 16
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@
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@ (2024 5 31 )
() ()
309,220,514,532 97.36
98,454,433,202 31.00
29,028,372,977 9.14
1,201,392,169 0.38
1,571,727,870 0.49
1,029,147,672 0.32
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476,837,263 0.15
569,215,229 0.18
794,586,844 0.25
15,469,092,164 4.87
1,570,314,527 0.49
6,065,761,392 1.91
145,897,585,320 45.94
2,427,910,203 0.76
3,956,153,216 1.25
707,984,484 0.22
8,376,419,790 2.64
317,596,934,322 100.00
() ()
2,131,260,001 0.67
2,131,260,001 0.67
QY]
¢ 2
Q)]
@) (2024 5 31 )
()
) ) C7 7 )@
UNITED STATES TREASURY 96.47 94.87| 3.875000
1 11,000,000 0.52
NOTE/BOND 1,663,420,058| 1,635,777,825| 2033/08/15
99.49 99.83] 2.050000
2 |CHINA GOVERNMENT BOND 73,000,000 0.50
1,569,034,595| 1,574,516,440| 2029/04/15
UNITED STATES TREASURY 103.33 99.57| 4.500000
3 10,000,000 0.49
NOTE/BOND 1,619,629,992| 1,560,660,180| 2033/11/15
UNITED STATES TREASURY 98.77 96.96] 4.125000
4 9,700,000 0.46
NOTE/BOND 1,501,722,961| 1,474,219,323| 2032/11/15
United States Treasury 81.06 80.53| 1.125000
5 10,700,000 0.43
Note/Bond 1,359,606,020| 1,350,700,523| 2031/02/15
99.79 101.09] 2.390000
6 [CHINA GOVERNMENT BOND 60,000,000 0.41
1,293,542,399| 1,310,390,537| 2026/11/15
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UNITED STATES TREASURY 88.86 87.69 2.750000
7 9,500,000 0.41
NOTE/BOND 1,323,256,290| 1,305,775,077| 2032/08/15
UNITED STATES TREASURY 90.04 88.83| 2.875000
8 9,300,000 0.41
NOTE/BOND 1,312,511,449| 1,294,858,920| 2032/05/15
UNITED STATES TREASURY 80.39 79.89| 1.250000
9 10,300,000 0.41
NOTE/BOND 1,297,866,134| 1,289,826,312| 2031/08/15
100.69 101.25| 2.370000
10 |CHINA GOVERNMENT BOND 58,000,000 0.40
1,261,700,439| 1,268,778,307| 2029/01/15
UNITED STATES TREASURY 80.62 80.08| 1.375000
11 10,000,000 0.40
NOTE/BOND 1,263,684,902| 1,255,205,268| 2031/11/15
UNITED STATES TREASURY 97.98 95.69] 4.000000
12 8,200,000 0.39
NOTE/BOND 1,259,427,401| 1,229,937,212| 2034/02/15
United States Treasury 79.93 79.64] 0.875000
13 9,800,000 0.39
Note/Bond 1,227,781,724| 1,223,311,812| 2030/11/15
UNITED STATES TREASURY 94.06 92.44] 3.500000
14 8,000,000 0.36
NOTE/BOND 1,179,462,230| 1,159,136,187| 2033/02/15
United States Treasury 93.37 93.88[ 1.625000
15 7,729,000 0.36
Note/Bond 1,131,185,330| 1,137,375,806| 2026/05/15
United States Treasury 83.35 82.71| 1.625000
16 8,700,000 0.36
Note/Bond 1,136,605,909| 1,127,892,262| 2031/05/15
UNITED STATES TREASURY 93.03 91.36| 3.375000
17 7,800,000 0.35
NOTE/BOND 1,137,370,957| 1,117,027,359| 2033/05/15
100.79 101.87| 2.540000
18 |CHINA GOVERNMENT BOND 50,000,000 0.35
1,088,794,796| 1,100,406,677| 2030/12/25
UNITED STATES TREASURY 91.11 91.62| 1.125000
19 7,000,000 0.32
NOTE/BOND 999,695,557 1,005,291,175| 2026/10/31
United States Treasury 78.86 78.91| 0.625000
20 8,000,000 0.31
Note/Bond 988,904,008 989,556,046 2030/08/15
United States Treasury 94.06 93.33| 2.875000
21 6,700,000 0.31
Note/Bond 987,778,614 980,185,972| 2028/08/15
United States Treasury 94.30 93.65( 2.875000
22 6,500,000 0.30
Note/Bond 960,758,206 954,156,317| 2028/05/15
United States Treasury 86.57 86.92| 0.750000
23 7,000,000 0.30
Note/Bond 949,828,726 953,723,715| 2028/01/31
UNITED STATES TREASURY 102.17 101.02| 4.875000
24 6,000,000 0.30
NOTE/BOND 960,890,839 950,060,701| 2028/10/31
United States Treasury 92.33 91.70( 2.625000
25 6,600,000 0.30
Note/Bond 955,159,766 948,652,862 2029/02/15
United States Treasury 93.70 93.55( 2.375000
26 6,400,000 0.30
Note/Bond 940,018,682 938,493,916 2027/05/15
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United States Treasury 91.60 91.84] 1.500000
27 6,500,000 0.29
Note/Bond 933,240,148 935,746,420] 2027/01/31
United States Treasury 94.06 93.51] 2.750000
28 6,350,000 0.29
Note/Bond 936,257,863 930,753,859 2028/02/15
UNITED STATES TREASURY 99.80 98.93 4.375000
29 6,000,000 0.29
NOTE/BOND 938,559,120 930,443,122 2026/08/15
UNITED STATES TREASURY 99.44 98.76] 4.250000
30 6,000,000 0.29
NOTE/BOND 935,259,195 928,863,183| 2026/01/31
)
97.36%
97.36%
)
( )
/
/
9,518,000 86,942,171 87,516,106 0.03%
2024 6
937,000 13,254,895 13,904,424 0.00%
/ 2024 6
/
41,274,000 892,126,206 891,275,791 0.28%
2024 6
/
1,876,000 213,863,437 214,723,020 0.07%
2024 6
1,014,000 14,479,514 14,986,920 0.00%
/ 2024 6
/ 2024
755,000 147,984,398 150,571,234 0.05%
6
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/
377,000 43,339,166 43,748,173 0.01%
2024 6
/ 2024 6
2,651,000 413,621,029 415,172,377 0.13%
450,000 15,003,000 14,983,920 0.00%
/ 2024 6
/ 2024 6
1,676,000 283,320,943 284,378,036 0.09%
D
2
¢ 3
2024 10 16
2024 10 16
2024 10 16
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2024 5 31
126,403,059,333
790,274,302
125,612,785,031
151,510,748,792
0.8291

2024 5 31

318,268,379,106
671,444,784
317,596,934,322
86,484,983,635
3.6723
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2024 5
151 7,427 2,500
799 9,980
260 8,525

CI0 1
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2024 5
87 334,309
795 29,193,747
882 29,528,056
99 181,645
14 1,503,020
113 1,684,665
995 31,212,721
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38
59
19 52
193 2023
2024 31
@
2023 31 2024 31
1,982 4,813
346 503
393 481
12,525 16,513
47 8
22,100 23,400
59 88
37,455 45,878
196 1 176
3 2
193 174
1,482 1,342
1,351 1,063
131 279
13,824 13,660
8,260 8,448
3,475 3,475
177 177
1,066 1,021
824 524
20 12
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15,503 15,180
52,959 61,058
2023 31 2024 31
101 158
5,874 6,187
38 39
12 12
4,525 5,849
2 1,297 2 285
3,987 5,035
560 3,842
327 872
692 1,048
2 1
11,545 17,146
2,276 2,227
51 62
0 -
2,329 2,289
13,874 19,435
15,174 15,174
11,495 11,495
11,495 11,495
374 374
11,505 13,048
11,879 13,422

38,549 40,092
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534 1,530
534 1,530
39,084 41,623
52,959 61,058
@
2022 2023
2023 31 2024 31
69,845 76,221
559 717
70,405 76,939
29,405 31,497
662 947
9,638 10,709
1,469 1,700
8,169 9,009
1,783 1,783
1,658 2,285
181 163
468 514
51 51
17 18
939 1,538
43,147 47,224
5,788 6,601
317 483
4,369 4,543
409 527
692 1,048
874 969
66 96
95 192
476 508
1,300 1,269

488 334
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38 6
625 478
2,193 1,888
11,946 12,346
15,310 17,368
2022 2023
2023 31 2024 31
286 220
25 40
150 32
146 93
608 388
2 196
244 1
31 18
277 215
15,642 17,540
- 153
257 132
229 -
486 286
15,155 17,253
4,589 5,533
248 139
4,838 5,394
10,317 11,859
®
2022 2023 31

59/80



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Oooooooooooooooooad

(B - 8FH)
EExwE
wEE e Ealf=3 PR
o :
wEE : LR flEwes BERF
: : &#
WESHE | fEEEe Py &
LIEE

LEEER 15,174 11, 495 a74 13, 925 14, 290 40, 969
LEEd

BaanES - - - A 12,737 A 12,737 A 1z 7aT

LTS - - - 10, 317 10, 317 10, 317
FERFLAOHE D _ | _ L J il
HEETEhEE (HE
LOTREaE - - - f 2,419 Ho2,419 A2, 419
el R 15, 174 11, 495 374 11, 505 11,879 3§, 549

FiE - sEEES
TOREE | wm-an | wREed
P EEBSEH

SHEES 871 871 41, 841
SHTEE

HeenRY - - AT

LMy = - - 10, 317
FEEFLUMNOEE D & i :
SHATENEA (S0 e Sk 4496
SHESESE & 436 A 436 L 2,856
LS ESH 534 534 39, 084

2023 2024 31

60/80



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Oooooooooooooooooad

(Hf - 8 FH)
EEwE
wEEe HiEW e
F oS
ke | B Wre | games | FINF
i ¥ =i
wEEE [=EE e Py a8
L
SHEES 15, 174 11, 495 374 11,505 11,879 a8, 549
LETEE
WaenRL - - - AI0316] A 10,316] A 10,316
LfaF = - - - 11, 859 11, 859 11, 859
HERALNOWE O . l ’ A . Z
LHRZCEhEE (WEE)
LOTFrnEaE - - - 1,543 1, 543 1,543
LWEES 15, 174 11,495 374 13,048 13, 422 40, 092
FE-ARESS
e | FE- AR | wREa
SHEES 534 524 39, 084
LYTEE
WeaniEY - - A& 10,318
LTS - = 11, 859
EEEFLOmEE D s " _
EUATEERTE (S30) e 995 9%
LUETRSESH 995 845 2,538
LSRR 1,530 1,530 41,623
)
)
)

10 18

61/80



(

(

(

(

)

)

)

)

100

10

25

20

146

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

171

2023 31

2024

31

38
296

62/80

39
308



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2023 31 2024 31
1,178 236
2023 31
Daiwa Asset Management(Singapore)Ltd. 2,112
2024 31
Daiwa Asset Management(Singapore)Ltd. 2,354
2022 2023 31
2,608 2,608
2,608 2,608
2022 23 2022 2022
12,737 4,883 31 24
2023 26
10,316
3,955
2023 31
2023 27
2023 2024 31
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2,608 2,608
2,608 2,608
2023 26 2023 2023
10,316 3,955 31 27
2024 19
11,858
4,546
2024 31
2024 20
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2023 31
57 7,882 7,939
57 7,882 7,939
2024 31
144 8,141 8,285
144 8,141 8,285
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666 666
1,448 1,448
2,027 2,027
2023 31
1,448 2,027
2024 31
1,448 2,027
2023 31
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
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2024 31
144 55 89
6,597 4,268 2,329
6,742 4,323 2,419
1,543 1,756 213
1,543 1,756 213
8,285 6,079 2,205
666

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

2023 2024 31
1,455 220
1,455 220
257 229
132
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2022 2023
2023 31 2024 31
2,399 2,276
150 138
322 266
48 78
2,276 2,227
)
2022 2023
2023 31 2024 31
2,276 2,227
2,276 2,227
2,276 2,227
2,276 2,227
)
2022 2023
2023 31 2024 31
150 138
153 9
303 147
184 187
2023 31 31
697 681
182 262
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177 204
114 197
155 155
94 94
68 25
309 289
1,799 1,910
459 486
1,339 1,424
356 740
159 159
515 899
824 524
2023 31
100
2024 31
100
42 2021 12

76,221 717
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17,100 22,100
247,397
100.0
0 -
)
2023 2024 31
p ( ) ( (
; ) )
11,100 23,400
247,397
100.0
0 -
)
2022 2023 31
(
)
Daiwa Asset
Management Singapore 133 100.0 2,112
(Singapore)Ltd. )
() MAS
MAS
2023 2024 31
(
)
Daiwa Asset
Management Singapore 133 100.0 2,354
(Singapore)Ltd. )

71/80



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

() MAS
MAS
2022 2023 31
(
) ) )
( )
13,072 2,663
100,000 -
1,062 1,054
3,898 - 883 81
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« )
« )
«C )
2023 2024 31
«
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«
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13,749 3,491
100,000 - 2
1,030 1,010
3
3,898 - 902 87
4
)
)
)
)
2022 2023
2023 31 2024 31
14,983.42 15,956.63
3,955.35 4,546.57
)
)
2022 2023
2023 31 2024 31
10,317 11,859
2,608,525 2,608,525
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