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MMF( )
@
Us
(2024 )
( ) )
427,023,179.06 17.12
317,502,710.03 12.73
302,736,266.01 12.14
223,118, 657.63 8.95
115,327, 249.52 4.62
113,952, 449.24 4.57
109,681,557.79 4.40
94,237,386.75 3.78
69,459,579.46 2.79
59,731,292.85 2.40
54,517,387.98 2.19
24,549,773.08 0.98
580,064,850.34 23.26
1,993,931.54 0.08
( )
2.493,896,271.28
( ) ¢ 380,170 ) 100.00
C )
« ) ( ) 2004 31 UFJ
( 152.44 )
C )
C )
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usS
(2024 )
( ) ( )

)
1 g?gg\?LéAggNgsAﬁéngAL) 2024 115,000,000 .00 | 114,864,944.35 .00 | 114,898,708.27 | 4.61
2 !UgégtgAt;YosmégiE PLC 2024 50,000,000 .99 | 49,324,365.80 .00 | 49,955,936.90 | 2.00
3 | NRW BANK 5.40YLD CP 070CT24 2024 10 50,000,000 .98 | 49,094,211.80 .99 | 49,506,603.08 | 1.99
4 | SNCF SA 5.35YLD CP 220CT24 2024 10 22 50,000,000 .99 | 49,325,609.30 .99 | 49,398,912.60 | 1.98
5 ggoogﬁg\sgiempsmw 5-34YLD 2024 11 50,000,000 .98 | 49,104,095.75 .99 | 49,300,757.54 | 1.98
6 g;ngg:P(ZESTHENBURG 539110 2024 45,000,000 .99 | 44,375,464.62 .99 | 44,740,884.07 | 1.79
7 ERggsLéguciémggﬁNST 2024 15 40,000,000 .99 | 39,456,011.20 .00 | 39,917,218.96 | 1.60
8 | SNCF SA 5.42YLD CP 17SEP24 2024 17 40,000,000 .99 | 39,436,264.08 .99 | 39,721,098.96 | 1.59
9 g%\g]siESLé’;DﬁggiﬁMENT 2024 10 11 40,000,000 .99 | 39,460,487.44 .99 | 39,583,637.11 | 1.59
10 EREELQBVCV;CEESQ%QNST 2024 10 16 40,000,000 .99 | 39,461,482.32 .99 | 39,555,137.52 | 1.59
11 ggDogﬁzggiCHAPSBANK 5.87LD 2024 35,000,000 .99 | 34,526,185.64 .00 | 34,958,799.08 | 1.40
12 COUNCIL OF EUROPE 5.31YLD CP 2024 12 35,000,000 .97 | 34,075,199.10 .99 | 34,788,903.88 | 1.39

12SEP24

13 gﬁgngi ENGLAND 5.33YLD CP 2024 10 21 35,000,000 .99 | 34,519,583.28 .99 | 34,586,023.94 | 1.39
14 ;_géﬁtDB\gPnggEEgiANK 2024 10 24 35,000,000 .99 | 34,532,279.46 .99 | 34,572,950.82 | 1.39
15 gA;iifngi 2582?2? ¢ 2024 10 29 35,000,000 .99 | 34,513,645.22 .99 | 34,544,362.34 | 1.39
16 (E[FJ’RQZEQSZZNV BANK 5.34YLD 2024 11 12 35,000,000 .98 | 34,373,443.72 .99 | 34,475,322.72 | 1.38
17 gngleFé’;A’:giugi INSU 2024 19 31,000,000 .99 | 30,582,548.23 .00 | 30,917,426.97 | 1.24
18| IDA 5.36YLD CP 08AUG24 2024 30,500,000 .99 | 30,154,297.72 .00 | 30,468,572.52 | 1.22
19 é\gsggﬁegipusuc OF 5.36YLD 2024 30,000,000 .99 | 29,594,619.48 .00 | 29,995,593.69 | 1.20
20 ERgngBg;Cg;XﬂggﬁNST 2024 30,000,000 .99 | 29,594,619.48 .00 | 29,995,593.69 | 1.20
21| KFW 5.35YLD CP 20AUG24 2024 20 30,000,000 .99 | 29,595,738.66 .00 | 29,916,510.88 | 1.20
22 gﬁﬁsgiANHALT 5.33VLD P 2024 21 30,000,000 .97 | 29,213,546.97 .00 | 29,913,576.51 | 1.20
23| IDA 5.36YLD CP 22AUG24 2024 22 30,000,000 .99 | 29,594,619.48 .00 | 29,907,467.49 | 1.20
24 ggg\sEgREQNggiugﬂEEN 2024 27 30,000,000 .98 | 29,454,181.29 .00 | 29,885,553.77 | 1.20
25 !Ug;gtgAt;ngmégiE PLC 2024 28 30,000,000 .99 | 29,593,873.41 .00 | 29,880,810.71 | 1.20
26 g%ggiEgLé’;nggxggﬁMENT 2024 29 30,000,000 .99 | 29,592,381.39 .00 | 29,875,942.35| 1.20
27| KFW 5.35YLD CP 03SEP24 2024 30,000,000 .98 | 29,457,169.83 .00 | 29,855,536.89 | 1.20
28 EngslnFé’;AgggEﬁgg e 2024 30,000,000 .99 | 29,596,014.39 .00 | 29,853,499.59 | 1.20
29 !Ug;ﬂEAgYo;ggggE e 2024 30,000,000 .99 | 29,725,092.45 .99 | 29,844,810.18 | 1.20
30 | NRW BANK 5.40YLD CP 05SEP24 2024 30,000,000 .99 | 29,591,635.44 .99 | 29,844,644.19 | 1.20
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®
2024
us
2023 2,264,615 345,218 0.01 2
2,246,816 342,505 0.01 2
10 2,209,847 336,869 0.01 2
11 2,298,669 350,409 0.01 2
12 2,396,910 365,385 0.01 2
2024 2,402,902 366,298 0.01 2
2,413,276 367,880 0.01 2
2,395,990 365,245 0.01 2
2,366,945 360,817 0.01 2
2,414,279 368,033 0.01 2
2,422,316 369,258 0.01 2
2,493,896 380,170 0.01 2
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( )
( )

2024

(10,000
(10,000 )
us

( )
2023 31 0.39347
2023 29 0.37465
2023 10 31 0.41702
2023 11 30 0.39234
2023 12 29 0.37851
2024 31 0.42937
2024 29 0.37403
2024 28 0.35963
2024 30 0.42304
2024 31 0.39745
2024 28 0.35934
2024 31 0.42215
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Us
(@D)
2023 31 4.63277
2023 29 4.71539
2023 10 31 4.75662
2023 11 30 4.77345
2023 12 29 4.76399
2024 31 4.74907
2024 29 4.70759
2024 28 4.68801
2024 30 4.67910
2024 31 4.67963
2024 28 4.68423
2024 31 4.66922
2024 (10,000 )
Us
2023 2024

4.72100
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2024 2024
us
254,379,467,619 235,372,072,003 249,164,663,115
(254,379,467,619) (235,372,072,003) (249,164,663 ,115)
) )
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UsS
2024 30
2024 30 2023 12 31
( ) C ) ( ) «c )
5 567,087,249 86,446,780 639,509,915 97,486,891
6 3,461,237 527,631 9,758,294 1,487,554
2,3,4 1,871,332,120 285,265,868 1,780,088,007 271,356,616
2,441,880,606 372,240,280 2,429,356,216 370,331,062
7 19,564,590 2,982,426 32,446,604 4,946,160
) 19,564,590 2,982,426 32,446,604 4,946,160
2,422,316,016 369,257,853 2,396,909,612 365,384,901
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2024 30
2024 30 2023 30
( ) « ) ( ) C )
2 63,531,739 9,684,778 50,123,350 7,640,803
63,531,739 9,684,778 50,123,350 7,640,803
9 1,271,169 193,777 1,176,127 179,289
9 381,303 58,126 338,698 51,631
9 410,889 62,636 364,751 55,603
9 205,327 31,300 182,376 27,801
9 5,964,505 909,229 5,210,732 794,324
13,930 2,123 14,058 2,143
29,781 4,540 134,697 20,533
8,276,904 1,261,731 7,421,439 1,131,324
2 (55, 254,835) (8,423,047) (42,701,911) (6,509,479)
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US
2024 30
2024 30 2023 30
« ) « ) « ) C )
2,396,909, 612 365,384,901  2,046,971,033 312,040,264
1,101,412,208 167,899,277  1,277,420,048 194,729,912
(1,076,005,804)  (164,026,325) (1,101,982,843)  (167,986,265)
30 2,422,316,016 369,257,853  2,222,408,238 338,783,912
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2024 6 30
1996 7 5 1996 7 17 2009 1 21
2006 6 23
1990
2015 6 18
MMFR 2019 1 21 2019 1 21
NAV MMF 2009 1 21
NAV MMF 2024 6 28
2021 3 8
2022 12 23
2019 11 27 EU  2019/2088 SFDR 7
us
102
FRS102 104 FRS104

FRS102 FRS104
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FRS102 39

usD
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1 0.01

100 1 1
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FRS102 7.1
1
1
2
3
2024 6 30 2023 12 31

1,867,854,817 1,776,370,687

3,477,303 3,717,320
1,871,332,120 1,780,088,007

2 2024 6 30 6 2023 12 31
1
2
3

2022 2 24
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2024 6 30
1 13 4 6
567,087,249 567,087,249
3,461,237 3,461,237
702,082,354 987,569,333 181,680,433 1,871,332,120
1,269,169,603 987,569,333 181,680,433 3,461,237 2,441,880,606
19,564,590 19,564,590
19,564,590 19,564,590
1,269,169,603 987,569,333 181,680,433 N/A N/A
N/A
2023 12 31
1 13 4 6
639,509,915 639,509,915
9,758,294 9,758,294
600,449,567 995,277,203 184,361,237 1,780,088,007

1,239,959,482 995,277,203 184,361,237 9,758,294 2,429,356,216

32,446,604 32,446,604

32,446,604 32,446,604

1,239,959,482 995,277,203 184,361,237 N/A N/A
N/A

LIBOR
bps 100 1%

50 100
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50 100
2024 6 30
+100bps +50bps -25bps -50bps
us -0.11% -0.06% 0.03% 0.06%
2023 12 31
+100bps +50bps -25bps -50bps
us -0.11% -0.06% 0.03% 0.06%
15%
1
30 1 10
10
2024 6 30 2023 12 31
23.29% 26.47%
2 7 9.03% 2.90%
8 30 17.21% 18.50%
31 90 43.01% 44.50%
91 180 7.46% 7.63%
181 365 0.00% 0.00%
365 0.00% 0.00%
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A-
BBH BBH A+ 2023 12 31 A+
CMS
CMS
CMS
A
1
2024 6 30 2023 12 31
Aaa 36.09% 41.80%
Aal 20.40% 11.08%
Aa2 11.77% 13.39%
Aa3 9.79% 9.24%
Al 21.95% 24.49%
Al A2

P1 P2
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2024 6 30 2023 12 31

23.29% 26.47%

76.71% 72.58%

0.00% 0.95%

2024 6 30 2023 6 30 6
CMS
CMS CMS
CMS
CMS

2024 6 30 2023 12 31

3,461,237 9,758,294
3,461,237 9,758,294

2024 6 30 2023 12 31

14,326,605 1,861,552

9 4,302,913 4,221,521

935,072 1,866,536

24,496,995
19,564,590 32,446,604
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2024 6 30 2023 12 31
239,690,946, 760 204,697,088,543
110,141,220,825 269,024,480,057
(107,600,579,644) (234,030,621,840)
242,231,587,941 239,690,946,760

1%

2024 6 30 2023 12 31
646,658 653,160
194,025 192,808
209,170 207,604
104,485 103,819
2,985,004 2,867,266
13,631 28,104
149,940 168,760

4,302,913 4,221,521

FRS102
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1997

2024 7 1

2024 6 30
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2024 6 30 2023 12 31 2022 6 30
2,422,316,016 2,396,909,612 2,222,408,238
242,231,587,941 239,690,946, 760 222,240,813,684
0.01 0.01 0.01
1997 739 B
8
739 D
1997 2B
2024 6 28
2022 8 9 354,049,955 288,379,279
2023
6
2023 12 31

2024 8 9
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@
us
2024 6 30
(%)
2023 12 31 4.13%)
Export Finance and Insurance Corp 5.40% 19-Aug-24 31,000,000 30,775,218 1.27
Export Finance and Insurance Corp 5.40% 03-Sep-24 30,000,000 29,715,878 1.23
Export Finance and Insurance Corp 5.42% 24-Sep-24 30,000,000 29,621,722 122
90,112,818 3.72
2023 12 31 3.54%)
Republic of Austria’5.33% 10-Jul-24 25,000,000 24,967,130 1.03
Republic of Austria5.35% 17-Jul-24 30,000,000 29,929,618 124
Republic of Austria5.36% 02-Aug-24 30,000,000 29,858,998 1.23
Republic of Austria5.36% 30-Sep-24 30,000,000 29,599,144 1.22
114,354,890 472
2023 12 31 4.64%)
Export Development Canada 5.36% 03-Dec-24 25,000,000 24,437,216 1.01
24,437,216 1.01
(2023 12 31 3.28%)
Municipality Finance Plc 5.36% 07-Aug-24 50,000,000 49,728,277 2.05
Municipality Finance Plc 5.37% 28-Aug-24 30,000,000 29,743,964 1.23
79,472,241 3.28
(2023 12 31 11.17%)
Acoss (Agence Central) 5.27% 02-Jul-24 115,000,000 114,983,173 4.75
Caisse Des Depos Et Consignations 5.38% 16-Jul-24 30,000,000 29,933,652 124
Caisse Des Depos Et Consignations 5.37% 22-Jul-24 25,000,000 24,922,736 1.03
Caisse Des Depos Et Consignations 5.39% 26-Jul-24 30,000,000 29,889,218 1.23
Caisse Des Depos Et Consignations 5.42% 24-Oct-24 30,000,000 29,489,952 122
SNCF SA 5.42% 17-Sep-24 40,000,000 39,537,143 1.63
268,755,874 11.10
(2023 12 31 16.55%)
Erste Abwicklungsanst 5.35% 16-Jul-24 40,000,000 39,912,434 1.65
Erste Abwicklungsanst 5.36% 02-Aug-24 30,000,000 29,858,998 1.23
Erste Abwicklungsanst 5.39% 15-Aug-24 40,000,000 39,733,918 164
KFW 5.35% 20-Aug-24 30,000,000 29,780,293 1.23
KFW 5.35% 03-Sep-24 30,000,000 29,719,829 1.23
Landeskreditbk Baden-Wuertt Foerdbank 5.35% 24-Jul-24 35,000,000 34,881,965 144
Landwirtschaft Rentenbank 5.35% 31-Jul-24 35,000,000 34,846,063 144
Landwirtschaft Rentenbank 5.40% 20-Sep-24 25,000,000 24,700,111 1.02
Landwirtschaft Rentenbank 5.38% 24-Sep-24 30,000,000 29,624,596 1.22
NRW Bank 5.40% 05-Sep-24 30,000,000 29,707,043 1.23
NRW Bank 5.37% 25-Sep-24 30,000,000 29,620,360 1.22
NRW Bank 5.40% 07-Oct-24 50,000,000 49,278,315 2.03
Saxony-Anhalt 5.33% 02-Jul-24 25,000,000 24,996,344 1.03
Saxony-Anhalt 5.35% 05-Jul-24 30,000,000 29,982,407 124
Saxony-Anhalt 5.33% 21-Aug-24 30,000,000 29,779,620 1.23

486,422,296 20.08
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(%)
(2023 12 31 1.23%)

Banque Et Caisse D' Epargne de L’ et 5.26% 29-Jul-24 30,000,000 29,880,557 1.23
Bangue Et Caisse D’ Epargne de L' et 5.42% 17-Sep-24 30,000,000 29,656,044 1.22
Bangue Et Caisse D' Epargne de L’ et 5.41% 15-Oct-24 25,000,000 24,610,829 1.02
84,147,430 347

(2023 12 31 1.03%)
Bank Nederlandse Gemeenten 5.37% 16-Aug-24 20,000,000 19,865,343 0.82
Bank Nederlandse Gemeenten 5.38% 27-Aug-24 30,000,000 29,749,099 1.23
Bank Nederlandse Gemeenten 5.38% 17-Sep-24 30,000,000 29,656,662 1.22
Nederlandse Waterschapsbank 5.35% 05-Jul-24 50,000,000 49,970,675 2.06
Nederlandse Waterschapsbank 5.37% 09-Aug-24 35,000,000 34,799,144 1.44
164,040,923 6.77

(2023 12 A 2.89%)
New Zealand Government 5.35% 12-Jul-24 35,000,000 34,943,548 1.44
New Zealand Government 5.39% 29-Aug-24 30,000,000 29,738,593 1.23
64,682,141 2.67
(2023 12 31 2.06%)
Asian Development Bank 5.35% 22-Jul-24 50,000,000 49,845,383 2.06
49,845,383 2.06
(2023 12 A 13.71%)
Council of Europe Development Bank 5.31% 12-Sep-24 35,000,000 34,633,095 1.43
Council of Europe Development Bank 5.39% 07-Nov-24 30,000,000 29,436,109 121
Eurofima 5.41% 31-Jul-24 25,000,000 24,888,418 1.03
European Investment Bank 5.37% 13-Sep-24 30,000,000 29,673,633 122
European Investment Bank 5.40% 20-Sep-24 25,000,000 24,700,385 1.02
International Devel opment Association 5.36% 08-Aug-24 30,500,000 30,329,394 1.25
International Devel opment Association 5.36% 22-Aug-24 30,000,000 29,770,872 1.23
International Development Association 5.38% 10-Sep-24 30,000,000 29,686,000 1.23
233,117,906 9.62
(2023 12 31 6.13%)

City of Gothenburg 5.39% 09-Sep-24 45,000,000 44,534,920 184
Kingdom of Sweden 5.38% 13-Aug-24 25,000,000 24,840,723 1.02
Kommuninvest | Sverige AB 5.39% 05-Dec-24 25,000,000 24,428,012 1.01
93,803,655 3.87

(2023 12 31 3.75%)
Bank of England 5.33% 09-Jul-24 30,000,000 29,964,939 124
Bank of England 5.35% 12-Jul-24 25,000,000 24,959,677 1.03
Bank of England 5.38% 19-Jul-24 35,000,000 34,907,114 1.44
Bank of England 5.38% 16-Aug-24 25,000,000 24,830,314 1.03
114,662,044 4.74
1,867,854,817 77.11
(2023 12 31 0.16%) 3,477,303 0.14

(2023 12 31 74.27%) 1,871,332,120 77.25
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us
2024 6 30
Bank of England 5.35% 12-Apr-24 25,000,000 —
Bank of England 5.30% 16-May-24 25,000,000 —
Bank of England 5.35% 12-Jul-24 25,000,000 —
Bank of England 5.38% 16-Aug-24 25,000,000 —
Banque Et Caisse D' Epargne de L’ et 5.41% 15-Oct-24 25,000,000 —
Bank Nederlandse Gemeenten 5.34% 25-Apr-24 25,000,000 —
Bank Nederlandse Gemeenten 5.34% 20-Jun-24 25,000,000 —
Bank Nederlandse Gemeenten 5.37% 16-Aug-24 20,000,000 —
Caisse Des Depos Et Consignations 5.34% 10-Apr-24 25,000,000 —
Caisse Des Depos Et Consignations 5.37% 22-Jul-24 25,000,000 —
Eurofima 5.34% 16-Feb-24 20,000,000 —
Eurofima 5.36% 02-Apr-24 20,000,000 —
Eurofima 5.36% 15-Apr-24 25,000,000 —
Eurofima 5.36% 31-May-24 25,000,000 —
Eurofima 5.41% 31-Jul-24 25,000,000 —
European Investment Bank 5.40% 20-Sep-24 25,000,000 —
Export Development Canada 5.28% 23-May-24 25,000,000 —
Export Development Canada 5.36% 03-Dec-24 25,000,000 —
Kingdom of Sweden 5.35% 08-Mar-24 18,000,000 —
Republic of Austria’5.33% 10-Jul-24 25,000,000 —

20
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€Y
40
2024 40
( 7,830 ) 6,250 ( 103 563 )

) ( ) 2024 31

UFJ ( 195.76 164.89 )

@
MMF
MMF
( )
2019 21
( )
) (
)
)
)
) ) )
( ) MMF
MMF
(
)
MMF
(
)

MMF
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2013
) (2013 257 ) (

)
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2024
10 ( 2,595,219,712.91 309,556,447,344
1,620,799,253.00 394,701.92 )

MMF) 2,493,896,271.28

101,323,441.63

309,556,447,344

1,620,799,253.00

394,701.92

®
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us
100 ( 5,690 )
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