EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

2025 14

43 2024 16 2024 11 15

03 5524 8161

1/142



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

12

2/142



EDINETOOOO
0 o o = 222
Oooooddooddoodnoodd

12

12

3/142



EDINETOOOO
00000000000 DO00D00O00O0O(EL2422)
Ooooooooooooooooooad

https://www.toushin.or.jp

4/142



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

BNERKBOBERBE (CIRETS 3 DDR— 7xUFT, 70—-NIL
BREEMESFLVULET, SBREODER—I74UAH5, BEE

ND=—RCEDEBTHREVVELTET,

#EERATCEATRAE, EIfRMYRITYSME BHLTY TUNEVVET,) ERRIRELET,

WENRE 520245 11 BFEREORENRETS Y. EROREEELREYET,

BMYTUIRR—FT720UF
R DOEREFICEIC
BEUET,

B1-0O@REHICES
EHTY,

B oD E S
#100%

-0
A—ARIT AL

- e

RA

£702 IZR=F

FUZ

.=

ATV ISVA

—
——

RV TU/RAR—=bTxUF (SUP FANSYE SHEF  URPSF
|
WEMNE K EOERSIC —
$50% T DREULET . o
Tz <z A5 iLkAHL
W1-OSKRLRASI |
FDHEMTY. ' 4
A0OMEF ZAOMAZF RN  JOFFF
KEVITUIRN—-FT2UF ﬁ H E
WAEOBEMBFICEIC
BELET. AE QBT
8 . #¥100% ; .
BERIVRfZ5IC LD ES:
ERTT. |

TNTNDER TRITINSEFHERSORA/NRTT

5/142



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

A—-0EKRRLEVWSBUARVWEZBEREHICL2EA
TY,

ERNDBMESICIRELET .
ERZEEIC, SEBEAACEAERE. BIREENRTISERNOEVESFTITOZ
IC&2 T, EBRVAVEMA MRS BIMAZFOBIREZEBRUET,

i (ZT&E) (BALENO10 FEEFIEY (2024 % 11 AXIRE)

&0

417

4.0

w4 1.05

00— IR . - .
B=* B 3
AR : Bloomberg D7 —FEBEILLAZTATZ Y BRI AL H{E (8) B
#EME. P Y10 FEREERALTVWET.
#10EERIOV EARNEIOUVLLTRRLTHSUETY, LEOADY CERTS L EnBETIE0OTRHY
FH s
#HFFEEARETRSUEEAY, BEZTICETRTLTWLEY.

W EEIO0ER

REEOMBICEEESASUREROWNEZFUH. 12H%
RARIRTI OEFIOEE, FEHBERNUEISBESANICHILET .

SFKEOHTAEZFELETD,
EFETHFESNZBECI. B ANZWSOMAZ TOT
Wz R<L. WEOE LB ELUS<BHTICLEBRLET.
—7. B8 RO FRINSESICE. FHRMEEL. MBEOET
HURKERST T LEBELET.
HERTEDEFOELZTFRELET.
MBI EFHIENNICLIAEET I 2MBARE FAL AT NICRIT
BEAEREMBETESLAHLUCRERONSCHSESHIC
EHLET.
B OSFIMBEEFELET. (MMICHRETZ1ES)
ERIOSFBREFELABSNICERIOE T (NS _LR) b0
TEBEIC ASESHICESILET .

WSHIBS IR EREI T BB CHBANSBAERAELET.
HAZBWORE —BiELEED. BICHEOBEEIRLT. HBILHLT
SMOBBI BEETVET,

#EWOERE. Y77 FEALTITON. D27 FOERERR. ~E—2F7 Y FOEREREICECT.
FRTAE—TF Y FEEBTNET.

HhRBEH SV EEERREFICL TR, D& SUERNTERVRSH BV ET,

6/142



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

N £FZE & SIS ORRICONT
SHZHERSFEOIX—Y
—BRICESANMETTAE —BMicERY FRETAE
HEHEOEERELFULET. HEOEERETHFULET .

{ By

S e 4

# FRRII—BNEESOIETEY, BYERFICLVEGIBSHEVET.

B NEASBBEOREICONT

L7 UFIE, SEQIFIERERENEREEICRELET,

B AEABBROEHOREZZTETOT. HEAOREICHUTHRIC RS ABEG N
TEFETH, — A7 FEEOEESICHLTHEICGS - ABEESHSoEENEUET, £,
YIFUETIIENE LTHBABRIBOEE LT 30E] (LWDDIABAYY) [JTVERA.

MRICE3EH HRAREOHE FIMIC 13 5 & 54 R B DT EIS
AX—ZATERUET. AX—ATFELET.

AHIREE

8 @ ¥

8

# FE—BNERCORIRTEY., BYEEFICLVEBSBSHBUET.

(HEARTHBEOEE (1—0.7M. KFIL-H) (2012511 BF~2024 F 11 AFRRERE))

:E; #HBEWEERSHETTVN

170
160
150
140

,.,
i e PR

100
a0
a0

?.DI I} i i i i L 1 L i i i
2002711 2013710 2004411 200154171 2006410 20071 2008/11 200911 2020011 202111 2022411 2023/11 2024/
(#/8.8x)

7/142



EDINETOOOO

0 o o = 222
Ooooooooooooooooooad

W ARUFI=TICDN1T

LATABAY T EELOD3VTI], BESIRDRERE TS >TERERD
IR (COEOBIBRE INVFIY—2) EVWWET,) EFELTVET,
BR—FIDAFVAZEDARIFI—IBETOEHY T,

W B T AR — D27 --- FTSE EMUB@T 7Y 2R (AyIRL -ANA—2)

W REY T AR 2407 - FTSEXBEER 7Y 2R (AYIRL - FR—2)

W R TUARR—EDA4UA - FTSE EMUBBA Y TY IR (AyIRRL-AR—2R) &
50%. FTSEXEE®/ TR (AvIBL-{AR—2R)
Z 50% DRSEETHHIIRBICHBUIZSRTEH

@ (FTSE EMU BT w22 ) &£ IFTSEXEEM 7 v 22 X TFTSEEREM Ty 22 ) Y-
1ITYIRTY,

@ IFTSE HREM7v22] 1E, FTSE Fixed Income LLC ICEUEE2X N, HRFEROEROES
Nt T B THROIHEEE CHET Lz 7w ATY,

% FTSE tHFREM-1 59 A § ZEEESOHSMEZ Dft—IOMETI2, FTSE Fixed Income LLCICRELET .
L BV T U AR =R D UADARUFT—0L LCERT IEREHRELATATEY FeR AT MHE (5)
FHEBICHBLEROTY,

W RS EICDONT

FAQDRFE (2,5,8,11 BM 158 ((REBDBSIIREHXD) ) (CR&sHBECHE
IS THEEITVET

TEDERFAA=ITHY, WMRODEEZSNRISEDTIEBHYEE A,
SEHRRBHMIDEADHBEIE, 2EETHEVEEHVET,

D REDBZINDA X~

XEBTVWELREI - A0S, SERFERNICHERETNET. (BRAEORKIC, BAK
FHEZENY EEA) PESESZETRYICLIBSICE. BRIICERTEHAAEOF RS %
ToTWEELSEENBYET,

RELU<EIERFEESRICBRLSHEIET L,

BHEGREL. ERERREOBESEZSHEHF BERACTELS
Ea ATy (FbiEESHET.) ZORHFELET,

Kt W SRS, SRS EMBEKES2HELTRELET. FL. 98
WRHENDEOBSE. HEETHRVWCEEHYFT.

8/142



EDINETOOOO
0 o o = 222

ENIEPEREILY IR S B EICRT 3 BEEIR

@HERAIL. HERONBLRRAY, rEr | QLSRR
DRAENSEIUDNETDT, FREN -

SIDNBE, TORWELSH, BAGRI
FHUET. BRERORRE

O EE(E, STHIREPICRELZIG (BREFERORSFRES LUFBRESOTHER)
ZBATZIONSIBENBYET, TOHES., SHREODOEEBRIIATMREE LLERT
TETBCEICBYET,

Fz. SBEEOKER, HTLEFEHRICHSITS77 VFORERETRTEDTIEBYEE Ao

STHEPICREELEIREBATZLDODNSES
EARErSERGHEN ERULEES MEARE NS EERAN TELES
10,5508
10,5003 ,_--_"_f_' )50

10,500/

mREE ELoposls HERme ERE YANg E ik l=]
1Bl it bl ] Aot

*SAENRE  S0MEREL = HECOR: *NENRE *B0HERML  +SENeE
500 450/ 500 420H

(i) HENRNE, VEMIRROERLENE. OEMIRHOFERESTRRES SJUDHEMRRIIEESU
CENBEREEETY. SR&E. HEAHICEIE, SEAREDSTLONET,
# PR X—ITHY, EROSESMCELHRETETZ200TRSECADTIBELEEL,

QHFFEEDOI7 /ROEBABEICL-TIE, SBREO—ELVLIANTH, RENICIZTED—EL
HELUICHYT 288N BEVET,
J7URBAEOERERICEY. SESHLVERFERO@ENUDINEDSZIEEERIIETT.

FEEO—HBHTEO—HLRVICIEZTIES IESORHHFTEO—SILREVICHELET B85S

ElIEE | ﬁ;&lﬁjﬁ cﬁﬂmﬁﬁ
. RRBNICTED—B -
T mﬁa L ﬂﬂlﬁ
L EH RN ED :
By | lomaER)| seesmmseaion - [T
SEewi| LT,
jeran WG | P, USRS (357 (2 i
F i SRS IR ok -
BHTE | puoenyzs. @Rl

BEnEE | @RIaE (ed@E0 7 7  FOMA M) £ O3B0 SOHEETT .
THRLRES (FRlOacE)  @BRsE TE580H SOIRETY. JEROREEOERNTER. nFLEE
(SRISES) DELZITHEILET.

9/142



EDINETOOOO

0 o o = 222
Ooooooooooooooooooad

\ |

W 77ROt
RE—TJPVE IF—TJrUR HEER
LhzhassvTuym | EEN] )

Sl as LhEn | |mas]| 2-o
By Ul S—{ VAR | #MNED
H=hI2UF z¥—oryk | [N RS Gl E
BV TUVH / r \

J"l.-_ 1
Aeh2als ~| LeEa [ maN]| e,

| KEYTUVMR o
D | 2y —_oryR | |\ RE
o S P

BEEDERIEER—rI7xUx (RE=D7UR) ICFeHoN, LEEDOEIH—
T7VRIEREINET, COLIIC, EEBNRMERZSY—D7 2 RTIT2AXZ
D72 )—=27 RAR] EVLVWET,
HEIT—J 7/ RADIEBHEEED, R— 72 UFCRI>TREVET,
H#ERN—FT2 U (RE=T72F) FEE BNPHEOENEFICERTZLNBUET,

W BRI T AR =D AUAL, TLATABMY TUBRRYT =D 728 | ICRBLET,

W EEY JUER—DAUAR. TLATAXKEY TUBRT—D 7R | ([CRELET,

W EeRY T ABR -2 AR, TLATABMNY TUBRT—D7 2R & TLATAXKE
YTIBRT—D72E) [CH50% T ORBELET,

MREES S VWIHEENEFICLoTE, DL IDERANTIRVRESHBHYET,

W R EIR

OHRAADERRE>TVEE A,

OHNEREENDRESICIEIBIRZRITEE A,

10/142



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

1,000 3,000

2003

11/142



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

LA BRI Y 7Y i LAEAKEY 7Y Ak
v P—T 7 F *Y—-T7F

LA ity 7)) oilier o9
(B 2 7Y o fliR— b7 2 U )
CEEY 7Y AR — 74 VU F)
(ke 7V iR — b 73 U )

Feait !
AL AR SHUF J ARERITHASH:
L | (EHERMOZIEETHY . ORI
Eﬁ%@ﬁﬁﬁﬁ?%ﬂ\&mﬁﬁ gt !

et + st DB IEHEDIR - F
e e e @BV EEDF W
ORRIFHAMEOEAER ¥ (FRIEZ AR : AA~ 27— k

T A MEeliTHRA S

RR S = AR BEL -

WAy R R S B D B

-RRF I -

Bl S

PEVES e T il o BE AR - RGO
P FICT S EES L o3z
ESEROEBEITOET,

ZE  BHIAE

ST -

FRAFH O 23 HA L

D% S HE O SRR T
@t R Iz B 5 s

@I rACE, EE, —IAEE
MEHANZET 5 0RE 5

12/142



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

200
1990 12
1991
1992
1998 11
1998 12
2007
2017

4,000 100.0

13/142



EDINETOOOO

0 o o = 222
Ooooodoooddoodnoodd

10
10

I+

50
50

50
50

27

20
28

236

14/142

26



10)

11)

12)
13)

14)

11

20

15/142

14

EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

10

14

14

) 10)



PLAN (EtE)

BERBEEARS

MFpEEA A, ERUEESUMREE
EETLEENAEENL. RELET.

. &

DO (%1T)

i FE

EERESAETREL-EAMBI-E IR,
EARESEEEL. A2 OREETLE

T. (6REE
bo—T 124 &
REEBFNEHEL. AERSFFORAMTETVET.

(4% )
236

341

EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

ﬁ

CHECK/ACTION (#2EF)

AVTSATLR-ERAEEERS

BIERECERVASERIZETSRMzDNT
EWL. RELET.

Y

Frul,

BREEER

P ALTSATFLARERRIMTIARERE
FLET,

cREEESASTRELEL—LOETHED

YASERETNET.

"‘.\

(TENR)
oy

d

16/142

11

15



17/142

EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

236

341



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

100 10 100 20

18/142



50

19/142

EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

130

10



(

(

)

)

I+

20/142

EDINETOOOO
0 o o = 222
Ooooooooooooooooooad



(

)

N o/ N\

17

20
18

10

21/142

EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

16



(

(

)

)

10)

11)
12)

13)

11

20

22/142

14

14

236

EDINETOOOO

0 o o = 222

14

341

Ooooooooooooooooooad



(

)

23/142

37

EDINETOOOO
0 o o = 222
Ooooooooooooooooooad



(

)

24/142

EDINETOOOO
0 o o = 222
Ooooooooooooooooooad



B TV ER—R T30S

L7/ FOFMEERS LU

EDINETOOOO
O0O0000000000000000000(E12422)
OooOooooOoooooooooboood

LOFVRERBRNBHEI SALOFMREROLR

(F) BURES (D ERCEEEER) ONiE (3%) (%) (201941 2B~20244E1 1)
20,000 100 100
18,000 80 80 A

o Baot]

16,000 60 60 LI
14,000
FEooF = oonoiig
10,000

B Yo7 ROFMRES (GEE)
6,000 = : - - : Legl) =40
200902 202012 2021012 202212 2023112 2!:;35-1..;1:| 770K BER REEE FNEE BEEN SEEN FREN
'
K} EYVITUER—T2UF
YIPVROEMBERS LU LHIrPU/RERBNGREISALOEMREREOLE
(M) BAEN (DERESEEEE) 0N (3) (%) (201941 2B~20245E118)
20,000 100 100
18000 — A (50 PR ) (Ao EE) o 0 YT
: & EEoh]
16,000 60 60 )8
14,000 40 40
12,000 20
10,000 Ayt RERIS TG
o S ROEMMEE GRS L
6,000 = : - : : -mg0) =40
2009012 202012 2012 202212 202312 Il‘ﬁfg‘l:| 4770F OxE TAEEE FTRRE BEEN SEEN FRENR
S,
A T AR —b T AU
YIP/ROEMBERS LU LIrP/RERENGEEISALOEMREREOHRE
(M) BEN (HEEEEEEE) 0N (36) (%) (201941 28~20245E1 1H)
20,000 100 100
18000 — EREE (SRS (58 o a0 YT
- [ O B
16,000
14,000
12000 [~ B ETPADEMRBR (GEB)
10,000
8,000
6,000 - : : ; =40 =40
2019012 202012 20012 202212 2023112 2[‘:%;1.-;1:I 4770F BEE KEEE FEEE CIEN SEEN REER
'

# HEEOESS 713 SAXKIKSHITZUT 7/ FOBEE 1 SFHOREES & UG (O ECEMIgRE) OB ERRLL
HOTY.

AR (HEEEEREE) 3. SEEE (RS EaERCARRULEDOLEELTHRLTVEY. LAZATEY -
RARTAY MEE (W) FARLTVSREERS IREIBESHBIET,

# LEEOEIS 71}, 477 Y FSIURENEREZ SAUCDVT, 2019512052024 F 11 AO5S5EMOER®
[CHIT DHEE 1 FROMEEOTS - B - BIVERTUILDOTY,. JEISTE. 77 /FEURABRET SA
EERRICHRTEDLSICERLIZBDTH Y, TRTORET SFANYT 7/ FOERBRREFRY FE A,

FROTSI-F—FAEDRFETLLEDTEY., EORRETE-FITH0OTRBEVEEA.

25/142



EDINETOOOO
O0O0000000000000000000(E12422)
Oooooooooooobooooooad

KENGEEISAEOMEBEZORRICHWLWEHICOWT
ARIS2  fENME s¢i HERIDMES
BEoEdlmBELECRAETSSEBIC. Bt ast AP X B

Bk *@iﬂfﬁ (TN RN TOREEEET DTk ZISHAM IPX
NUF 0T, BAEERLEEDTT.  SHOMESIt

MSCIKOKUSAI MSCI Inc. HBESEL . BAEE < EROE

BHEH  UFvIR AOBAENSELTHLLIERT. % MSCl Inc.
(E2Ad, FH~—2) EEBLCEOTCT.,
MSCI TZ— - MSCI Inc. ST, HROSBEDHL

FEEE Tk FYIR ERRELTHULIENT. RAEEELE  MSCl Inc.
EAH, [IR—2) P —

FH T Fa—YpU— U —FEI0Y)L BRI Fa—y
FATBREHSFRRLTVSEEOER Y—UY—F&

B@R  NOMURA-BPIEHR TROBDHENECRT LHOCMBENE  IVTNT T

BRI IEH T, BRIt
— FTSE Fixed Income LLCIC&MiEZN,
mamm [ oCUTCCTYIR prepcenremomorsnEks | o0 el
' SMBORGESHTHRTSLCENTY.
JBEILH A
WA I FTWI A - J.P. Morgan Securities LLC H'8H. 133 T T -
FRER &~ IV—IvT-v—iwy LTL3. FREHRTS SRemmRmn - OB
FO=NIL-Fa =277 4E S FICLEENTY.
(F~—2)

(F) EAOERRE. RE Sy IETDEVERERELT, AN—2A&LLTLET,

SREFIOMMET. SEENHICRT B, INHERTOR—VOEREELET.

HWERR, F—9V—ANRRTISENELLCHNSHTRNESHARMERLTSY 2T BHIEFZEOMNEC
DT, (S8, IR, Se2tt, MAntt. M. SRt ESTVORIEETVERA. Fio, BEZERICMELT
SEBHFELEEYRE LCERECLARS, SERERONREICERT SRES LU—ORBIZONT. @5
OEFBAVFEE A,

26/142



)

EDINETOOOO
O0O0000000000000000000(E12422)
Oooooooooooobooooooad

1.65 1.5

03-5524-8181

0120-781812
:00 17:00
https://www.skam.co.jp

)

0.1

HEERERCHUT, £3£1.045% (817 0.95%)

1 HO&BEHOSEHRM | FEBEOFSREDER < ERENE X (FEEH365)

# FEOETRZERMEETHE S0, RESNCEBEECEUET,
HEREERAI. ARNNEEL TEOREN, SHENEK. FRERRTOLEKC
RREEMED STILONET,

zihsE

&5 (Bth) BLURBONS

Sitatt

SRESECHLT.
FEE040%

77V/FOER. RESH~OEAER. ZEEBROD
{ERLF D

ATzt

HEERBICHULT,
F£30.50%

ZNERHSESSHEROZ REOEDERE
BRUENBORERHFOHE

-

HEERTICHLT,
F%0.05%

ERMEORESLUER. FsNSOERER
DFETEDHE

)

27/142



(

)

0.0055

0.005

28/142

EDINETOOOO
0 o o = 222
Ooooooooooooooooooad



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

20.315
15 0.315
20.315 15 0.315

15.315
15 0.315

29/142



EDINETOOOO
O0O0000000000000000000(E12422)
Oooooooooooobooooooad

12,000 2,000

10,000
10,000
10,500 12,000
9,000
) 9,000
a (2,000 )
9,000
) 10,500
(500 )
(2,000 ) (500 )
(1,500 )
(10,500 ) (500 ) 10,000
) 12,000
(2,000 )
(12,000 ) (2,000 ) 10,000

(BER/R) 77/ FOEERE
: i

o]

B SUARIR— T4 UA 1.10% 1.05% 0.05%
AEVYTUER—RT2UZ 1.08% 1.05% 0.03%
& SYARM ¥ Sk N 1.09% 1.05% 0.04%

#ARUM(E 2024 5 H 16 B85 2024 11 B 15HTT.

HHRBMOER- SRICHD > CRAOER (FRIC LT, BARTHE, RNSRFRRS LUSMEESNG RE2d
Fth. HRESOHN D200 ARRSESHET.) EXNRRNOTOREROBICHRMMOTOREGER (10
Hrzh)) #RUICHMTCRULE (%) TY.

HONSOBERBHLFTHEETHY), RRICRELERAOERLEIREUET .

HEFMCOTHRLTIE. NRNMOEHREE (SR ECRUIITL,

30/142



EDINETOOOO
0 o o = 222
Ooooooooooooooooooad

2024 11 29

202,047,813 098.37
( ) — 3,346,542 1.63
( ) 205,394,355 100.00
) ) ) ) )
111,186,338 1.8579 206,573,097 1.8172 202,047,813 98.37
98.37
98.37

1
(2015 5 15 ) 622,785,215 625,361,386 10,879 10,924
(2015 11 16 ) 554,164,995 556,546,328 10,472 10,517
(2016 5 16 ) 501,778,265 504,023,068 10,059 10,104
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27 (2016 11 15 ) 444,071,943 446,223,887 9,286 9,331
28 (2017 5 15 ) 429,930,012 431,920,149 9,721 9,766
29 (2017 11 15 ) 437,458,445 439,354,681 10,381 10,426
30 (2018 5 15 ) 404,652,572 406,481,612 9,956 10,001
31 (2018 11 15 ) 363,087,643 364,774,437 9,686 9,731
32 (2019 5 15 ) 338,008,251 339,607,564 9,511 9,556
33 (2019 11 15 ) 318,860,602 320,378,955 9,450 9,495
34 (2020 5 15 ) 294,966,030 296,440,222 9,004 9,049
35 (2020 11 16 ) 301,505,057 302,900,878 9,720 9,765
36 (2021 5 17 ) 294,818,296 296,168,212 9,828 9,873
37 (2021 11 15 ) 281,360,050 282,665,453 9,699 9,744
38 (2022 5 16 ) 253,221,836 254,508,477 8,856 8,901
39 (2022 11 15 ) 244,284,770 245,574,453 8,524 8,569
40 (2023 5 15 ) 240,809,483 242,079,228 8,534 8,579
41 (2023 11 15 ) 247,359,052 248,564,917 9,231 9,276
42 (2024 5 15 ) 241,899,972 243,030,927 9,625 9,670
43 (2024 11 15 ) 210,504,923 211,496,630 9,552 9,597
2023 11 247,881,483 — 9,229 —
12 249,537,377 — 9,336 —
2024 1 246,273,127 — 9,295 —
2 246,586,978 — 9,342 —
3 239,413,811 — 9,452 —
4 242,381,707 — 9,619 —
5 240,472,776 — 9,585 —
6 245,829,650 — 9,785 —
7 228,449,186 —_ 9,525 —
8 209,154,647 — 9,283 —
9 210,506,407 — 9,338 —
10 212,970,961 —_ 9,646 —
11 205,394,355 — 9,343 —
)

1
24 2014 11 18 2015 5 15 90
25 2015 5 16 2015 11 16 90
26 2015 11 17 2016 5 16 90
27 2016 5 17 2016 11 15 90
28 2016 11 16 2017 5 15 90
29 2017 5 16 2017 11 15 90
30 2017 11 16 2018 5 15 90
31 2018 5 16 2018 11 15 90
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32 2018 11 16 2019 5 15 90
33 2019 5 16 2019 11 15 90
34 2019 11 16 2020 5 15 90
35 2020 5 16 2020 11 16 90
36 2020 11 17 2021 5 17 90
37 2021 5 18 2021 11 15 90
38 2021 11 16 2022 5 16 90
39 2022 5 17 2022 11 15 90
40 2022 11 16 2023 5 15 90
41 2023 5 16 2023 11 15 90
42 2023 11 16 2024 5 15 90
43 2024 5 16 2024 11 15 90
24 2014 11 18 2015 5 15 5.40
25 2015 5 16 2015 11 16 2.91
26 2015 11 17 2016 5 16 3.08
27 2016 5 17 2016 11 15 6.79
28 2016 11 16 2017 5 15 5.65
29 2017 5 16 2017 11 15 7.72
30 2017 11 16 2018 5 15 3.23
31 2018 5 16 2018 11 15 1.81
32 2018 11 16 2019 5 15 0.88
33 2019 5 16 2019 11 15 0.30
34 2019 11 16 2020 5 15 3.77
35 2020 5 16 2020 11 16 8.95
36 2020 11 17 2021 5 17 2.04
37 2021 5 18 2021 11 15 0.40
38 2021 11 16 2022 5 16 7.76
39 2022 5 17 2022 11 15 2.73
40 2022 11 16 2023 5 15 1.17
41 2023 5 16 2023 11 15 9.22
42 2023 11 16 2024 5 15 5.24
43 2024 5 16 2024 11 15 0.18

(

)

100
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24 2014 11 18 2015 5 15 7,250,786 92,593,464
25 2015 5 16 2015 11 16 6,779,854 50,077,171
26 2015 11 17 2016 5 16 3,941,621 34,281,679
27 2016 S5 17 2016 11 15 3,880,920 24,516,196
28 2016 11 16 2017 5 15 3,856,978 39,814,086
29 2017 5 16 2017 11 15 4,654,486 25,521,334
30 2017 11 16 2018 5 15 9,384,840 24,317,307
31 2018 5 16 2018 11 15 6,531,215 38,141,550
32 2018 11 16 2019 5 15 4,470,410 23,910,576
33 2019 5 16 2019 11 15 2,840,048 20,831,145
34 2019 11 16 2020 5 15 4,198,870 14,012,482
35 2020 5 16 2020 11 16 2,350,529 19,766,237
36 2020 11 17 2021 5 17 7,704,470 17,905,635
37 2021 5 18 2021 11 15 2,254,584 12,146,328
38 2021 11 16 2022 5 16 4,245,253 8,414,669
39 2022 5 17 2022 11 15 6,772,875 6,096,740
40 2022 11 16 2023 5 15 2,302,156 6,732,938
41 2023 5 16 2023 11 15 3,737,295 17,932,809
42 2023 11 16 2024 5 15 3,179,932 19,826,586
43 2024 5 16 2024 11 15 2,693,755 33,637,805
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303,353,705 98.85

( ) — 3,540,775 1.15

( ) 306,894,480 100.00

) () () @) ()

134,763,974 2.3150 311,978,599 2.2510 303,353,705( 98.85

98.85

98.85

24 (2015 5 15 ) 1,079,831,891|  1,084,369,971 10,708 10,753
25 (2015 11 16 ) 1,043,010,764|  1,047,315,716 10,903 10,948
26 (2016 5 16 ) 924,154,384 928,333,372 9,951 9,996
27 (2016 11 15 ) 864,583,816 868,669,901 9,522 9,567
28 (2017 5 15 ) 502,561,745 504,846,088 9,900 9,945
29 (2017 11 15 ) 465,340,396 467,464,913 9,857 9,902
30 (2018 5 15 ) 422,340,110 424,404,762 9,205 9,250
31 (2018 11 15 ) 403,719,463 405,646,915 9,426 9,471
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32 (2019 5 15 ) 393,043,942 394,919,764 9,429 9,474
33 (2019 11 15 ) 385,498,125 387,301,876 9,617 9,662
34 (2020 5 15 ) 385,756,704 387,457,824 10,204 10,249
35 (2020 11 16 ) 343,548,016 345,140,114 9,710 9,755
36 (2021 5 17 ) 331,774,672 333,321,337 9,653 9,698
37 (2021 11 15 ) 359,171,671 360,788,750 9,995 10,040
38 (2022 5 16 ) 332,065,949 333,525,152 10,240 10,285
39 (2022 11 15 ) 316,030,962 317,401,113 10,379 10,424
40 (2023 5 15 ) 321,149,018 322,542,960 10,368 10,413
41 (2023 11 15 ) 334,789,849 336,169,656 10,919 10,964
42 (2024 5 15 ) 324,073,650 325,344,509 11,475 11,520
43 (2024 11 15 ) 314,878,893 316,098,069 11,622 11,667
2023 11 326,549,020 — 10,783 —
12 305,786,405 — 10,721 —
2024 1 315,279,597 — 11,044 —
2 318,246,298 — 11,117 —
3 318,456,748 — 11,250 —
4 320,030,652 — 11,424 —
5 323,776,567 — 11,446 —
6 332,062,309 — 11,954 —
7 316,422,314 — 11,441 —
8 307,518,558 — 11,039 —
9 302,775,485 — 11,002 —
10 311,808,791 — 11,509 —
11 306,894,480 — 11,300 —
)

1
24 2014 11 18 2015 5 15 90
25 2015 5 16 2015 11 16 90
26 2015 11 17 2016 5 16 90
27 2016 5 17 2016 11 15 90
28 2016 11 16 2017 5 15 90
29 2017 5 16 2017 11 15 90
30 2017 11 16 2018 5 15 90
31 2018 5 16 2018 11 15 90
32 2018 11 16 2019 5 15 90
33 2019 5 16 2019 11 15 90
34 2019 11 16 2020 5 15 90
35 2020 5 16 2020 11 16 90
36 2020 11 17 2021 5 17 90
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37 2021 5 18 2021 11 15 90
38 2021 11 16 2022 5 16 90
39 2022 5 17 2022 11 15 90
40 2022 11 16 2023 5 15 90
41 2023 5 16 2023 11 15 90
42 2023 11 16 2024 5 15 90
43 2024 5 16 2024 11 15 90
24 2014 11 18 2015 5 15 3.00
25 2015 5 16 2015 11 16 2.66
26 2015 11 17 2016 5 16 7.91
27 2016 5 17 2016 11 15 3.41
28 2016 11 16 2017 5 15 4.91
29 2017 5 16 2017 11 15 0.47
30 2017 11 16 2018 5 15 5.70
31 2018 5 16 2018 11 15 3.38
32 2018 11 16 2019 5 15 0.99
33 2019 5 16 2019 11 15 2.95
34 2019 11 16 2020 5 15 7.04
35 2020 5 16 2020 11 16 3.96
36 2020 11 17 2021 5 17 0.34
37 2021 5 18 2021 11 15 4.48
38 2021 11 16 2022 5 16 3.35
39 2022 5 17 2022 11 15 2.24
40 2022 11 16 2023 5 15 0.76
41 2023 5 16 2023 11 15 6.18
42 2023 11 16 2024 5 15 5.92
43 2024 5 16 2024 11 15 2.07

(

)

100
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24 2014 11 18 2015 5 15 17,649,165 469,503,061
25 2015 5 16 2015 11 16 6,131,368 57,937,429
26 2015 11 17 2016 5 16 8,023,008 36,015,040
27 2016 S5 17 2016 11 15 3,058,303 23,703,505
28 2016 11 16 2017 5 15 5,409,892 405,796,907
29 2017 5 16 2017 11 15 4,711,980 40,229,028
30 2017 11 16 2018 5 15 16,530,742 29,833,948
31 2018 5 16 2018 11 15 3,454,425 33,943,333
32 2018 11 16 2019 5 15 3,777,635 15,251,073
33 2019 5 16 2019 11 15 4,868,023 20,883,615
34 2019 11 16 2020 5 15 1,681,258 24,488,342
35 2020 5 16 2020 11 16 2,664,986 26,891,879
36 2020 11 17 2021 5 17 10,138,345 20,234,717
37 2021 5 18 2021 11 15 34,974,338 19,326,806
38 2021 11 16 2022 5 16 9,601,159 44,684,672
39 2022 5 17 2022 11 15 6,620,643 26,409,914
40 2022 11 16 2023 5 15 6,835,637 1,548,770
41 2023 5 16 2023 11 15 12,159,158 15,300,316
42 2023 11 16 2024 5 15 11,228,555 35,439,234
43 2024 5 16 2024 11 15 7,678,374 19,163,384
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518,496,550 99.01
— 5,175,439 0.99
523,671,989 100.00
(D) ) (D) (Q) )
143,226,055 1.8579 266,099,687 1.8172 260,270,387| 49.70
114,716,199 2.3150 265,568,000 2.2510 258,226,163( 49.31
99.01
99.01

1
24 (2015 5 15 ) 1,150,954,435 1,155,824,095 10,636 10,681
25 (2015 11 16 ) 1,085,449,407 1,090,089,122 10,528 10,573
26 (2016 5 16 ) 996,926,551 1,001,477,861 9,857 9,902
27 (2016 11 15 ) 789,649,306 793,486,814 9,260 9,305
28 (2017 5 15 ) 752,906,112 756,413,285 9,660 9,705

39/142




EDINETOOOO

0 o o = 222
Ooooodooodooodnoodd

29 (2017 11 15 ) 748,393,699 751,772,524 9,967 10,012
30 (2018 5 15 ) 684,481,409 687,749,005 9,426 9,471
31 (2018 11 15 ) 662,563,363 665,732,345 9,408 9,453
32 (2019 5 15 ) 628,623,254 631,658,364 9,320 9,365
33 (2019 11 15 ) 616,412,175 619,368,439 9,383 9,428
34 (2020 5 15 ) 603,902,873 606,778,232 9,451 9,496
35 (2020 11 16 ) 583,939,779 586,682,273 9,582 9,627
36 (2021 5 17 ) 563,028,741 565,665,715 9,608 9,653
37 (2021 11 15 ) 549,241,220 551,785,589 9,714 9,759
38 (2022 5 16 ) 524,754,840 527,264,033 9,411 9,456
39 (2022 11 15 ) 506,134,484 508,581,707 9,307 9,352
40 (2023 5 15 ) 492,353,034 494,733,356 9,308 9,353
41 (2023 11 15 ) 525,683,095 528,062,569 9,942 9,987
42 (2024 5 15 ) 542,615,708 544,961,011 10,411 10,456
43 (2024 11 15 ) 536,544,609 538,857,437 10,439 10,484
2023 11 522,917,757 — 9,879 —
12 524,730,142 — 9,910 —
2024 1 528,085,077 — 10,034 —
2 528,428,016 — 10,093 —
3 534,716,199 — 10,213 —
4 542,782,874 — 10,384 —
5 538,593,223 — 10,376 —
6 553,298,168 — 10,717 —
7 533,155,187 — 10,342 —
8 518,124,737 — 10,028 —
9 518,385,907 — 10,041 —
10 535,987,009 — 10,439 —
11 523,671,989 — 10,179 —
)

1
24 2014 11 18 2015 5 15 90
25 2015 5 16 2015 11 16 90
26 2015 11 17 2016 5 16 90
27 2016 5 17 2016 11 15 90
28 2016 11 16 2017 5 15 90
29 2017 5 16 2017 11 15 90
30 2017 11 16 2018 5 15 90
31 2018 5 16 2018 11 15 90
32 2018 11 16 2019 5 15 90
33 2019 5 16 2019 11 15 90
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34 2019 11 16 2020 5 15 90
35 2020 5 16 2020 11 16 90
36 2020 11 17 2021 5 17 90
37 2021 5 18 2021 11 15 90
38 2021 11 16 2022 5 16 90
39 2022 5 17 2022 11 15 90
40 2022 11 16 2023 5 15 90
41 2023 5 16 2023 11 15 90
42 2023 11 16 2024 5 15 90
43 2024 5 16 2024 11 15 90
24 2014 11 18 2015 5 15 1.22
25 2015 5 16 2015 11 16 0.17
26 2015 11 17 2016 5 16 5.52
27 2016 5 17 2016 11 15 5.14
28 2016 11 16 2017 5 15 5.29
29 2017 5 16 2017 11 15 4.11
30 2017 11 16 2018 5 15 4.52
31 2018 5 16 2018 11 15 0.76
32 2018 11 16 2019 5 15 0.02
33 2019 5 16 2019 11 15 1.64
34 2019 11 16 2020 5 15 1.68
35 2020 5 16 2020 11 16 2.34
36 2020 11 17 2021 5 17 1.21
37 2021 5 18 2021 11 15 2.04
38 2021 11 16 2022 5 16 2.19
39 2022 5 17 2022 11 15 0.15
40 2022 11 16 2023 5 15 0.98
41 2023 5 16 2023 11 15 7.78
42 2023 11 16 2024 5 15 5.62
43 2024 5 16 2024 11 15 1.13

(

)

100
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24 2014 11 18 2015 5 15 48,081,962 133,257,057
25 2015 5 16 2015 11 16 24,272,938 75,371,872
26 2015 11 17 2016 5 16 18,972,647 38,618,178
27 2016 S5 17 2016 11 15 4,705,065 163,327,654
28 2016 11 16 2017 5 15 4,123,492 77,531,400
29 2017 5 16 2017 11 15 3,613,530 32,135,242
30 2017 11 16 2018 5 15 3,564,052 28,281,615
31 2018 5 16 2018 11 15 3,357,742 25,271,866
32 2018 11 16 2019 5 15 4,340,737 34,090,069
33 2019 5 16 2019 11 15 3,199,246 20,720,640
34 2019 11 16 2020 5 15 4,498,811 22,477,762
35 2020 5 16 2020 11 16 3,062,775 32,588,227
36 2020 11 17 2021 5 17 2,595,001 26,043,989
37 2021 5 18 2021 11 15 2,281,319 22,860,291
38 2021 11 16 2022 5 16 2,484,499 10,301,396
39 2022 5 17 2022 11 15 3,460,980 17,231,905
40 2022 11 16 2023 5 15 3,176,345 18,043,265
41 2023 5 16 2023 11 15 7,416,333 7,604,926
42 2023 11 16 2024 5 15 4,393,126 11,986,494
43 2024 5 16 2024 11 15 3,973,481 11,190,221
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2,677,230,055 20.12

3,148,437,919 23.66

3,147,791,569 23.66

577,654,508 4.34

2,025,935,261 15.23

680,556,326 5.11

501,625,988 3.77

164,575,197 1.24

161,305,420 1.21

13,085,112,243 98.34

( ) — 221,202,936 1.66

( ) 13,306,315,179 100.00

()

() ) () () ()

DBR 4.000 2,600,000 18,629.14 484,357,881 18,830.52 489,593,682 4| 2037/1/4| 3.68
01/04/37

BTPS 3.850 2,900,000 15,895.73 460,976,177 16,696.75 484,205,829 3.85| 2034/7/1| 3.64
07/01/34

SPGB 4.700 2,500,000 18,009.86 450,246,734 18,927.38 473,184,588 4.7 2041/7/30| 3.56
07/30/41

FRTR 5.750 2,400,000 19,519.15 468,459,692 19,242.63 461,823,153 5.75| 2032/10/25| 3.47
10/25/32

DBR 1.700 2,900,000 15,309.76 443,983,249 15,570.61 451,547,971 1.7| 2032/8/15| 3.39
08/15/32

BTPS 2.800 2,800,000 15,567.39 435,887,053 16,091.93 450,574,208 2.8| 2028/12/1| 3.39
12/01/28

SPGB 4.200 2,500,000 17,161.07 429,026,806 17,852.68 446,317,200 4.2| 2037/1/31| 3.35
01/31/37

FRTR 2.750 2,700,000 15,997.01 431,919,470 16,103.86 434,804,222 2.75|2027/10/25| 3.27
10/25/27

FRTR 4.000 2,400,000 17,620.25 422,886,144 17,429.72 418,313,411 4| 2038/10/25| 3.14
10/25/38

SPGB 1.950 2,500,000 15,015.74 375,393,600 15,499.71 387,492,800 1.95( 2030/7/30| 2.91
07/30/30
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11 DBR 3.250 2,150,000 17,536.67 377,038,615 17,950.43 385,934,392 3.25| 2042/7/4| 2.90
07/04/42

12 FRTR 1.500 2,500,000 14,749.88 368,747,000 14,839.03 370,975,800 1.5 2031/5/25| 2.79
05/25/31

13 BTPS 3.450 2,200,000 15,631.54 343,893,969 16,392.18 360,628,118 3.45| 2031/7/15| 2.71
07/15/31

14 FRTR 0.000 2,500,000 12,979.44 324,486,216 13,217.29 330,432,336 0[2031/11/25| 2.48
11/25/31

15 BTPS 3.350 2,000,000 15,846.33 316,926,604 16,379.86 327,597,303 3.35| 2029/7/1| 2.46
07/01/29

16 DBR 0.250 2,200,000 14,471.40 318,370,962 14,882.81 327,421,864 0.25| 2029/2/15| 2.46
02/15/29

17 DBR 0.000 2,300,000 13,534.22 311,287,263 13,980.72 321,556,586 0| 2031/8/15| 2.42
08/15/31

18 BTPS 0.950 2,200,000 13,671.05 300,763,187 14,382.12 316,406,816 0.95| 2030/8/1| 2.38
08/01/30

19 BTPS 5.000 1,600,000 17,455.24 279,283,923 18,430.90 294,894,438 5| 2039/8/1| 2.22
08/01/39

20 FRTR 1.000 1,800,000 15,126.13 272,270,446 15,430.26 277,744,841 1| 2027/5/25| 2.09
05/25/27

21 DBR 0.500 1,650,000 15,267.27 251,910,119 15,619.68 257,724,804 0.5 2026/2/15| 1.94
02/15/26

22 SPGB 1.500 1,600,000 15,291.15 244,658,559 15,662.23 250,595,828 1.5| 2027/4/30| 1.88
04/30/27

23 DBR 4.750 1,250,000 19,443.09 243,038,700 19,538.64 244,233,098 4.75| 2034/7/4| 1.84
07/04/34

24 NETHER 2.500 1,500,000 15,853.93 237,808,980 16,171.53 242,573,040 2.5| 2033/1/15| 1.82
01/15/33

25 BTPS 2.950 1,500,000 15,749.31 236,239,746 16,107.53 241,613,064 2.95| 2027/2/15| 1.82
02/15/27

26 BTPS 2.500 1,450,000 14,462.99 209,713,364 15,315.04 222,068,080 2.5 2032/12/1| 1.67
12/01/32

27 SPGB 0.800 1,400,000 14,267.50 199,745,056 14,808.78 207,322,976 0.8| 2029/7/30| 1.56
07/30/29

28 SPGB 1.950 1,300,000 15,604.78 202,862,192 15,865.26 206,248,472 1.95 2026/4/30| 1.55
04/30/26

29 FRTR 4.500 1,100,000 18,559.57 204,155,374 18,447.14 202,918,549 4.5| 2041/4/25| 1.52
04/25/41

30 BTPS 4.050 1,200,000 15,887.05 190,644,707 16,878.71 202,544,620 4.05( 2037/10/30| 1.52
10/30/37

98.34

98.34
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11,070,748,051 82.64

2,108,022,084 15.74

( ) — 217,824,760 1.63

( ) 13,396,594,895 100.00

)

() () @) ) ()

T-NOTE 2.000 5,100,000 14,518.75 740,456,665 14,816.09 755,620,752 2| 2025/8/15| 5.64
08/15/25

ASIA 1.875 5,300,000 13,183.63 698,732,739 13,442.22 712,438,110\ 1.875| 2030/1/24| 5.32
01/24/30

T-NOTE 2.250 4,700,000 14,512.14 682,070,822 14,769.28 694,156,230 2.25(2025/11/15| 5.18
11/15/25

T-NOTE 3.125 4,400,000 14,517.42 638,766,636 14,510.49 638,461,626| 3.125|2028/11/15| 4.77
11/15/28

T-NOTE 1.625 4,600,000 13,586.83 624,994,536 13,478.86 620,027,773| 1.625| 2029/8/15| 4.63
08/15/29

T-NOTE 1.375 4,800,000 12,455.33 597,856,037 12,530.85 601,480,861| 1.375|2031/11/15| 4.49
11/15/31

T-NOTE 1.625 3,900,000 14,270.24 556,539,736 14,593.51 569,147,134| 1.625| 2026/2/15| 4.25
02/15/26

T-NOTE 1.625 3,700,000 14,199.59 525,384,840 14,506.36 536,735,678 1.625| 2026/5/15| 4.01
05/15/26

T-BOND 3.625 4,000,000 13,420.57 536,822,825 13,276.30 531,052,311| 3.625| 2044/2/15| 3.96
02/15/44

1ADB 2.125 3,400,000 14,684.99 499,289,694 15,024.42 510,830,600 2.125| 2025/1/15| 3.81
01/15/25

T-NOTE 2.875 3,150,000 14,731.82 464,052,336 14,953.87 471,047,189| 2.875| 2025/5/31| 3.52
05/31/25

T-BOND 2.500 4,300,000 10,891.55 468,336,811 10,787.92 463,880,560 2.5 2046/5/15| 3.46
05/15/46

T-BOND 3.125 3,600,000 12,648.59 455,349,362 12,628.00 454,608,288| 3.125| 2042/2/15| 3.39
02/15/42

T-BOND 4.375 3,000,000 15,184.69 455,540,991 15,032.78 450,983,459| 4.375| 2040/5/15| 3.37
05/15/40

T-NOTE 4.375 2,900,000 14,996.86 434,909,043 15,215.31 441,244,244| 4.375| 2034/5/15| 3.29
05/15/34
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16 T-BOND 3.125 3,700,000 12,076.86 446,844,001 11,899.03 440,264,434 3.125| 2048/5/15| 3.29
05/15/48

17 T-NOTE 1.250 3,200,000 12,318.87 394,203,941 12,502.58 400,082,801 1.25| 2031/8/15| 2.99
08/15/31

18 T-BOND 1.750 3,800,000 10,160.81 386,111,089 10,220.87 388,393,389 1.75| 2041/8/15| 2.90
08/15/41

19 IBRD 1.875 2,600,000 14,123.87 367,220,732 14,405.97 374,555,457| 1.875| 2026/10/27| 2.80
10/27/26

20 T-NOTE 2.250 2,300,000 14,086.65 323,993,019 14,270.83 328,229,283 2.25|2027/11/15| 2.45
11/15/27

21 T-BOND 3.000 2,750,000 11,867.99 326,369,764 11,729.45 322,560,047 3| 2047/2/15| 2.41
02/15/47

22 IBRD 0.750 2,200,000 13,240.77 291,297,113 13,620.31 299,646,976 0.75| 2027/11/24| 2.24
11724727

23 T-BOND 4.750 1,600,000 16,089.98 257,439,801 15,788.83 252,621,397 4.75| 2037/2/15| 1.89
02/15/37

24 T-NOTE 3.500 1,700,000 14,100.21 239,703,733 14,320.88 243,455,109 3.5| 2033/2/15| 1.82
02/15/33

25 T-NOTE 2.625 1,500,000 14,568.19 218,522,948 14,777.81 221,667,291 2.625| 2026/1/31| 1.65
01/31/26

26 T-NOTE 1.500 1,600,000 13,006.62 208,105,990 13,210.94 211,375,165 1.5| 2030/2/15| 1.58
02/15/30

27 1ADB 4.125 1,400,000 15,158.11 212,213,581 15,039.35 210,550,941 4.125| 2029/2/15| 1.57
02/15/29

28 T-BOND 3.500 1,500,000 13,865.06 207,975,978 13,742.65 206,139,894 3.5| 2039/2/15| 1.54
02/15/39

29 T-NOTE 0.625 1,600,000 12,098.06 193,569,000 12,381.28 198,100,624| 0.625| 2030/8/15| 1.48
08/15/30

30 T-BOND 5.250 1,100,000 15,879.51 174,674,685 15,762.33 173,385,739 5.25| 2029/2/15| 1.29
02/15/29

82.64

15.74

98.37
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BGB 0.800 06/22/25 200,000.00 197,835.60
BGB 0.800 06/22/27 300,000.00 288,859.50
BGB 0.900 06/22/29 900,000.00 838,800.00
BGB 1.600 06/22/47 1,300,000.00 940,641.00
BGB 3.000 06/22/34 1,100,000.00 1,110,010.00
BGB 5.000 03/28/35 700,000.00 825,311.20
BTPS 0.950 08/01/30 2,200,000.00 1,964,380.00
BTPS 2.000 12/01/25 900,000.00 895,572.00
BTPS 2.500 12/01/32 1,450,000.00 1,372,741.10
BTPS 2.800 12/01/28 2,800,000.00 2,812,180.00
BTPS 2.950 02/15/27 1,500,000.00 1,512,975.00
BTPS 3.350 07/01/29 2,000,000.00 2,041,624.00
BTPS 3.450 07/15/31 2,200,000.00 2,237,598.00
BTPS 3.850 07/01/34 2,900,000.00 2,988,450.00
BTPS 4.050 10/30/37 1,200,000.00 1,245,960.00
BTPS 4.500 10/01/53 600,000.00 639,984.00
BTPS 5.000 08/01/39 1,600,000.00 1,812,777.60
DBR 0.000 08/15/31 2,300,000.00 1,991,236.96
DBR 0.250 02/15/29 2,200,000.00 2,042,618.60
DBR 0.500 02/15/26 1,650,000.00 1,616,716.20
DBR 1.000 08/15/25 100,000.00 98,983.80
DBR 1.700 08/15/32 2,900,000.00 2,792,827.60
DBR 3.250 07/04/42 2,150,000.00 2,353,832.90
DBR 4.000 01/04/37 2,600,000.00 3,010,207.20
DBR 4.750 07/04/28 1,050,000.00 1,147,375.95
DBR 4.750 07/04/34 1,250,000.00 1,507,557.50
FRTR 0.000 11/25/31 2,500,000.00 2,056,380.00
FRTR 1.000 05/25/27 1,800,000.00 1,740,085.20
FRTR 1.250 05/25/34 1,300,000.00 1,109,290.00
FRTR 1.250 05/25/36 1,300,000.00 1,060,919.60
FRTR 1.500 05/25/31 2,500,000.00 2,312,740.00
FRTR 2.500 05/25/30 700,000.00 693,267.40
FRTR 2.750 10/25/27 2,700,000.00 2,724,286.50
FRTR 3.250 05/25/45 1,200,000.00 1,171,080.00
FRTR 4.000 10/25/38 2,400,000.00 2,595,432.00
FRTR 4.500 04/25/41 1,100,000.00 1,259,088.60
FRTR 5.750 10/25/32 2,400,000.00 2,879,136.00
IRISH 2.600 10/18/34 1,000,000.00 993,924.00
NETHER 0.000 07/15/31 650,000.00 554,467.55
NETHER 0.250 07/15/29 300,000.00 273,270.00
NETHER 0.500 01/15/40 1,300,000.00 941,566.60
NETHER 0.750 07/15/27 300,000.00 289,236.30
NETHER 2.500 01/15/33 1,500,000.00 1,500,324.00
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RAGB 0.000 02/20/31 250,000.00 212,900.00
RAGB 0.500 04/20/27 400,000.00 383,640.00
RAGB 0.750 02/20/28 400,000.00 380,390.40
RAGB 1.200 10/20/25 300,000.00 296,823.00
RAGB 1.500 02/20/47 1,000,000.00 754,900.00
RAGB 2.400 05/23/34 1,100,000.00 1,063,909.00
RFGB 3.000 09/15/34 1,000,000.00 1,015,900.00
SPGB 0.800 07/30/29 1,400,000.00 1,290,205.00
SPGB 1.500 04/30/27 1,600,000.00 1,567,345.60
SPGB 1.950 04/30/26 1,300,000.00 1,292,877.30
SPGB 1.950 07/30/30 2,500,000.00 2,408,250.00
SPGB 2.150 10/31/25 150,000.00 149,626.35
SPGB 2.350 07/30/33 200,000.00 191,147.60
SPGB 4.200 01/31/37 2,500,000.00 2,748,485.00
SPGB 4.700 07/30/41 2,500,000.00 2,897,000.00
81,600,000.00 81,094,948.71

(13,390,397,930)

13,390,397,930

(13,390,397,930)

58 100.0% 100.0%
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T-BOND 1.750 08/15/41 3,800,000.00 2,512,007.82

T-BOND 2.500 05/15/46 4,300,000.00 3,000,593.75

T-BOND 3.000 02/15/47 2,750,000.00 2,086,669.91

T-BOND 3.125 02/15/42 3,600,000.00 2,949,750.00

T-BOND 3.125 05/15/48 3,700,000.00 2,844,664.04

T-BOND 3.500 02/15/39 1,500,000.00 1,341,855.46

T-BOND 3.625 02/15/44 4,000,000.00 3,445,781.24

T-BOND 4.375 05/15/40 3,000,000.00 2,936,015.64

T-BOND 4.750 02/15/37 2,300,000.00 2,368,640.62

T-BOND 5.250 02/15/29 1,100,000.00 1,143,312.50

T-BOND 6.500 11/15/26 1,000,000.00 1,046,835.94

T-NOTE 0.625 08/15/30 1,600,000.00 1,298,375.00

T-NOTE 0.875 11/15/30 1,250,000.00 1,023,291.01

T-NOTE 1.250 08/15/31 3,200,000.00 2,617,750.01

T-NOTE 1.375 11/15/31 4,800,000.00 3,932,625.02

T-NOTE 1.500 02/15/30 1,600,000.00 1,387,437.50

T-NOTE 1.625 02/15/26 3,900,000.00 3,769,593.75

T-NOTE 1.625 05/15/26 3,700,000.00 3,553,734.37

T-NOTE 1.625 08/15/29 4,600,000.00 4,075,132.81

T-NOTE 2.000 08/15/25 5,100,000.00 5,008,478.91

T-NOTE 2.250 11/15/25 4,700,000.00 4,600,565.62

T-NOTE 2.250 11/15/27 2,950,000.00 2,779,453.12

T-NOTE 2.625 01/31/26 1,500,000.00 1,469,121.09

T-NOTE 2.625 02/15/29 1,000,000.00 934,023.44

T-NOTE 2.875 05/31/25 3,150,000.00 3,123,298.83

T-NOTE 3.125 11/15/28 4,400,000.00 4,205,781.27

T-NOTE 3.500 02/15/33 1,700,000.00 1,591,425.77

Al IdDIDMDINMDDNMNIDMDIN|IFP(FP(P|IP|IPIPIOOCOCOlOA|DDR[WIOWO| W W[IW|IN|PF

T-NOTE 4.375 05/15/34 2,900,000.00 2,883,234.37

83,100,000.00 73,929,448.81
(11,595,094,751)

ASIA 1.875 01/24/30 5,300,000.00 4,681,759.55
IADB 2.125 01/15/25 3,400,000.00 3,385,476.08
IADB 4.125 02/15/29 1,400,000.00 1,386,064.41
IBRD 0.750 11/24/27 2,200,000.00 1,975,912.22
IBRD 1.875 10/27/26 2,600,000.00 2,477,886.47

14,900, 000.00 13,907,098.73
(2,181,189,364)

98,000,000.00 87,836,547.54
(13,776,284,115)

13,776,284,115
(13,776,284,115)
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