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(D)
%)
31.25 28.45
UNITED STATES TREASURY STRIP PRINCIPAL 477,703,600 8.22
2050/11/15 149,324,411 | 135,918,914 | 2050/11/15
29.99 27.15
UNITED STATES TREASURY STRIP PRINCIPAL 491,939,800 8.08
2052/02/15 147,538,296 | 133,569,608 | 2052/2/15
28.52 26.30
UNITED STATES TREASURY STRIP PRINCIPAL 495,419,760 7.88
2053/05/15 141,321,520 | 130,301,241 | 2053/5/15
29.90 27.34
UNITED STATES TREASURY STRIP PRINCIPAL 433,571,380 7.17
2051/11/15 129,639,329 | 118,571,300 | 2051/11/15
30.55 28.17
UNITED STATES TREASURY STRIP PRINCIPAL 414,747 960 7.07
2051/02/15 126,716,109 | 116,874,908 | 2051/2/15
30.55 27.62
UNITED STATES TREASURY STRIP PRINCIPAL 363,972,180 6.08
2051/08/15 111,229,439 | 100,536,251 | 2051/8/15
29.97 27.00
UNITED STATES TREASURY STRIP PRINCIPAL 348,628,720 5.70
2052/05/15 104,493,355 | 94,137,239 | 2052/5/15
31.76 28.78
ggégsggiléTEs TREASURY STRIP PRINCIPAL 203,898,440 5.12
93,346,176 | 84,603,809 | 2050/8/15
28.45 25.88
gngEgziTATES TREASURY STRIP PRINCIPAL 326,325,340 511
54/02/15 92,853,706 | 84,453,725 | 2054/2/15
29.14 26.76
10 | UNITED STATES TREASURY STRIP PRINCIPAL 299,751,100 4.85
2052/08/15 87,368,068 | 80,227,597 | 2052/8/15
27.20 25.44
11 | UNITED STATES TREASURY STRIP PRINCIPAL 208,169,300 4.59
2054/08/15 81,119,046 | 75,856,403 | 2054/8/15
29.53 26.48
1o | UNITED STATES TREASURY STRIP PRINCIPAL 283,300,380 4.54
2053/02/15 83,673,600 | 75,038,265 | 2053/2/15
31.01 28.00
13 | UNITED STATES TREASURY STRIP PRINCIPAL 261,629,720 4.43
2051/05/15 81,144,503 | 73,279,196 | 2051/5/15
29.65 26.96
14 | UNITED STATES TREASURY STRIP PRINCIPAL 249,133,500 4.07
2052/11/15 73,885,170 | 67,183,982 | 2052/11/15
28.71 26.30
15 | UNITED STATES TREASURY STRIP PRINCIPAL 247,077,160 3.93
2053/11/15 70,947,905 | 64,982,401 | 2053/11/15
29.32 26.20
16 | UNITED STATES TREASURY STRIP PRINCIPAL 243,280,840 3.86
2053/08/15 71,353,515 | 63,748,056 | 2053/8/15
32.09 29.32
17 | UNITED STATES TREASURY STRIP PRINCIPAL 196,934,100 3.49
2050/05/15 63,214,526 | 57,745,315 | 2050/5/15
28.22 25.76
1g | UNITED STATES TREASURY STRIP PRINCIPAL 208,006,700 3.4
2054/05/15 58,715,901 | 53,587,249 | 2054/5/15
32.14 29.31
19 | UNITED STATES TREASURY STRIP PRINCIPAL 147,740,120 2 62
2050/02/15 47,485,313 | 43,315,038 | 2050/2/15
100.08
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2024 12
(2024 10 11 )| 1,266,850,639 | 1,277,890,639 183.602 185.202 185.6
(2025 11 )| 1,586,965,607 | 1,621,285,607 152.593 155.893 153.4
2024 925,978,927 197.017 199.4
2024 1,370,063,516 198.560 199.4
2024 10 1,592,583,765 178.942 180.8
2024 11 1,702,217,194 181.087 182.0
2024 12 1,652,606,278 162.020 163.7
1.6
3.3
7.4 7.2
15.1 17.3
100
2024 10 11
2024 26 100
100
2024 10 11 2024
26 100
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(2025 11 )

330,393
34,198,167
1,589,818,252
379,287
21,432

1,624,747,531

1,624,747,531

2,593,109
34,320,000
96,746
519,020
253,049

37,781,924

37,781,924

2,080,000,000

493,034,393
474,722

1,586,965,607

1,586,965,607

1,624,747,531
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47,200,573
391,521,456
30,427,459
21,432

374,726,910

133,777
717,761
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376,114,193
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2024 26
2025 11

( 2024 26 2024 10 11 )

11,443,038

11,443,038

349,887

11,093,151

11,040,000

53,151

6,900,000

1.6

( 2024 10 12 2025 11 )

35,778,967

53,151

35,832,118

1,037,396

34,794,722

34,320,000

474,722

10,400,000

3.3
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BlackRock, Inc. RQA Counterparty & Concentration Risk

BlackRock, Inc. RQA
Counterparty & Concentration Risk
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2025 11
820,000,000
1,260,000,000
2025 11
221,060,917
221,060,917
2025 11
1,901,309,820 1,903,902,885 2,593,065
259,998,085 260,377,328 379,243
2,161,307,905 2,164,280,213 2,213,822
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@
@

gg;gggziléTEs TREASURY STRIP PRINCIPAL 034.000.000 | 266.238.750
ggégggsiléTEs TREASURY STRIP PRINCIPAL | 245.000.000 | 354.365.860
ggégsgsiléTEs TREASURY STRIP PRINCIPAL | 858.000.000 | 518.973.750
ggégsgliléTEs TREASURY STRIP PRINCIPAL 3.020.000.000 | 832.139.080
ggélsgziléTEs TREASURY STRIP PRINCIPAL ) 622.000.000 | 714.580.5%0
ggélsgsiléTEs TREASURY STRIP PRINCIPAL | 654.000.000 | 447.732.770
ggélﬁgBEIéTES TREASURY STRIP PRINCIPAL ) 301,000,000 | 614.430.540
ggélsgliléTEs TREASURY STRIP PRINCIPAL 2 701.000.000 | 724.532.570
ggégsgziléTEs TREASURY STRIP PRINCIPAL 3 110.000.000 | 814.326.770
ggégsgsiléTEs TREASURY STRIP PRINCIPAL ) 204,000,000 | 572.754.820
ggégggS§I§TEs TREASURY STRIP PRINCIPAL | 895.000.000 | 488.179.30
ggégggliléTEs TREASURY STRIP PRINCIPAL | 575.000.000 | 406.639.720
gg;gggziléTEs TREASURY STRIP PRINCIPAL | 791000000 | 456.273.810
ggégggsiléTEs TREASURY STRIP PRINCIPAL 3.132.000.000 | 790.662.090
ggégsgsiléTEs TREASURY STRIP PRINCIPAL | 538.000.000 | 386.965.760
ggégsgliléTEs TREASURY STRIP PRINCIPAL | 562.000.000 | 392041330
ggélsgziléTEs TREASURY STRIP PRINCIPAL ) 063.000.000 | 511.245.150
ggélsgsiléTEs TREASURY STRIP PRINCIPAL | 315.000.000 | 324.232.110
gg;zggg;IéTEs TREASURY STRIP PRINCIPAL | 785.000.000 | 434.475.930
38,345,000.000 | 10,050,690.680

(1,589,818, 252)

1,589,818,252

(1,589,818, 252)

1,589,818,252

(1,589,818, 252)

19 100.0% 100.0%
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2024 12
25 ETF

1,748,663,008

96,056,730

1,652,606,278

10,200,000
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@
( )
37 38
(2023 12 31 ) (2024 12 31 )

19,222 18,849
42 40
153 163
2 0
2,178 2,623
2,712 3,431
1,839 1,933
1 -
26,153 27,042
500 408
432 334
932 742

12

12
22 32
812 820
1,142 1,241
6 3
732 955
2,717 3,054
3,662 3,805
29,815 30,847
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( )
37 38

(2023 12 31 ) (2024 12 31 )
144 85
5 5
70 70
432 530
69 62
945 1,243
192 424
1,472 2,223
- 3
254 162
1,902 2,330
146 147
176 129
5,814 7,420
101 103
963 964
1,064 1,068
6,879 8,488
3,120 3,120
3,001 3,001
3,846 3,846
6,847 6,847
336 336
12,632 12,054
12,968 12,391
22,936 22,359
0 0
0 0
22,936 22,359
29,815 30,847

27/52



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
OOoooooooooooooooooood

@
( )
37 38
( 2023 1 1 ( 2024 1 1
2023 12 31 ) 2024 12 31 )
6,885 8,337
8,621 10,459
18,148 19,213
33,655 38,009
1,597 1,990
152 259
357 352
4,651 5,494
5,009 5,846
117 92
88 119
87 81
44 39
220 240
7,097 8,430
694 425
5,875 5,749
2,563 2,880
9,133 9,055
489 430
1,185 1,151
4,562 6,695
69 52
193 223
294 317
904 814
82 70
473 298
2 1
3 0
484 459
17,878 19,571
8,678 10,007
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(
37 38
( 2023 1 1 2024 1 1
2023 12 31 ) 2024 12 31 )
- 3
- 6
- 153
1
164
- 1
0 -
16 -
4 0
0 0
23 2
8,656 10,169
203 128
203 128
8,453 10,041
2,633 3,441
163 223
5,656 6,822
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®
37 ( 2023 1 1 2023 12 31 )
( )
2023 1 1 3,120 3,001 3,846 | 6,847 336 10,276 10,612 20,580 3 3| 20,576
3,300 3,300 3,300 3,300
5,656 5,656 5,656 5,656
3 3 3
)
- - - - - 2,356 2,356 2,356 3 3 2,359
2023 12 31 3,120 3,001 3,846 | 6,847 336 12,632 12,968 | 22,936 0 0| 22,936
38 ( 2024 1 1 2024 12 31 )
( )
2024 1 1 3,120 3,001 3,846 | 6,847 336 12,632 12,968 | 22,936 0 0| 22,936
7,400 7,400 7,400 7,400
6,822 6,822 6,822 6,822
0 0 0
)
- - - - - 577 577 577 0 0 577
2024 12 31 3,120 3,001 3,846 | 6,847 336 12,054 12,391 22,359 0 0f 22,359
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33 2024 9 13

@

IFRS 16 IFRS 16

IFRS 16

IFRS 16
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@
2028 12
©)
(2023 12 31 ) (2024 12 31 )
2,737 2,852
1,482 1,455
(2023 12 31 ) (2024 12 31 )
302 189
53 54
52 27
(2023 12 31 ) (2024 12 31 )
3,500 3,500
3,500 3,500
( 2023 1 1 ( 2024 1 1
2023 12 31 ) 2024 12 31 )
282 284
6,983 6,381
1,196 1,222
1,619 2,430
( 2023 1 1 2023 12 31 )
1.
15,000 15,000
2.
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(@H)
1
( )
2023 3 30 3,300 220,000 2022 12 31 2023 3 31
( 2024 1 1 2024 12 31 )
15,000 15,000
@
1
( )
2024 3 28 7,400 493,333 2003 12 31 2024 3 28
( 2023 1 1 ( 2004 1 1
2023 12 31 ) 2024 12 31 )
522 737
1,413 676
1,936 1,413
@
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0

1
2023 12 31
812 791 21
2024 12 31
820 793 27
1
2)
3)
2023 12 31
1 1 5 10
5 10
(€Y 19,222
) 2,178
(©)] 2,712
) 1,839
25,953
2024 12 31
1 1 5 10
5 10
(€)) 18,849
@) 2,623
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4) 1,933
26,837
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2011 1 1

3.
2023 12 31
791 - 791
2024 12 31
793 - 793
)
( 2023 1 1 2023 12 31 )
1.
2009 12 2
2011 1 1
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(

2023 1 1
2023 12 31 )

2,803
421
35

1

427

2,834

@

(

2023 1 1
2023 12 31 )

3,368
97

452
427

3,500

®

(2023 12 31 )

2,733
3,500

767
101

666
401
25

1,041

101
1,142

1,041
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*

( 2023 1 1
2023 12 31 )

421
35
97
47

3

402

203

605

®

(2023 12 31 )
100%
100%

87% 12% 1%

O)

( 2023 1 1
2023 12 31 )

1.3%
2.9%

87

( 2024 1 1 2024 12 31 )

2009 12 2

2011 1 1
2011 1 1
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2024 1 1
2024 12 31 )

2,834
397
35

25
390

2,901

@

(

2024 1 1
2024 12 31 )

3,500
147
36
441
390

3,661

®

(2024 12 31 )

2,798
3,661

862
103

759
400
21

1,138

103
1,241

1,138
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(

2024 1 1
2024 12 31 )

397
35
147
62
3

344

128

473

®

(024 12 31 )

100%

100%

O)

74% 25%

1%

(

2024 1 1
2024 12 31 )

1.8%
3.5%

86
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(2023 12 31 ) (2024 12 31 )
192 286
582 713
295 295
89 122
54 39
30 31
0 0
1,244 1,489
349 380
44 35
117 117
512 533
732 955
(2023 12 31 ) (2024 12 31 )
732 955
(2023 12 31 ) (2024 12 31 )
30.6 30.6
2.5 1.3
0.1 0.1
33.0 32.0
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0.16% 0.72%
( 2023 1 1 ( 2024 1 1
2023 12 31 ) 2024 12 31 )
961 963
2 1
963 964
( 2023 1 1 ( 2024 1 1
2023 12 31 ) 2024 12 31 )
6,885 8,337
8,526 10,000
95 458
18,148 19,213
33,655 38,009
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( 2023 1 1 2023 12 31 )
@
6,885 8,621 18,148 33,655
@
15,053 14,702 3,899 33,655
90%
®)
10%
7,266
5,097

43/52



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)

OOoooooooooooooooooood

( 2024 1 1 2024 12 31 )
@
8,337 10,459 19,213 38,009
&)
18,430 15,156 4,422 38,009
90%
®
10%
6,666
6,520
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(€))
2023 1 1 2023 12 31
( ) ( ) ( )
(D)
282
302
1,190 ( ) 6,983
100 1,196
52
1,619
( )
1 53 53
100
2024 1 1 2024 12 31
( ) ( ) ( )
(D)
284
189
1,190 ( ) 6,381
100 1,222
27
2,430
( )
1 53 53
100
@)
2023 1 1 2023 12 31
2024 1 1 2024 12 31
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Q)
2023 1 1 2023 12 31
( ) ( ) ( )
(%)
5,007
1,000 11 886
24
2024 1 1 2024 12 31
( ) ( ) ( )
(%)
6,520
1,000 10 1,174
98
)
(€H)
)
A
)
@

L.P.
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( 2023 1 1 ( 2024 1 1
2023 12 31 ) 2024 12 31 )
1,529,103 11 1,490,611 39
377,073 92 454,844 60

( 2023 1 1 ( 2024 1 1
2023 12 31 ) 2024 12 31 )

5,656 6,822

5,656 6,822

15,000 15,000
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0

2024

10,000

102,025

2024

5,905

135,000

83,616

96,307

100,000

10,000

38,945

83,140

102,025

40,500

®

(BlackRock Institutional Trust Company, N.A.)

*

1,500,000 213 2023 12
2023 12

141.83

(BlackRock Institutional Trust Company, N.A.)

*

1,500,000 237 2024 12
2024 12

158.18
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PwC Japan

ETF
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2025 3 3

2024 1 1
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