EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

2024 10 10
35 ( 2024 1 11 2024 7 10 )

One

03-6774-5100

1/103



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

60 20 20

10

5,000

2/103



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

3/103



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

12

4/103



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

12 12

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

2007 31
2016 10

One

5/103



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

ad it It
(&) B Sk (EIEH)  wmomp (REL LR R
—_— e e )
= R = %8
% 2 B3
o o F DE
A ” F51ih Jd 3 g ow | &R
L = g . P | L
weame | ® ° T K Ma = | mie
% | & & # ® 8 & &
-AEARE & AEAREY & 7 A
— — S —
WEFE S it E RStk b o T MR EBE 23R IR TERT B o ZHELEERHIZ LS
TS LR ORI - WOE R B S 2 ORE, H e - U & RIEME A (R - WAL,
B (0N - BUEWRE) LRESL. BOFLSLTVES, ZREREIC D R
Zry Pl Rz ROBHLS B ~olRns T ET, 2
ERITET, B, [BIERBEO—WIic>2 A
(1) B HEOBEMO TR - IRTE EwA¥— |7 = EER
(2) ZRHFOMRIZES < — AR ikt SIS L
L] BeEET, LEL, B
B ZRFTroOTEROMEY B HEMORE L, AEHO
() ZREFIHT S RO E, W M ATVET,
{8 I ik i & B CMEDR & 00 4L
L

(B ESEFoHLEd2haREHR
il e i R 4
{ﬁ'ﬁ: ﬁéﬂ:#ﬂr% GRS k]

6/103



o B e PR

[~ =T F]

R T
1
Z | seida -3 3
= LT
= 77 uE
5 easme | (zamsw
ERpra

e Il\"'\q—.-/('I

One

20 2024 7 31
1985 7 1
1998 3 31
1998 12 1
1999 10 1
2008 1 1
2016 10 1

e A

S|

[ =7 F]

Ty

=%
F0- b
THE-2FF

—

EDINETOOOO

OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

i E
4 18 I

i}

(EEEER]

R

BE%k-<
tREE®D
Wit iE

One

2024 7 31

7/103



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
ooooodooodooodoooodd

28,000 70.0

13 9
12,000 30.0

15,510
51.0
49.0

S&P

S&P

S&P

8/103



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

Organisation for Economic Co-operation and

Development

60 20 20

30 50

S&P

10

9/103



EDINETOOOO
O00000000000000000(E10677)
Oooooooooooobooooooad

S ialian 20%
etk B 05 9 B
AHIEY il b ) i I
20%

FREOAHLRN

P LREREERFRSLERL LETH EROERM. HBEDESFEHE L. SEEOKRAEY K
HLUHAEOLHMADRAESERERAE LTENETN30%E LR (LEL. Z0
SIHHIRERE LTS0WEBAGVEERL LET. ) ICRBNICEE LET.

FPREBNCRELRSICE Y. ARLAEDREELAPEZERT S LLGIL.MKEOH R
WAOHRE SHEIEREROBREBELET,

by FHY PIO—F

TUOEEMMT
DUIABHESE.)

RELT Y7770~

10/103



23

24

20
25

One

11/103

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



10

11

12

13

14
15

16

10

15.

16

12/103

14

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

10

11

18 )

14

14

10



B E - R1T Bk
EEEE= <THybIFTU A bOnetkXEH >
d N /
ERtree=sysy
z . REE=S)
e LN, '- CERBLHE>
RHORGEER
-ﬁ}ﬁﬁ JALERELIUES-ERAR
MEIAE. TR LEDBTFRRFEODE=H)Y
O BE LaAVTSATUR) AL EEB
LR VAVEEBICHMTLSER
%>
N J

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

SN EpEE

HFnE=H)
* )

<HEER
ELEHE>

DEROEHI-MT2EBR0SIT

10 20

13/103

60 70



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

2024 7 31

BV IOMRE T to4— - F—A4A TRHEIE - F—L F—=rTF2UF

Y —F- | #-p7104
FFUZK Fiig=

= A
ERaw ¢ ’ F—=pTxUA

OB

(R 722 F)

vIO(EM) 8% 159 W AR . B FE ) 1R FH—bT2)0
139 AL oot (A 4=kl SEDE MEEEE= )T
IS =T L S =T
BHETWEATITT
(AP HO B A EE L)
EElY

2024 6 10

14/103



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

1926

3,597
2024 6

10

11

15/103



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

ﬂﬁﬁ‘iﬂ%[«.ﬁ?%}%@ﬁ%lﬁ

SISO RER. AT SCHREFIG ) IR EISE | s

CHEBED SHLONFT OTHREIEHONE L. F
OEFESD BB PR T B8 AREE0h
FPrERERELICBOTRBUFES A

SACEE. STRHIE H CFEAE Lo (PR RO RS i 4 S USHlli Z3 05 e TR TR ONSIEGH S
WEYT. T OIEG . SRR B0 ARTAR B SR T METS ZE(TEUET .

T HRREOAHE. HFLEEH IMICEHS 77 RO RERT O TR BUE Lh.
B S - BMEBOG ( A— )

i, SEAHCETE LT OSERSRENSILONET,

iﬁmlmummﬂbnm | | BHSIMAR o SR L SRR T O NSRS

F=2A o om r—28 -3¢
),.I—,lx RN SENE RS MR SIS A AL
/ ﬁ L sima100m 10,550
1|:+.5::n:u=a|‘{r R | 10500, 10,5006 P81 007 10,5008
™ 10,4008
*50F)
+50069 +50063 +5003 10,4500 +500 |
" (G} (G- 3+HE) A4S0 HEHE [
P, e #*30/ 10,200/
& #4206
& (@+a)
PEENE  SEENE  SUeENE MEEEE  SEaNE  SEED MEAND SERNE  SEEND
) i e pree g i
e ] s A SHENSE  +SONE eREIRE SHEMRE +00M%  sHENeE
500F 500F3 5007 L 4506 S00FS R 4208

tEGENFNOT —ALBLT. HRENErSSiRNEr TFALLRa0REERAL RO LEU T,

P —RA S EBEME 100+ SR ME S FER WO DR EROEO0M =100/ |
i 2B HEERDEI100A+SANSL N ARE S OEEFHEOEASOM=500 i
P20 HESBNE 100D+ SR RO AN R0 0N GHOZ A 200P=41000 !

*A B OO — 2B TR SEESRWEL T TEMTY O, IR S SRR RE R N TR R e TUE T D
DTIC, SRS WEIC DU TRE. SRR NCEET S0 TEE, (SR 0T O [EREIEC EER R O S T TR S L
# _HIRIE A —UTE RIS A R NN SR T S0 TRELO TIEM RS,

S (26E) 077 FOBAMBEIC &Ko TSRO0 2B, BRMICETAO— I LRLICHYT 2
IS D BUET. 77 FRIAROEBYGRIC S, SaE# s BUMERACH EITNED ST BS BEHRT Y.

1 HERO—BH THO—BHLRLICIES T 28S | | smEoSBrREO—HBLRULGEYT 3RS |

T P (AR ) o
& EROLTEAO—8 ks
{Hﬂ) WRLEBLEN. £0 {%&ﬂgj 7 ]
i BLET, B1e. TEHILE L
SNEMTE) m & MBI EE) BAIE. (3R
AERH AT,
e B o (SRS EEE DT RO B LB BN SOHRETT,

ol R (AR SRS SN T E FTEEE S SO CETT, SICROEEY (SRH) RN, T FE 50 SRR O EeLET,

16/103



16

28

®

17 )

100

22 )

100

®

30 )

17/103

17

EDINETOOOO

OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

20

100

29

10

21

100



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

22
100 10
100 5 100 20
( 22 )
20
10
( 23 )
28
28
28
( )
( )
)
(
)

18/103



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

¢))

¢))

&)

19/103



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

24 )

20/103



25 )

21/103

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

( 26 )

50

( 27 )

( )
2.

( 28 )

37 )

22/103



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

10

100 50

23/103



@

&)

60

30

S&P

10

25

24

24/103

20

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

20

50

10



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

26

10

@

37

25/103



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

L=l

(A%

Lz
(1BAA)

S&P

>

BEEB

BB

CCC
CcC

Aaa

Caa
Ca

26/103

2 RAA-—T]

O HE R

H

BFEoEER

S&P
Moody*"s



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

+

27/103



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

28/103



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

( FEHFIREER \

I 1 I
1 1z U Rl ¢ ERNAT2—7 2B
@ LZ5F VF- HAEEL YO RO @ ERTr—7 AZDE-M)H
FoH) - BT ®EH) T+ —~ 2 H50 91 §FE
SHEENFODYAHOEZH) 5 ETR

--Ijlﬁiiiiiiiiﬁﬁilll-—-

EHIBLEEE

2024 7 31

29/103



<sEEHR>

EDINETOOOO
O00000000000000000(E10677)
Oooooooooooobooooooad

PPV FOEMBE RS & UL RSB REENERNO S

TrUREORBNLGHEISILOFMBREREOHRY

1= 1] %)
20000 100
T R R N ()

16000 | mm TroROESmERIEE) &0
12,000 M i
B.000 40
4,000 20
a quﬂlml! a

-20

A0
MWE  0AVME 02/ 0218 0138 WAt

* 7l R R E NS RN OS RS EMERLeNsSELT
HELERSNIEET A TLETOT, EROEAEN SR EDEa R

)
100
8o Ewﬂl
627
a0 =k i 7T ]
10 421
215
20 154 L 153
; o #'*2 03 54 P
35 ; 552 8
: 108 i . 48
20 124 154
-40

Fr¥E Had EAER FADA C3EN ETADN ERDS
20THEGH 20240 7R

o EICHMOSEAFEICHD S8 FRORRAFOTEE- BAw BIEE. Drs
FELFETRETS A DT ERL. PR RT R T S LEER

EV.

* 77 APOAE AR RRE. RINOSEREMERLBDEHELTHELLE

FICHERTESRICERLEBDTY.
*:TATORE I AN rFDEREREBRUER A

EREEFCESNTUETOT. MROESENICE O THAL SHRE

WERREBESHFBURT,
BREISADEN
IBEREREE TOPK) | . BFOELmBE LRICHEL. S RERsLTORESER TS Y~
WER S TORI Fub-A L FI—0TE. AEROREREE S UGN SRR SRR, R PXER
B % & | puas Fl I S PXRE ORlE (B TP SWS, MO EER S T RN . RS

& RS ERCR T ST S TOER- SoNoSsURER Crr S ERETERRIN T Y
ATOMHR PXSELTOET,

£ U R E

MECIDT oo - T w22
(RS <=2}

IMECIT98 A - 7o 2 213 MSCL InC FMRLIIERRET. BEER< ER0O T ER0
BEHNE. SRONRTRERN 2SR DO TT. BEHCMT SHE. DA T
DEE—tDOERIEMEC] InCIDRMLET., B2 MECH Inc R EROMEEE BT SHRS TS
BERET BRRERLTLET.

= B

MECIT T =l =it

A LTI
(RS Fye—1)

IMSCIT S =32 -t 2729 2 |12, MSCH InC A RILI SN 7. WM OIS
BE. SEORNEENFE - ACERLE 0T BiERIC T 28N, rHE N T0h—
ENOHERIEASCT Inc [ORMELE T, B1o. MECT IncZEEROMS BT ¥ SHAS L L REs
T SHRTERLTLRY.

BB M

MOMURS-BPIER

NOMURA-BPIEMIE. B 2y T a— gl — U —FE QB IL T TR S R TR
U R EE R WO RS e OREEET 0 R RS SR T . B RO e A
HEOME—ORNEFE 771 — 2yl — U —FEO I T ROl 7.
B Fa—LplU— Ut —FLIRILF ORI S . EEEOERE. Foe. (RN,
TEERET SOTREL FrFOER RS CRLT —IREERLIEE AL

£ i B M

FTSER S 2 T
(M<BF.F<—3)

FTEER RN T A (<BH . FT5E Fixed Income LLOIS&ARE TN, BESit
AR ENCESNEREENECHEEN THRFEAL MR ATy ATT. BENE
FTSE Fixed Income LLCOSDRIGE T30, SMICMT ST A TOMIUEFTSE Fived noome
LLCHAELTEY.

JPENATAGBIENMT Ol

FAlt=2 T4 FIgt=2)

[PELAAGRBEEMI T/ T =274 Bl IR BT EFaUF =TI —
HFAELT L HIREDORENNE T RN TRES NTL -SSR BT ER T Y. B
T SHFENODAHE T OE—ORRIE )P Bl EF T =D TILT LS =[N
LEY. Bl MH 2 AENOMNE SN T MBS IURBERL T IHIERLTLET,

GEVAHDERE RS P LS SR EL T FEALT SR T,

30/103



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

( ) 2.75 2.5

1.65 ( 1.5 )

C )
100 0.85 0.60 0.05
100 500 0.80 0.65 0.05
500 1,000 0.75 0.70 0.05
1,000 1,500 0.70 0.75 0.05
1,500 2,000 0.65 0.80 0.05
2,000 2,500 0.60 0.85 0.05
2,500 0.55 0.90 0.05
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2024 7 31
1,376,190,971 95.61
1,376,190,971 95.61

63,162,384 4.39
1,439,353,355 100.00
2024 7 31
904,557,705 65.73
457,335,932 33.23
77,057,630 5.60
49,184,998 3.57
38,157,051 2.77
36,592,099 2.66
36,023,275 2.62
33,661,594 2.45
31,080,563 2.26
29,383,269 2.14
26,383,772 1.92
19,252,473 1.40
12,914,994 0.94
11,949,658 0.87
11,667,966 0.85
7,940,752 0.58
7,728,289 0.56
5,961,838 0.43
3,472,920 0.25
2,642,618 0.19
2,566,303 0.19
1,817,469 0.13
1,782,242 0.13
43,625,398 3.17
19,314,656 1.40
12,059,440 0.88
7,095,981 0.52
5,155,321 0.37
86,836,083 6.31
29,678,045 2.16
28,728,831 2.09
15,235,679 1.11
13,193,528 0.96
301,729,521 21.93
214,468,451 15.58
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19,978,072 1.45
17,765,703 1.29
17,411,625 1.27
14,556,426 1.06
10,064,822 0.73
7,484,422 0.54
39,428,207 2.87
1,376,176,914 100.00
/
2024 7 31
/
2.0831 1.9876
692,388,293 95.61
1,442,383,291 | 1,376,190,971
2024 7 31
95.61
95.61
2024 7 31
/
US T N/B 4.625 06/30/25 99.63 99.81 4.625
68,598,000 4.98
68,346,377 68,472,769 | 2025/6/30
US T N/B 4.875 04/30/26 100.32 100.68 4.875
53,354,000 3.90
53,524,898 53,719,766 | 2026/4/30
US T N/B 2.75 07/31/27 95.31 96.01 2.75
54,116,200 3.78
51,579,502 51,960,006 | 2027/7/31
US T N/B 3.875 08/15/33 96.83 98.00 3.875
46,494,200 3.31
45,022,184 45,567,038 | 2033/8/15
US T N/B 1.75 08/15/41 66.68 67.73 1.75
66,311,400 3.26
44,217,526 44,916,904 | 2041/8/15
US T N/B 1.375 12/31/28 88.29 89.20 1.375
44,969,800 2.91
39,706,048 40,115,345 |2028/12/31
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DEUTSCHLAND 2.2 02/15/34 97.86 99.03 2.2
7 30,504,650 2.20
29,853,969 30,209,975 | 2034/2/15
SINGAPORE 3.5 03/01/27 100.57 101.37 3.5
8 28,983,300 2.14
29,151,403 29,383,269 | 2027/3/1
SPAIN 3.25 04/30/34 100.28 101.10 3.25
9 27,206,850 2.00
27,285,182 27,506,913 | 2034/4/30
REPUBLIC OF CHILE 2.45
86.16 86.53 2.45
10 | 01/31/31 30,488,000 1.92
26,268,796 26,383,772 | 2031/1/31
UK TREASURY 3.25 01/31/33 93.92 94.80 3.25
11 27,406,400 1.89
25,742,342 25,982,089 | 2033/1/31
US T N/B 4.0 02/15/34 97.69 98.86 4
12 25,152,600 1.81
24,572,910 24,867,668 | 2034/2/15
US T N/B 1.5 01/31/27 92.88 93.55 1.5
13 22,866,000 1.55
21,238,582 21,392,214 | 2027/1/31
US T N/B 4.125 10/31/27 99.25 99.94 4.125
14 21,341,600 1.55
21,181,538 21,329,927 (2027/10/31
MALAYSIA 3.892 03/15/27 100.98 101.22 3.892
15 20,806,947 1.53
21,012,076 21,061,861 | 2027/3/15
KOREA TREASURY BOND 1.375
91.29 91.92 1.375
16 | 12/10/29 22,321,000 1.49
20,376,856 20,519,216 |2029/12/10
CREDIT SUISSE GROUP AG
92.45 93.19 0.65
17| 01/14/28 21,435,700 1.45
19,819,448 19,978,072 | 2028/1/14
DEUTSCHLAND 0.0 08/15/52 47.50 49.77
18 39,573,600 1.43
18,801,021 19,696,572 | 2052/8/15
FRANCE OAT 1.25 05/25/34 84.76 85.23 1.25
19 23,084,600 1.43
19,566,671 19,676,914 | 2034/5/25
ITALY BTPS 3.85 07/01/34 99.45 101.52 3.85
20 18,962,350 1.40
18,859,953 19,252,473 | 2034/7/1
KFW 0.25 09/15/25 96.56 96.96 0.25
21 18,962,350 1.34
18,311,941 18,387,790 | 2025/9/15
AIB GROUP PLC 02/16/29 106.75 107.74 5.75
22 16,489,000 1.29
17,602,749 17,765,703 | 2029/2/16
KOREA TREASURY BOND 4.125
107.31 108.52 4.125
23 | 12/10/33 16,252,340 1.28
17,441,621 17,637,835 [2033/12/10
DANSKE BANK A/S 06/21/30 104.29 105.59 4.75
24 16,489,000 1.27
17,197,862 17,411,625 | 2030/6/21
GOLDMAN SACHS GROUP INC
99.54 99.77 1
251 1.0 11/24/25 16,420,750 1.19
16,345,838 16,384,007 [2025/11/24
INDONESIA GOV*T 8.25
105.38 106.13 8.25
26 | 05/15/29 15,162,200 1.17
15,978,190 16,092,366 | 2029/5/15
IBRD 1.2 07/22/26 94.52 95.28 1.2
27 16,504,500 1.14
15,601,400 15,725,811 | 2026/7/22
MALAYSIA 3.906 07/15/26 100.96 101.12 3.906
28 15,357,508 1.13
15,505,709 15,530,238 | 2026/7/15
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COOPERATIEVE RABOBANK UA
91.44 92.39
29 | 0.0 06/21/27 16,489,000 1.11
15,078,448 15,235,679 | 2027/6/21
LOGICOR FINANCING SARL
86.87 88.27 | 1.625
30 | 1.625 01/17/30 16,489,000 1.06
14,325,321 14,556,426 | 2030/1/17
2024 7 31
65.73
3.17
6.31
21.93
97.13
2024 7 1
16
5,146 5,172 0.6985 0.7020
(2015 1 13 )
17
4,639 4,664 0.6643 0.6678
(2015 7 10 )
18
3,928 3,951 0.5996 0.6031
(2016 1 12 )
19
2,922 2,928 0.5449 0.5459
(2016 7 11 )
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20
3,058 3,064 0.5993 0.6003
(2017 1 10 )
21
2,898 2,903 0.6118 0.6128
(2017 7 10 )
22
2,823 2,827 0.6194 0.6204
(2018 1 10 )
23
2,630 2,635 0.5894 0.5904
(2018 7 10 )
24
2,419 2,423 0.5640 0.5650
(2019 1 10 )
25
2,434 2,439 0.5835 0.5845
(2019 7 10 )
26
2,384 2,388 0.5877 0.5887
(2020 1 10 )
27
2,275 2,279 0.5972 0.5982
(2020 7 10 )
28
2,233 2,237 0.6087 0.6097
(021 1 12 )
29
2,203 2,206 0.6211 0.6221
(021 7 12 )
30
2,110 2,112 0.6154 0.6159
(2022 1 11 )
31
2,082 2,084 0.6264 0.6269
(2022 7 11 )
32
1,941 1,943 0.6002 0.6007
(2023 1 10 )
33
2,024 2,026 0.6398 0.6403
(2023 7 10 )
34
2,093 2,095 0.6685 0.6690
(2024 1 10 )
35
1,513 1,514 0.7338 0.7343
(2024 7 10 )
2023 7 2,030 0.6424
2,071 0.6569
9 2,043 0.6484
10 2,024 0.6432
11 2,095 0.6671
12 2,087 0.6666
2024 1 2,120 0.6787
2 2,135 0.6852
3 2,148 0.6926
4 2,163 0.7018
5 2,162 0.7053
6 1,503 0.7283
7 1,439 0.7009
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16 0.0210
17 0.0210
18 0.0210
19 0.0085
20 0.0060
21 0.0060
22 0.0060
23 0.0060
24 0.0060
25 0.0060
26 0.0060
27 0.0060
28 0.0060
29 0.0060
30 0.0055
31 0.0030
32 0.0030
33 0.0030
34 0.0030
35 0.0030
16 6.18
17 1.89
18 6.58
19 7.71
20 11.08
21 3.09
22 2.22
23 3.87
24 3.29
25 4.52
26 1.7
27 2.6
28 2.9
29 3.0
30 0.0
31 2.3
32 3.7
33 7.1
34 5.0
35 10.2
2019 8 29 2
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16 29,062,020 452,336,178
17 28,233,155 411,076,848
18 36,365,557 468,988,109
19 20,674,683 1,208,986,057
20 6,144,032 265,326,097
21 5,400,030 371,964,415
22 4,915,756 184,530,711
23 5,222,817 99,765,107
24 5,168,346 178,986,944
25 4,787,206 121,877,875
26 3,500,730 119,737,321
27 3,403,589 250,161,959
28 2,587,081 142,535,278
29 2,532,269 125,198,698
30 2,444,239 120,245,256
31 1,153,285 105,996,968
32 1,055,123 91,005,470
33 1,073,934 71,504,793
34 1,011,135 33,148,255
35 941,631 1,070,172,888
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2024 1 10 2024 7 10
17,472,574 75,085,248
2,080,734,518 1,442,383,291
2,098,207,092 1,517,468,539
2,098,207,092 1,517,468,539
1,566,038 1,031,422
585,900
93,990 69,549
2,725,792 2,017,119
6,173 4,562
4,391,993 3,708,552
4,391,993 3,708,552
3,132,076,516 2,062,845,259
1,038,261,417 549,085,272
55,644,767 49,430,806
2,093,815,099 1,513,759,987
2,093,815,099 1,513,759,987
2,098,207,092 1,517,468,539
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2023 7 11 2024 1 11

2024 1 10 2024 7 10
7,803
116,699,373 201,648,773
116,699,373 201,656,576
4,976 209
568,669 559,132
16,492,757 16,215,778
37,338 36,706
17,103,740 16,811,825
99,595,633 184,844,751
99,595,633 184,844,751
99,595,633 184,844,751
9,691 124,375
1,139,622,533 1,038,261,417
11,541,108 313,268,912
11,541,108 313,268,912
352,781 293,478
352,781 293,478
9,432,535 8,768,415
1,038,261,417 549,085,272
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2024 1 11
2024 7 10
2024 1 10 2024 7 10
3,164,213,636 3,132,076,516
1,011,135 941,631
33,148,255 1,070,172,888
3,132,076,516 2,062,845,259
1,038,261,417 549,085,272
2023 7 11 2024 1 11
2024 1 10 2024 7 10
2023 7 11 2023 8 10 2024 1 11 2024 2 13
4,451,175 5,394,267
0 0
29,613,191 29,309,788
44,866,065 55,432,325
78,930,431 90,136,380
1 250.22 1 288.87
1,577,217 1 5 1,560,141 1 5
2023 8 11 2023 9 11 2024 2 14 2024 3 11
2,881,484 1,932,765
0 0
29,584,634 29,206,792
47,687,055 59,049,087
80,153,173 90,188,644
1 254.36 1 290.08
1,575,551 1 5 1,554,496 1 5
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2023 9 12 2023 10 10 2024 3 12 2024 4 10
1,782,290 4,924,574
0 0
29,560,811 29,117,373
48,946,345 59,235,836
80,289,446 93,277,783
1 255.02 1 300.98
1,574,135 1 5 1,549,566 1 5
2023 10 11 2023 11 2024 4 11 2024 5 10
10
4,741,674 5,143,351
0 0
29,539,902 28,951,194
49,112,345 62,243,151
83,393,921 96,337,696
1 265.10 1 312.67
1,572,871 1 5 1,540,544 1 5
2023 11 11 2023 12 2024 5 11 2024 6 10
11
2,158,376 5,282,458
0 0
29,427,373 28,798,728
52,074,082 65,488,022
83,659,831 99,569,208
1 266.98 1 324.91
1,566,723 1 5 1,532,246 1 5
2023 12 12 2024 1 10 2024 6 11 2024 7 10
4,570,924 3,856,863
0 0
29,417,460 19,388,354
52,639,881 46,605,365
86,628,265 69,850,582
1 276.58 1 338.61
1,566,038 1 5 1,031,422 1 5
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5,092,987 4,981,161
2023 7 11 2024 1 11
2024 1 10 2024 7 10
2024 1 10 2024 7 10
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2024 1 10 2024 7 10
33,621,285 55,044,869
33,621,285 55,044,869
2024 1 10 2024 7 10
0.6685 0.7338
(6,685 ) (7,338 )
2024 7 10
692,388,293 1,442,383,291
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692,388,293 1,442,383,291

1,442,383,291
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2024 7 10

49,620,342
1,791,030
909,013,922
46,615,506
101,957,527
330,739,397
10,243,325
10,537,182
1,439,699
1,461,957,930
1,461,957,930

19,568,444
19,568,444
19,568,444

692,388,293

750,001,193
1,442,389,486
1,442,389,486
1,461,957,930
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2024 1 11
2024 7 10
12
133 60 61
2024 7 10
1,113,287,597
420,899,304
692,388,293
692,388,293
692,388,293
2024 1 11
2024 7 10
2024 7 10
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)

)

)

2024 7 10
7,741,854
818,670
270,445
197,772
8,092,307
2024 7 10
2.0832
(20,832 )
2024 7 10
REPUBLIC OF CHILE 2.45
200,000.000 172,322.200
01/31/31
TSY INFL 0.625 07/15/32 90,000.000 87,632.830
US T N/B 1.375 11/15/31 105,000.000 86,026.170
US T N/B 1.375 12/31/28 295,000.000 260,470.010
US T N/B 1.5 01/31/27 150,000.000 139,324.210
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US T N/B 1.625 11/15/50 135,000.000 74,587.500
US T N/B 1.75 08/15/41 435,000.000 290,065.120
US T N/B 1.875 02/15/51 150,000.000 88,333.000
US T N/B 2.25 02/15/52 40,000.000 25,701.560
US T N/B 2.75 07/31/27 355,000.000 338,359.370
US T N/B 2.75 08/15/32 95,000.000 85,132.610
US T N/B 3.375 05/15/33 95,000.000 88,639.440
US T N/B 3.875 08/15/33 305,000.000 295,343.640
US T N/B 4.0 02/15/34 165,000.000 161,197.260
US T N/B 4.125 10/31/27 140,000.000 138,950.000
US T N/B 4.25 02/15/54 15,000.000 14,409.370
US T N/B 4.625 06/30/25 350,000.000 348,587.650
US T N/B 4.875 04/30/26 350,000.000 351,121.090
3,470,000.000 3,046,203.030
(560,578,500) (492,114,099)
UK TREASURY 0.25
70,000.000 68,471.990
01/31/25
UK TREASURY 3.25
20,000.000 16,510.000
01/22/44
UK TREASURY 3.25
90,000.000 84,465.000
01/31/33
UK TREASURY 4.25
35,000.000 32,722.340
12/07/55
215,000.000 202,169.330
(44,412 ,550) (41,762,118)

INDONESIA GOV*T 6.5
02/15/31

831,000,000.000

809,400,174.330

INDONESIA GOV*T 6.625
02/15/34

1,075,000,000.000

1,047,340,250.000

INDONESIA GOV*T 8.25
05/15/29

1,613,000,000.000

1,699,807,466.200

3,519,000,000.000

3,556,547,890.530

(35,190,000) (35,565,479)
CANADA 2.25 06/01/29 110,000.000 104,499.100
110,000.000 104,499.100
(13,033,900) (12,382,098)

TITULOS DE TESORERIA 7.5
08/26/26

218,800,000.000

211,225,767.580

218,800,000.000

211,225,767.580

(8,798, 386) (8,493,811)
SINGAPORE 3.5 03/01/27

255,000.000 256,479.000

255,000.000 256,479.000

(30,495, 450) (30,672,324)

THAILAND 1.6 12/17/29

1,460,000.000

1,398,171.130

1,460,000.000

1,398,171.130

(6,467,800) (6,193,898)
DENMARK 2.25 11/15/33

120,000.000 117,443.750

120,000.000 117,443.750
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(2,810,400) (2,750,533)
NEW ZEALAND 4.5 04/15/27
20,000.000 19,966.930
20,000.000 19,966.930
(1,979,600) (1,976,327)
NORWAY 1.75 03/13/25
130,000.000 127,707.260
130,000.000 127,707.260
(1,981,200) (1,946,259)
BRAZIL NTN 01/01/29 64.000.000 60.408..260
BRAZIL NTN 01/01/31 417,000.000 383,877.640
481,000.000 444,285.900
(14,326,296) (13,232,789)
POLAND 2.5 07/25/26
70,000.000 66,416.000
70,000.000 66,416.000
(2,872,639) (2,725,560)
MALAYSIA 3.892 03/15/27
630,000.000 636,210.980
MALAYSIA 3.906 07/15/26 465,000.000 469,487.290
1,095,000.000 1,105,698.270
(37,559, 267) (37,926,225)
MEXICAN BONDS 8.5
05/31/20 450,200.000 423,458.120
450, 200.000 423,458.120
(4,063,505) (3.822,133)
BUNDESSCHAT 2.9 06/18/26 55,000.000 54,961.500
DEUTSCHLAND 0.0 08/15/31 45,000.000 37,873.800
DEUTSCHLAND 0.0 08/15/52 240,000.000 114,021.600
DEUTSCHLAND 2.2 02/15/34 35,000.000 33,955.600
DEUTSCHLAND 2.3 02/15/33 25,000.000 24,598.000
DEUTSCHLAND 4.75
o700/ 95,000.000 113,015.800
FRANCE OAT 0.0 05/25/32 110,000.000 86,526.000
FRANCE OAT 0.5 05/25/26 40,000.000 38,125.870
FRANCE OAT 0.5 06/25/44 50,000.000 28,624.200
FRANCE OAT 4.5 04/25/41 30,000.000 33,846.640
IRISH 0.0 10/18/31 30,000.000 24,501.280
IRISH 1.0 05/15/26 55,000.000 53,054.290
ITALY BTPS 3.85 07/01/34 115,000.000 114,379.000
SPAIN 1.95 07/30/30 50,000.000 47,070.260
SPAIN 3.25 04/30/34 85,000.000 84,523.060
SPAIN 4.2 01/31/37 75,000.000 80,424.370
1,135,000.000 969,501.270
(198,284,500) (169,371,872)

KOREA TREASURY BOND
1.375 12/10/29

202,000,000.000

184,405,943.420

KOREA TREASURY BOND
4.125 12/10/33

147,080,000.000

157,842,726.080
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349,080,000.000
(40,737,636)

342,248,669.500
(39,940, 420)

SOUTH AFRICA 7.0

1,080,000.000

915,408.000

02/28/31
1,080,000.000 915,408.000
(9,601, 200) (8,137,977)
1,013,192,828.700 909,013,922
(1,013,192,829) (909,013,922)
NEW S WALES TREASURY CRP
75,000.000 69,019.770
3.0 02/20/30
QUEENSLAND 2.75 08/20/27 130,000.000 123,686.230
205,000.000 192,706.000
(22,297,850) (20,960,632)
ONTARIO (PROVINCE OF)
175,000.000 107,057.450
1.9 12/02/51
175,000.000 107,057.450
(20,735,750) (12,685,237)
KOMMUNINVEST I SVERIGE
370,000.000 362,909.040
1.0 05/12/25
370,000.000 362,909.040
(5,668,400) (5,559,766)
COMMUNITY OF MADRID SPAI
45,000.000 42,414.830
2.398 06/02/31
45,000.000 42,414.830
(7,861,500) (7,409,871)
56,563,500 46,615,506
(56,563,500) (46,615,506)
ELECTRICITE DE FRANCE SA
50,000.000 51,313.460
6.125 06/02/34
50,000.000 51,313.460
(10,328,500) (10,599,821)
IBRD 1.2 07/22/26 150,000.000 141,792.240
150,000.000 141,792.240
(17,773,500) (16,800, 963)
BANCO SANTANDER SA 0.1
100,000.000 78,585.550
02/27/32
COMMERZBANK AG 0.625
70,000.000 68,268.830
05/28/25
COOPERATIEVE RABOBANK UA
100,000.000 91,445.500
0.0 06/21/27
EUROPEAN UNION 1.0
90,000.000 77,414.760
07/06/32
KFW 0.25 09/15/25 115,000.000 111,055.500
475,000.000 426,770.140
(82,982,500) (74,556,743)
111,084,500 101,957,527
(111,084,500) (101,957,527)
AES CORP/THE 2.45
20,000.000 16,616.340
01/15/31
AES CORP/THE 3.95
20,000.000 18,438.090
07/15/30
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AMERICAN TOWER CORP 2.9

15,000.000 13,338.550
01/15/30
AMGEN INC 5.65 03/02/53 55,000.000 54,769.120
AT&T 3.65 06/01/51 40,000.000 28,768.370
AT&T 5.4 02/15/34 25,000.000 25,253.590
BANK OF AMERICA CORP

40,000.000 39,908.060
04/25/34
BROADCOM INC 3.469

25,000.000 21,560.080
04/15/34
BROADCOM INC 5.15

25,000.000 24,975.750
11/15/31
CENTENE CORP 4.625

45,000.000 42,910.060
12/15/29
CF INDUSTRIES INC 4.95

5,000.000 4,405.330
06/01/43
CF INDUSTRIES INC 5.15

10,000.000 9,703.620
03/15/34
CF INDUSTRIES INC 5.375

10,000.000 9,310.880
03/15/44
CHARTER COMM OPT LLC/CAP

10,000.000 6,166.380

3.7 04/01/51

CITIGROUP INC 11/17/33 10,000.000 10,559.710

CONTINENTAL RESOURCES

20,000.000 16,325.450
2.875 04/01/32
CONTINENTAL RESOURCES

10,000.000 9,933.800
5.75 01/15/31
CROWN CASTLE INTL CORP

10,000.000 7,864.920
4.15 07/01/50
CVS HEALTH CORP 2.125

55,000.000 44,532.950
09/15/31
CVS HEALTH CORP 3.25

30,000.000 27,418.600
08/15/29
ENERGY TRANSFER LP 5.95

25,000.000 24,636.840
05/15/54
FORD FOUNDATION/THE

65,000.000 53,045.970
3.859 06/01/47
FREEPORT-MCMORAN INC

5,000.000 4,770.540
4.25 03/01/30
GATX CORP 6.05 03/15/34 10,000.000 10,350.410
GLENCORE FUNDING LLC 2.5

5,000.000 4,262.480
09/01/30
GLENCORE FUNDING LLC

30,000.000 24,898.640
2.625 09/23/31
GLENCORE FUNDING LLC 5.7

15,000.000 15,073.260
05/08/33
GLENCORE FUNDING LLC 6.5

10,000.000 10,540.340
10/06/33
GREAT-WEST LIFECO FINANC

25,000.000 20,120.940
4.15 06/03/47
HCA INC 3.625 03/15/32 65,000.000 57,676.500
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HCA INC 5.5 06/01/33 20,000.000 19,950.420
HYUNDAI CAPITAL AMERICA

15,000.000 15,003.800
5.4 06/24/31
JPMORGAN CHASE & CO

10,000.000 10,342.650
04/22/35
JPMORGAN CHASE & CO

25,000.000 25,108.090
06/01/34
MERCK & CO INC 2.15

85,000.000 71,270.180
12/10/31
MORGAN STANLEY 04/21/34 25,000.000 24,819.120
NEW YORK LIFE INSURANCE

30,000.000 22,656.410
3.75 05/15/50
ONCOR ELECTRIC DELIVERY

35,000.000 34,855.770
5.55 06/15/54
OVINTIV INC 6.25

15,000.000 15,577.940
07/15/33
OVINTIV INC 6.5 08/15/34 11,000.000 11,629.310
OVINTIV INC 7.375

10,000.000 10,994.470
11/01/31
PFIZER INVESTMENT ENTER

50,000.000 48,787.140
5.3 05/19/53
T-MOBILE USA INC 3.3

15,000.000 10,315.020
02/15/51
T-MOBILE USA INC 3.4

10,000.000 6,941.990
10/15/52
T-MOBILE USA INC 3.875

35,000.000 32,996.490
04/15/30
T-MOBILE USA INC 4.75

55,000.000 54,368.570
02/01/28
T-MOBILE USA INC 5.05

45,000.000 44,472.470
07/15/33
T-MOBILE USA INC 5.15

20,000.000 19,872.950
04/15/34
TOLL BROS FINANCE CORP

50,000.000 48,476.950
4.35 02/15/28
UNITED AIR 2016-1 B PTT

19,947.920 19,261.640
3.65 01/07/26
UNITED AIR 2016-2 B PTT

37,679.400 36,608.490
3.65 10/07/25
UNITEDHEALTH GROUP INC

10,000.000 6,584.920
2.9 05/15/50
UNITEDHEALTH GROUP INC

50,000.000 48,212.430
4.5 04/15/33
VERIZON COMMUNICATIONS

10,000.000 7,116.700
2.85 09/03/41
VMWARE INC 2.2 08/15/31 30,000.000 24,681.750

1,453,627.320 1,329,041.240
(234,833,494) (214,706,612)

ENEL SPA 5.75 06/22/37

50,000.000 50,955.700
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50,000.000 50,955.700
(10, 328,500) (10,525,919)
GOLDMAN SACHS GROUP INC
L0 11/24/25 95,000.000 94,566.610
95,000.000 94,566.610
(17,088, 600) (17,010,642)
AIB GROUP PLC 02/16/29 100,000.000 106,754.500
BLACKSTONE PP EUR HOLD
L 0 05/04/2 100,000.000 88,431.550
CREDIT SUISSE GROUP AG
oL/14/28 130,000.000 120,198.000
DANSKE BANK A/S 06/21/30 100,000.000 104,299.000
LOGICOR FINANCING SARL
L 625 01/17/30 100,000.000 86,878.050
530,000.000 506,561.100
(92,591,000) (88,496,224)
354,841,593.546 330,739,397
(354,841,594) (330,739,397)
1,388,326,352
(1,388,326,352)
18 34.12 50.91
55 14.89
4 2.90 4.53
1 0.73
1 0.73
3 2.47 2.56
2 1.45 1.51
1 0.86 3.02
1 0.88
1 1.16
1 0.59 0.61
1 2.13 2.21
1 1.18 1.23
1 0.39 0.40
1 0.43 0.45
1 0.19 0.20
1 0.14 0.14
1 0.13 0.14
2 0.92 0.95
1 0.19 0.20
2 2.63 2.73
1 0.26 0.28
16 11.74 24.48
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1 0.51
5 5.17
5 6.14
2 2.77 2.88
1 0.56 0.59
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2024 7 31

1,440,760,474

1,407,119

1,439,353,355

2,053,474,182

0.7009

2024 7 31

1,411,933,731

35,756,817

1,376,176,914

692,388,293

1.9876
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20
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100,000
40,000
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2024 7 31

26 1,480,586,385,664
773 16,670,840,637,703
21 31,003,186,015
196 1,062,795,195,927

1,016 19,245,225,405,309
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38 39
2023 3 31 2024 3 31
33,770 41,183
29,184 28,143
16,279 19,018
3,307 3,577
283 315
15 6
1,129 1,510
2,377 2,088
86,346 95,843
1,127 1,093
1 1,001 1 918
1 118 1 130
1 7 1 5
- 39
5,021 4,495
3,367 2,951
1,651 1,543
2 0
9,768 8,935
182 184
5,810 4,447
775 768
2,895 3,406
104 128
15,918 14,524
102,265 110,368
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38 39
2023 3 31 2024 3 31
1,481 1,982
1 1
7,246 8,970
0 1
- 0
7,005 8,246
240 721
7,716 8,616
1,958 3,676
277 1,497
1,730 1,927
48 52
20,460 26,725
6 4
2,654 2,719
108 73
2,769 2,796
23,230 29,521
2,000 2,000
19,552 19,552
2,428 2,428
17,124 17,124
57,481 59,294
123 123
57,358 59,170
31,680 31,680
25,678 27,490
79,034 80,846
0 0
0 0
79,034 80,846
102,265 110,368
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38 39
2022 4 1 2023 4 1
2023 3 31 2024 3 31
95,739 102,113
16,150 17,155
2,048 2,211
23 26
113,962 121,507
41,073 44,366
216 329
0 0
33,177 35,468
12,294 13,277
20,882 22,190
548 558
733 823
36 36
504 598
69 65
29 44
92 78
75,749 81,545
10,484 10,763
168 164
9,199 9,425
1,115 1,173
17 34
11 15
128 162
330 489
1,006 1,030
437 412
1,388 1,567
47 46
1 1
1,730 1,927
48 52
0 0
4,074 3,379
37 46
1 3
334 240
20,078 20,172
18,135 19,788
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38 39
2022 4 1 2023 4 1
2023 3 31 2024 3 31

10 4
2,400 1 899
0 0
10 18
24 35

2,446 959
3 19
1,003 1,008
24 6
47 0

1,079 1,034

19,502 19,712

4
4
12 6
9

584 1,362
2 231

606 1,601

18,900 18,111

4,881 5,769

197 510

5,078 5,258

13,821 12,852
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38 2022 4 1 2023 3 31
2,000 2,428 17,124 19,552 123 31,680 24,216 56,020 77,573
12,360 12,360 12,360
13,821 13,821 13,821
C D
- - - - - - 1,461 1,461 1,461
2,000 2,428 17,124 19,552 123 31,680 25,678 57,481 79,034
0 0 77,573
12,360
13,821
0 0 0
C )
0 0 1,461
0 0 79,034
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39 2023 4 1 2024 3 31
2,000 2,428 17,124 19,552 123 31,680 25,678 57,481 79,034
11,040 11,040 11,040
12,852 12,852 12,852
C D
- - - - - - 1,812 1,812 1,812
2,000 2,428 17,124 19,552 123 31,680 27,490 59,294 80,846
0 0 79,034
11,040
12,852
0 0 0
C )
0 0 1,812
0 0 80,846
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38 39
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523 630
934 769
1 3
38 39
2022 4 1 2023 4 1
2023 3 31 2024 3 31
2,393 895
231
231
1
38 2022 4 1 2023 3 31
24,490 24,490
A 15,510 15,510
40,000 40,000
1
2022 6 16 . 12,360 309,000 | 2022 3 31 2022 6 17
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2
1
2023 6 16 11,040 276,000 | 2023 3 31 2023 6 19
A
39 2023 4 1 2024 3 31
24,490 24,490
A 15,510 15,510
40,000 40,000
1
1
2023 6 16 11,040 276,000 | 2023 3 31 2023 6 19
A
2
2024 6 17
1
2024 6 17 10,280 257,000 | 2024 3 31 2024 6 18
A
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38 2023 3 31

1 29,184 29,184
2

1 1

29,186 29,186

39 2024 3 31

1 28,143 28,143
2

1 1

28,145 28,145
1
2

38 2023 3 31

33,770
29,184
16,279

3,307

g A~ W DN -

82,540 1

39 2024 3 31

41,183
28,143
19,018

3,577

a b~ W N

91,923 1
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3
3
1
2 1
3
38 2023 3 31
1 2 3
1 29,184 29,184
2
1 1
29,186 29,186
39 2024 3 31
1 2 3
1 28,143 28,143
2
1 1
28,145 28,145
1
2
19
2020 3 31 5 2 3
38 39
2023 3 31 2024 3 31
180 182

5,810 4,447
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54 4 9
39 2023 4 1 2024 3 31
584 584
1,362 1,362
38 39
2022 4 1 2023 4 1
2023 3 31 2024 3 31
2,576 2,698
279 296
2 2
31 9
191 246
2,698 2,760
38 39
2023 3 31 2024 3 31
2,698 2,760
2,698 2,760
44 40
0 0
2,654 2,719
2,654 2,719

2,654 2,719
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38 39
2022 4 1 2023 4 1
2023 3 31 2024 3 31
279 296
2 2
22 13
34 0
4 4
334 307
24
38 39
2023 3 31 2024 3 31
0.09 0.09
1.00 3.56 1.00 3.56

103 104
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38 39
(2023 3 31 ) (2024 3 31 )

121 195
9 9
529 590
94 98
390 351
15 17
21 12
198 91
297 331
812 832
33 22
7 6
345 761
4 4
70
13 8
0 0
2,895 3,406
2,895 3,406

_38 _39

(2023 3 31 ) (2024 3 31 )

30.62 30.62

3.69 1.44

0.06 0.14

26.87 29.04
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DIAM MHAM
8 4
2016 10 1
DIAM MHAM TB
2016 10 1
MHAM TB
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DIAM MHAM
One
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3
DIAM MHAM
* 1 0.0154
*
3 DIAM MHAM MHFG
MHAM 103 8,408 DIAM 490
15,510
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MHFG 20.00
MHFG 70.00
MHFG 50.00 51.00
3 MHAM MHFG
MHAM

DIAM
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10 25 9
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11
1
MHAM 144,212
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2
a. 76,224
b.
(o] 20
3
a. 40,451
11,605
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4,539
4
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53,030
C.
16.9
12
1
38 39
2023 3 31 2024 3 31
68,921 60,761
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65,278 58,804
51,451 47,640
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2
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