*HT 7V ROEEBTRDE) T,

A TEBMNATI RIVE

2=
(BRNER)

ERWRSE (2FhR)

2165 (REH
#2178 (REE
#2188 (REH
252198 (REE

20214 6 A10H)
20214 7 A128)
20214 8 A108)
20214 9 A10H)
5522088 (REH 2021410811H)
$£22188 GREB 2021£F118108)

(fERXISREARE 2021 5A118~2021€118108)

7 & 73 % | BIEURIE BN R

1S 5t 81 & | FRER

B A 75t

ZE LTI DRSS OESEHMEDBELGRE
EHT U CERZETRBVETY,

NE=J7VR

FAOBHNNTI RILET
F—T 7 Y FOZEES

IERENR | T A BN
AFS RIVE
NY-=TJ7UR

WADRIEES JORRHBER
(S

Nt —77
8 A BR

NPT 7 Y R LRI

7D e

~ Y -7 7

v K O | MEELED

I A £ R E[10%UT

L&Ed, 2.

DENREAS. REZHFEROESFNG TR
FHEmZSHET, ) F&U. RAIEULT, #i#f
7 B 77 3t | VRO EZETTIE D C L ZBRICHECEREAZIRTE

DENRENDEDBEIC (S,

DEEITRDBVNT ERH I FT,

{TUZ05806202111108

SRBEDHEEEN

L, BRIOCEREICH TN ELSBILEB
LEFET,

LT7YRE AFY - RIVETORME
ZICREL. TEUNBEDERB KLUES
MEDBERBRRZDSLTCHUET ., HE
RHAICDEX L CHZNICTE 2 TBRZEITIR
WE Uz, TZIC. BRRRZEZCHRSHL L
P&

SERED—BOHBSNITZHBIFI LI,
BRAVBL EFET,

K7 2IBIRIAU B

Daiwa Asset Management

K7y hYRIAY Miatt
RRBTREXAOA—TBEIH 1S
sELEDEEL (O-LEYy-)
TEL 0120-106212

(EEB09 : 00~17 : 00)
https://www.daiwa-am.co.jp/

<5806>




TAIRBMANT I RIVEF—T Y (BRSHED)

BE30H DERSRIR

*® B T3A & | B - &2 S (HE@%: ;Aﬁ\)ﬁt% 1EI:%HE% @ a ?E
\FIT pra 7 3K 7 n == [
(D) SNHEE | EEx (BEER) B =

M M % % % % B./5H

19283 (2019% 6 H10H) 3,455 15 1.0 18,475 1.7 97.4 — | 140,657
193H3R (20194 7 A10H) 3,477 15 1.1 18,684 1.1 97.5 — | 139,273
1945 (2019% 8 A13H) 3,365 15 N8 18,327 A1.9 97.6 — | 132,522
195H3R (20194 9 A10H) 3,412 15 1.8 18,618 1.6 97.5 — | 132,781
196H3R (20194108 10H) 3,364 10 AN 18,454 0.9 97.3 — | 128,775
1978R(2019%F11811H) 3,414 10 1.8 18,625 0.9 97.2 — | 126,634
198HR (20194128 10H) 3,387 10 A0.5 18,565 0.3 97.6 — | 122,195
199H3K (20204 1 A10H) 3,452 10 2.2 18,980 2.2 97.3 — | 121,426
2008320204 2 B10H) 3,417 10 A0.7 19,021 0.2 97.5 — | 117,732
201887% (20204 3 H10H) 3,222 10 AN5.4 18,545 N25 97.1 — | 108,950
202837R (20204 4 B108H) 3,243 10 1.0 18,459 A0.5 97.0 — | 108,529
203837k (2020 5 B118) 3,245 10 0.4 18,502 0.2 97.6 — | 108,101
204887 (20204 6 B10H) 3,390 10 4.8 19,320 4.4 97.5 — 1 112,171
205887 (20204 7 H10H) 3,332 10 A4 19,108 A1 97.6 — | 108,960
20688 (20204 8 H11H) 3,362 10 1.2 19,419 1.6 97.1 — | 108,628
207887% (20204 9 H10H) 3,395 10 1.3 19,577 0.8 97.4 — | 107,983
208837k (2020 10812H) 3,376 5 0.4 19,429 0.8 97.2 — | 106,160
209837 (2020 118108) 3,373 5 0.1 19,380 0.3 97.0 — | 103,565
210887 (2020128 10H) 3,392 5 0.7 19,548 0.9 97.0 — | 101,225
211885R (20214 1 B12H) 3,394 5 0.2 10,487 A0.3 97.0 — 98,928
21288R(20214 2 B10H) 3,412 5 0.7 19,547 0.3 97.1 — 97,315
21388R (20214 3 B10H) 3,496 5 2.6 19,944 2.0 95.7 — 97,935
214887R (20214 4 B12H) 3,558 5 1.9 20,299 1.8 97.5 — 97,294
215847k (20214# 5 B108) 3,640 5 2.4 20,742 2.2 97.2 — 97,970
216887 (20214 6 B10H) 3,676 5 1.1 21,054 1.5 97.7 — 96,439
217887R (20214 7 B12H) 3,584 5 AN2.4 20,670 A1.8 97.6 — 92,440
218887 (20214 8 H10H) 3,559 5 A0.6 20,604 0.3 97.4 — 90,541
219887K (20214 9 H10H) 3,520 5 A1.0 20,456 0.7 97.8 — 88,094
220837R(2021#E108118) 3,604 5 2.5 20,745 1.4 97.2 — 88,699
22TER (20214 11810H) 3,610 5 0.3 20,972 1.1 97.1 — 86,086

(1) BEEMBOEEREINEDAH .

(¥2) FTSEAFIBEBEAVFVvIRX (AEE) . FTSEAFIEBA VT VIR (BhFHS - RILR—=R) DF—9I=HEICABEL, BT 7
Y REBREHZ10,000E LTAM 7Y RYRIXY MOEHEULIEBDTYT, FTSEAFIEEA VT VIR (AFT - RILR—=2) (&,
FTSE Fixed Income LLCICKWBEINTWVRESA VT VIR TY, BIEHIEFTSE Fixed Income LLCOAWHAETH Y. BHICEET 2
IRTOHEFFFTSE Fixed Income LLCHABELTWVWE T,

) B DIEHIE. BEEMEAORKMREZEEL T, RIFIEEEORMEZRALTVET,

) IERUEIF. EEURHARICK Y BEICHE > TEESNZEED B ET, LRDEMEER TN BT —IEFRLTHIET,

GE5) NHESIERLYDEALR G, YF—T7 Y ROBEALRELE T 7V RR—X[RE LI DZESHET,

F6) NHEEALRESTRTFEMNTES (ERIftEs) ZREFT.

) ESSEYHEREERL R -FTREETT,
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21688 : 3,640H
F221HK 1 3,610 (BHLECE30M)
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TAIRBMANT I RIVEF—T Y (BRSHED)

e g g |EF B 8 A5 4w BEsEY

BE x| BZEN |(BE x|
M3 % % % %
(HiE)20214F 5 A108 3,640 - 20,742 - 97.2 -
221658 5 B% 3,683 1.2 21,005 1.3 97.0 —
(HIZR)20214 6 108 3,681 1.1 21,054 1.5 97.7 -
(HBE)20214 6 A10H 3,676 - 21,054 - 97.7 -
21788 6 AX 3,612 N7 20,745 VAN G 97.3 -
(HIZR)20214 7 A128 3,589 N4 20,670 AN1.8 97.6 —
(HIE)2021%F 7 128 3,584 - 20,670 - 97.6 -
221858 7 AX 3,574 A0.3 20,677 0.0 97.4 -
(HAZR)20214 8 H10H 3,564 A0.6 20,604 A0.3 97.4 —
(HAE)20214 8 A10H 3,559 - 20,604 - 97.4 —
221988 8 BX 3,541 A0.5 20,544 A0.3 97.6 -
(HAZR)20214 9 B10H 3,525 1.0 20,456 0.7 97.8 -
(HAE)20214 9 A10H 3,520 - 20,456 — 97.8 —
22208 9 BX 3,531 0.3 20,345 A0.5 95.6 -
(HIZR)2021108118 3,609 2.5 20,745 1.4 97.2 -
(HBE)2021FE10811H 3,604 - 20,745 - 97.2 -
22188 108X 3,659 1.5 21,198 2.2 97.2 -
(HAZR)2021E118108 3,615 0.3 20,972 1.1 97.1 -
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PEETICONT

SEREAD 1 A OB DEE BhAd) (FTE [DEREDOAR (1808Y) | O [ZH5EE B
Ad) | BZETSRIEE 0,

NN EZDRERUE TS INEpEceDOstEBIE (15038Y) | ZISRLES L,

BH. BRHBICOTHXL T, ERAHICEDIEERSETCVLLEERT,

WD EFEEOAER (1 505Y)

%2168 §2178 2188 5521981 5522081 2218
B = 20215811 (20214668118 | 20214678138 | 2021€88118 | 20214€9R118 | 20214108128
~2021% 68108 | ~20214€ 78128 | ~202148F108 | ~20214 98108 | ~2021108118 | ~20214118108
SRS Wad) (M) 5 5 5 5 5 5
NEEMERL S (%) 0.14 0.14 0.14 0.14 0.14 0.14
SHADIN (m) 5 5 4 4 5 5
SHIDINEE LIS (F) - — 0 0 = =
BRI ECNRER () 107 107 107 107 110 112

CE1) THHONE] (& [BEEREORESFNG] KU [BREZREOEMHIESTESER] NoPECRYUICRETT . Fo. [HHBONGUS] (& [INGHEE
] KU [DEERETS] DSHEICHHUICEETT .

(£2) ARBEFBTTSY, BHONEE SHONFEUANDESHLINEE BEAD) ([CEHRULBVWEENH) FT.

(E3) SRDESONEEMEBALKGUHANIE FhAd) OHREEME (DERAY) ([CHITILET. 772 FORBERLFRBZI T,




TAIRBMANT I RIVEF—T Y (BRSHED)

BimoEcEDEtEBE (1 3054)

H =] 52168 52178 52188 521984 52208 F221H
(a) BRERFREORSE N v 879 | v 5201 | v 4620 | v 4778 v/ 8.48MH | v 6.49H
(b) REZREOEMEESTESER 0.00 0.00 0.00 0.00 0.00 0.00
(¢) NamsdEEE 83.90 83.92 83.94 83.96 83.97 83.99
(d) DEC#ERE S 20.07 23.85 v 24.04 v 23.65 23.40 26.88
(e) SHinECHSE(a+b+c+d) 112.77 112.98 112.60 112.38 115.87 117.37
() pes 5.00 5.00 5.00 5.00 5.00 5.00
(g) BEHNICNSREE(e — 1) 107.77 107.98 107.60 107.38 110.87 112.37
(B v7EMUEZSEEN SHESES ELTVET,

S DERA

| E
[FADBIRMNNTI RIVEIYT—T 7V K] ORREAFITIRET DT EICKY .. BE UINEDRE
RBKXOEEHEDBEEGHRZDHIULET,
B OEBHHFI RIVEYT—-T7 VR
FEUTAHTY - RIVETDORMESZEZSMICHIAN. BE UTCRDERS K OEEHEDEE
BERZHILEFT, MEHOPRERECEDC<EFEBUICKEL., R—bhTxUADEET1L—
V3vzE3 () EENSL () BEDHHENTEEICHE. B5DERBMPIRE T S EISDOERE
WERELF T, BEICDOVTIE. AF9 - RILVEEEDRELXRESMICTHEDHEH T,
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1 703 OFERAOR

55216H~5522 187
(2021.5.11~2021.11.10)

15 S HE OB o B B
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_ . o, | {ESTERE = 4/ERHA-P O TR ETE X (SSEERENE
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GE1) HERBAPOER CHERDON D DDDIETEERZSD) (FBM. BUICKL > TRRIEORICESH GBSz, BEHOHMEDBEEICLVE
HUERERTY,
(¥2) BRFEFEBCEICARGEMERAALTHYET,
(£3) BEXREF 1 AOXRYDZNZTNOEASEZ SENBAPOFHIEEMBETHRUTI0ZE UZBD T, IHRB IR GZUBAEALTHY
ESCIS
(£4) HHFANTWVWDIYF =T 7Y R 528G, TEZRTFHE. B RS LUZOMEBRG. BT —T 7Y RO S80S

5. ZDT 7YV RICHIRT 20DESHEF T HMHFANTVNDRERSTELS (WH—TJ7 Y RER<. ) I'H3155. SEEOEAIF. X
BEEFASD IS CBRAZSHFBA. BH. BXREEFASOBEOHERRERICHTD [1 0B OEADER] MEETE
2HDICOVNTIE HEALLT 7 ROBME] [CRRIDIEELTHBUFET,
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0.02%

EREEER
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ERBEER
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EREEER
(BRzt=1D)
0.77%

CE1) 1 HE03YOERBACSVTRVWCEEECLVERLIEBDTT,
(£2) BBAG. RAICLUT, S&FHH. TESSTFIRSLUEMISEG HREeshE .
(£3) BHEE. FEREULETT.




A OBBMNTI RIVEF—T> (BASER)

BFEES LUEE|DIRR Wi EEFEHMEDER
FRISEEEZREAFDRTE - BN 20214 115108%1E
(2021 58118H0'520215E11B108Z%ET) B = ] 221 i =x
ROB H % 216 B ~ £ 221 H B 57 fii & |k B
= = 7 # e %
[ | = 2| 0O | %= 28 FAOERANTI RIEYT-T7 R 85,668,656 99.0
0O Ege) 0O M O—)b - O—2%., Z0ft 833,808 1.0
A IERANTIRIVE R E(EEERER 86,502,465 100.0
. A — — 16,231,966 (12,460,762
NI IrUE (1) SHMERDSBAEE T s

(F) BARBIFIET,

WFIERRA & DG RRE
SERBARICH T BFIZRBRALOEEFHUFE

(X2) SEREEF. HROBHZNESEYEETEEEOMEZD L(CRE
EEBERNTEDDHETECKIIELINZ U — N THERELILDDT

ERREYN
90.70HT9Y,

1MB10BIEHEF2HEREL — M.

1AFS - Rlb=

(GE3) A BT I RIVEYY —T 7V RICBWT, FE22218KICHITS
NERMERE (111,422,071FM) ORESFEHERSE (111,850,609
FM) (CHTBHEE 99.6%TT,

Ao
miEAHERER
HIREERES
5521581k % 221 B X
[ £ " o =
] H|0O | 5T M &
+0O +0O FH
FAERNHTIRIVEYH—T 7R |48,745,319 42,513,352 (85,668,656

() BARBIEIET,

BEE. 8. TASLUBEMBEDRS

(202146 8108). (202147 8128). (202148F108). (20214€98108). (20212108118). (20214118108)HEE
B g E216M K | H217 MK | B218HKk | w219k | H220H K | 221 Bk
() EE 96,991,623372F | 928434522943 | 90910213337M | 88,625999,111M | 89,057.069,166F3 |  86,502,465,004F3
J-)b - O-vE 708,748,671 691,830,471 659,611,074 654,562,553 640,503,106 632,612,190
TUOERIMITEME | 95066379409 | 91991696312 | 90112880472 | 67656421819 | 88278446422 | 85668656739
RAE 316495292 159925511 137,721,791 315014739 138,119,638 201,196,075
(B) &ff 551,952,688 402,701,231 368,676,708 531,640,960 357,702,947 415,573,578
RIS B 131170875 128954250 127,184,244 125,133,121 123,058,494 119219932
RIS 306,741,417 159,336,900 141,352,701 301,407,335 131,498,203 195,041,468
FALETLHRN 113852070 114,032,563 99,586,984 104,358,685 102,208,210 100,178,649
ZOHRILLF 188,326 377518 552,779 741,819 938,040 1,133529
(C) MARMIBA-B) | 96439670684 | 92440751063 | 90541536629 | 88094358151 | 88699366219 | 86,086,891426
A 262341750672 | 257.908500,174 | 254368488879 | 250266243546 | 246116988700 | 238439,865872
REAREIBEE (2165902079988 |A165467.749,111  |A163826952.250 [A162.171885395 |A157.417,622481 |A152,352,974,446
(D) SR 262,341,75067200 | 257.908500,17401 | 254,368,488,879001 | 250,266,243,54601 | 246,116,988,70001 | 238,439,865,87201
1 FO4YEEEEC/D) 3,676/ 3584 35590 3520 3,604/ 3610/

*%2153@5’5[L3’3(7%7‘E$§E|3269 136,953,353, HERUERR (B2168A~55221H)) PICHIT DBINERETALS1,047,631,884M., EEHITTALEIX31,744,719,365M

* %221 HROSTEOHMA Y OMEESIF3,610TY,
* 221 iR DIGEELSERN TTARZE T > THB Y. TDERIF152,352,974,446M T,
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TAIRBMANT I RIVEF—T Y (BRSHED)

[ =ty e #2168 B2021€58118 E2021€68108 2198 520214 8 118 E20214 9 5108
2178 BH20216811H E20214€7 8128 5522088 HBH20215 9 B11H ZE20214F10811H
21808 HBH2021F7H13H ZE202148H10H 22215 BH20215F10812H ZE2021411810H
18 =] £ 216 g 217 £ 218 H £ 219 H £ 220 Hj £ 221 H
(A) BoHFIS AN 11,728 | & 14,687H | &~ 16,6110 | & 13,1731 | & 8,433 | & 12,758H
SZEFIE 112 106 114 125 74 196
pziillSt A 11840 | & 14793 | & 16725 | & 13298 | & 8507 | & 12,954
(B) BifisEzscEER 1,187,695342 | A 2,125607,254 |~ 403,053,906 |~ 757,097,675 2,290,989,877 373,668,093
bpl=tas 1,205,532,681 16,818,034 9,237,352 9,746,908 2,300,711,358 422,433,476
ST AN 17,837,339 A 2,142,425,288 A 412,291,258 A 766,844,583 AN 9,721,481 VaN 48,765,383
(C) (SEt3RmE A 114,040,396 A 114,221,755 aN 99,762,245 A 104,547,725 A 102,404,431 100,374,138
(D) BHERE(A+B+C) 1,073,643,218 | A 2239843696 |~ 502832762 |~ 861658573 2,188,577,013 273,281,197
(E) piHRfEEERE | 2 37,052,283,069 |2 35474519706 |24 37,296,203,831 A 37,293,140,164 | & 37,620,698,159 | & 34,429,191,457
(F) BIESEEEIRE | £2129,792,269,262 | A127,624,431,459 | 2125,900,731,413 | 2123,891,953,537 | 2121,862,442,841 A\118,077,844,254
[(FE=EZEEEE) I 2,201,212,403) [ 2,164,506,983) [( 2,135,298,973) [ 2,101,244,813) [ 2,066,830,129) |( 2,002,706,321)
(FEEIEIEHEE) |(A131,993,481,665) [(£129,788,938,442) |(A128,036,030,386)  [(£125,993,198,350) |(A123,929,272,970)  [(£120,080,550,575)
(G) &5H(D+E+F) | 2165770,909,113 | 2165,338,794,861 \163,699,768,006 | A162,046,752,274 | A157,294,563,987 | ~152,233,754,514
(H) &S D BT A 131,170,875 |~ 128,954,250 | A 127,184,244 |~ 125,133,121 A 123,058,494 | A 119,219,932
REMEHIBRS(G+H) | 2165,902,079,988 | A165,467,749,111 \163,826,952,250 | A162,171,885,395 | A157,417,622,481 \152,352,974,446
BIEstEERE | £2129,792,269,262 N\127,624,431,459 2\125,900,731,413 A\123,891,953,537 A121,862,442,841 A\118,077,844,254
(Bc5HE4%R) | 2,201,212,403) [ 2,164,506,983) [( 2,135,298,973) | 2,101,244,813) | 2,066,830,129)  |( 2,002,706,321)
(FEEEIE2EE) |(2131,993,481,665) [(4129,788,938,442) [(£128,036,030,386) |(£125,993,198,350) |(4123,929,272,970)  |(£120,080,550,575)
DECAERIEILE 626,161,754 620,523,623 601,945,121 586,188,404 661,931,630 676,658,732
REERE 2\ 36,735,972,480 2\ 38,463,841,275 2\ 38,528,165,958 2 38,866,120,262 A 36,217,111,270 A\ 34,951,788,924

(E1) {SEEIMIE(CIHEFEEHMICN T DIHBERBFEIRZSD CTRRLTHIEFT,

(X2) EfEstEREE L.

EBIEEEETAEDOERZV, TAZTOZ5HG3ERE LT,

(E3) WEHEEDstEBEIF T NEDECEDEHERE e | ZIsRIETN

B SECEDEEBEIE (KO&R)

LEZ5EEFFEHE L TRESNE Y,

1B B = 216 B E 217 B = 218 W E 219 B = 220 B ® 221 B
(a) BERREDESZNS || 230794832/ | 134332377M | 117576865 | 119424329/ |  208.896,699F3 |  154.909.583F
(b) BEARROETIEAESEE 0 0 0 0 0 0
(C) s 2201212403 | 2164506983 | 2135298973 | 2.101.244813 | 2066830129 | 2002706321
(d) HEERRILS 526,537.797 615,145,496 611,552,500 591.897.19 576,093.425 640,969,081
(e) “BAENSE(atb+ctd) | 2958545032 | 291398485 | 2864428338 | 2812566338 | 2851820253 | 2798584985
() pies 131,170,875 128,954,250 127,184,244 125133121 123,058,494 119.219.932
(g) BHREUATNSE(e — )| 2827374157 | 2785030606 | 2.737.244094 | 2687433217 | 2.728.761.759 | 2.679.365.053
(h) ZREROHK [262,341,750,67200 [257.908,500,17407 [254,368,488,87901 [250,266,243,546 01 [246.116.988,70001 [238,439,865,8720]
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1T O3V ES 5H 5H 5H 5H 5H 5
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- DEEICF. FHEVERSD [EEDEE] & FFRHERVERD [TALRE WRINES) | PHUERT.
- DEESROREMBENMERITAL B CXERITAZ LO35G(CIE. DEEDLENEBAEELBFIET,
- DB EROBEMENERTAZ TOHEICIE. TOZWHDEN TALRE BRINEkE) « B OENZBHEET

- TALRE (FRINEE) PREUCESIE. DESHREBICHIT2ELOZHEDOERITAN SHZTALRE FRlDE
&) ZERUCEED. TDHROELCDZHEDERTALRZIET,
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W {EREAR DR EETER & RS DHR

()
21,000

P

AA
LVEVEW

20,500

20,000

19,500
19,000

18,500

BB IS
(2021.5.10) (2021.11.10)

£ g g B * = 925 e AERIE 2
EEE | czepwEaE |t ¥E|K =

= % % % %

(9220214 5 B108] 20,008 ~| 20742 | 977 -
SE% | 20263| 13| 21.005| 13| 975 =

68% | 19.917| 205] 20745| 00| 978 =

7B% | 19.760| 212] 20677| 203| 979 =

8A%k | 19.628| 21.9
98k | 19.620| 21.9
108% | 20,386 1.9
(1#5%)20216118108| 20,151 0.7

CE1) BEREHSEH.

(£2) FTSEAFYEB{A VT vIR (BEE) & FTSEAFIBEREAY
FvIR (hFF - RUR=R) OF—9#HECHREL, BT7 VR
BEBAZ10,000& UTAM7Z Y AYRIAY MHEELIEHDTT,
FTSERAFIEBA VYT VIR (AFS - RILR—R) (F. FTSE
Fixed Income LLCICKWBEINTVRESA VT VI AT, BHEH
[FFTSE Fixed Income LLCOAIMBETH Y. IBHICET 23 X TDE
FIFFTSE Fixed Income LLCABELTWVE T,

(G£3) 5@9*@?‘5%_&1[3\ EAEMBNOREZZE LT, BihgiES2E0REZ XA
LTWVERT,

(E4) BERIEE, ERREARHCKIVBECH > TEESNZBEHHIET .
FEOEHMEERTCAOVEE T —IZFERALTBIET,

(E5) NHEEALLESFRFAIENIHES (SRIES) ZRETFI,

(E6) EFYLERSERIE-FTREEETT,

20,544 | 21.0 98.0 -
20,345 219 96.0 —
21,198 2.2 97.7 —
20,972 1.1 97.6 —

(GERZE)
SEEMEBEOHBBICONT
(B#E(TEE - BER]
HAE 1 20,008 Hi%k : 20,151 FEE=:0.7%
(BEMEEDOE R EHER]

DTS - RIVETOESICREURER. N LR (ESMEE
T5E) UleC EFNAFRBEREGY F LD, EEOFISINAES
el EPNTS - RIVAHETER (BR) LI ENTSABRE
Y., BEMEBE EFRUF U, <bULLIF REREBICOWVT] =
TBRIIETL,

SIRERBICONT
OhFsESHR

HF I EEHSOSAF ERUE Uz,

HFFEENHOEFE. HREEEHN PERMED_ L

A OBBMAFI RIVEYY—-T7 VR

EDSAVITUBRZNEF el ET. EREUF U, Feo XE
FHDOEFPBOC (hFSRIT) W EIFREADRIE L ZRE U
felEB. HFTDERDLERBREGY F Uiz,
ORBiIRE

HFS - RLORAEEL—MF ERUE U,

MEREAED 52021F 9 BERXTHIFTIE. AFT DK
TURCEPRBEENHABBREB ST EBREN S, HF
S RILVERATR™RELE LR, UL LZ0%IE. BURMEH L2
UIeC EPRHOR EIFHFNRE >l LB EEBRIC. T
S RIVEFHETERUE U,

SHIEREIRICHITD [SEDERAS]

HF9 - RIVBTORHESZSMUICHPAN. BE U OE
BRELVETHEDEERBUEEDIUET, MBEEPRERIEC
BEIKEFEBLICRV. R—rT2UFTDEEF210—Y3 V%3
() BENS5 () BEOHENTEHIE., ESOBBIMEBMRP
RET2EEDERBUERELFET. BEBCOVTE. HFd - R
JVBBEDREN R AR DHEHTT .

OR—rTFUFICDNT

1T RIVBTORESESMICHEPAN, ZE UINEDOTE
RBKRVEFEDBERBEEZHS UGERZITVE Uz, FZ
BURIERITELET 21— 3 VICDWVTIE. 3 () BENSS
() BEOHHANTERLE LR,

EHEFRERICE L TlE. AT T DNBEDHEALEESHICREE
(7=

BEBICEULTE. N - RUEBEDRELRESMICREEL
1o

ORNVFI—TEDERICDONT

HT 7Y RFEROFHOECFEREELBRINY FI—TZE(T
THWFEBA.

LIERHADE D 7~ ROEHE(MEE &S SERRDETER(L,
FAChDEE(MZR S RS DHERE] 72 TSRIET0,

BT 7RG, BAEAICEY., SERYEEBEUTNEPEEES
BREBBLUADERCHRELTVDEVSEBI B ET, SEE
HEhFdOESHBOEaZER T RENFENE LTBEHELTSY
EXB

[={ERL

(SDEMAEH)

AT - RIVETORMBESERAICHIFAN. TE LIS OER
BROGHVEDBRGEREDE LT, MHEBECRERECED
<EFIRBUICRL. R—bTxUZFDBIET2L—23207%3 (F)
BENS5 () BEOHENTEEHIE., BFOERBRTIRET S
BEEOERBRERELEFT. BBICDOVTIE, HFY - RIVEEED
RELFEEBAICRDAEH TI,
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FAIEBRHFT I RILEIYYT—T 7R
W 1700 OERDEH

B B ]

FTERFLFEH

BIMEEESES 1B

ZDthEM
(REEH)
(Z0Afth)

SESEe

AN
O

El

2

C£1) BRAOEESKIUBHACDOVWTREHBLTHY FIEEOHMEZ TSR

<rEEL,
(£2) BECLICHRBEZLBRAALTHIFET .

WEES LUREIDKR

\J

NI
(2021581181 52021F11810HZE )
B N B | = N =
FHFS - RV| FHFS - RIL
% WS - 2313
= _ 59,269
P o RS 2926
Py 4979 5533
96,784
HES 82,710 (40.000)
CE1) HEFELRE BENFHEFESENTHUELEA)
GE2) ( RRFEEICLDFEPD T, LROYFICEZFENTHBYFEA.

(F3) HEESCIEFTPREMLRS GRIRiRsS) ESENTBUFEA.

(EX4) BAREEET,

WEERFTEHER
NI S |
(2021 5811Hmn'©2021E11810H%F T)
E| A
= F 75 1
ki A & e ki 7 &= o)
FH M
CANADA HOUSING TRUST (A7%) 1.9% 2031/3/15 4,521,974 | Toronto-Dominion Bank/The (A7) 2.621% 2021/12/22 4,612,815
NEW YORK LIFE GLOBAL FUNDING (ZXU#) 2% 2028/4/17 4,145,832 | CANADA HOUSING TRUST (AF%) 2.65% 2028/12/15 4,480,737
Canadian Imperial Bank of Commerce/Canad (779) 3.3%2025/5/26 | 1,928,860 | BRITISH COLUMBIA (H7%) 9.5% 2022/6/9 4,469,023
BANK OF MONTREAL (174" 3.19% 2028/3/1 997,188 | HYDRO QUEBEC (#A73%) 9.625% 2022/7/15 1,965,736
Bank of Montreal (774 2.7% 2024/9/11 481,496 | CANADIAN GOVERNMENT BOND (#7%) 2.75% 2048/12/1 1,922,251
Royal Bank of Canada (#17%) 1.583% 2021/9/13| 1,748,748
PSP Capital Inc (h7%) 3.29% 2024/4/4 1,442,785
Province of Alberta Canada (Hh7%) 2.2% 2026/6/1 465,764
Toronto-Dominion Bank/The (17%) 1.68% 2021/6/8 454,413
Province of Saskatchewan Canada (h7+%) 9.6% 2022/2/4 356,995
(X1) SEEFZELRSE EBIFHEFSENTRIERLA) »
(E2) BARREIUHET,
| EEUNS T3S
(M) SNE HER) LitE (BER)
E 24 i El il X
B fifi g 5 % o7 B M Bl M A b X
= % |88 2 flreaesa rEassa |t A T F N T D BN I R 5 B
FHF9 - RIL FHF9 - RIL % % % % %
HFS 1,154,191 1,201,167 108,945,863 97.6 24.1 46.7 26.9

Cx1)
(x2)
(x3)
(x4)

AL, EEERZECN I HHEREDEIS,
FETEH. SHOBEDBARBIFTIET,

SHEEES K URMBRIC OV C I EMBE RIS FE, HEERAUEL) T —IZAFLTVET,

PERBERE, PROHDZNESEYBETERSDMEEZ D L ICREEEBRNED DSTETACKIEHIND U— N THERELIZHD T,
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(2) HE NEE) DHfE G55

A OBBMAFI RIVEYY—-T7 VR

El A x
= 5 | m | G|l en%|sEe 8 — @ ®_  mmepo
- T EER R AEREEEE|
% | FH+S - RIL| FhHHs - RL FH

hrs CANADIAN GOVERNMENT BOND & i = 2.5000 7,000 7,259 658,391 2024/06/01
CANADIAN GOVERNMENT BOND & i = 2.7500 32,000 37,542 3,405,124 | 2048/12/01
CANADIAN GOVERNMENT BOND & i = 1.5000 60,000 60,517 5,488,910 | 2026/06/01
CANADIAN GOVERNMENT BOND & G 2.0000 32,000 33,153 3,007,031 | 2028/06/01
CANADIAN GOVERNMENT BOND & i = 2.2500 10,000 10,581 959,696 | 2029/06/01
Province of Quebec Canada 5 & 5 9.3750 15,000 16,509 1,497,434 | 2023/01/16
Province of Quebec Canada 75 & Sk S 2.5000 67,000 69,757 6,327,025 | 2026/09/01
Province of Quebec Canada 5 & 5 1.9000 30,000 29,700 2,693,844 | 2030/09/01
ONTARIO PROVINCE 75 & Sk S 9.5000 7.822 9,994 906,471 2025/06/02
ONTARIO PROVINCE 5 & S 3.5000 48,000 50,711 4,599,491 2024/06/02
ONTARIO PROVINCE 75 & Sk 35 2.4000 65,000 67,219 6,096,772 | 2026/06/02
ONTARIO PROVINCE 5 & 5 2.9000 50,000 53,203 4,825,557 | 2028/06/02
PROVINCE OF SASKATCHEWAN 75 & Sk 35 8.7500 2,000 2,494 226,276 2025/05/30
BRITISH COLUMBIA 5 & 5 9.0000 11.860 14,360 1,302,459 | 2024/08/23
Province of Alberta Canada 75 & Sk 35 2.2000 73,000 74,831 6,787,223 | 2026/06/01
Province of Alberta Canada 5 & 5 3.3000 6,000 6,581 596,922 | 2046/12/01
Province of Alberta Canada 75 & Sk 35 2.3500 25,000 25,762 2,336,636 | 2025/06/01
PSP Capital Inc B % & F 3.0000 25,000 26,430 2,397,246 | 2025/11/05
CPPIB Capital Inc B %K & 3.0000 15,000 16,123 1,462,401 2028/06/15
CANADA HOUSING TRUST B % & F 2.6500 4,000 4,230 383,679 | 2028/12/15
CANADA HOUSING TRUST B %K & 1.9000 50,000 49,825 4,519,127 | 2031/03/15
Toronto-Dominion Bank/The i & 5 2.6210 15,000 15,038 1,364,023 | 2021/12/22
Toronto-Dominion Bank/The 7t & 75 1.9090 25,000 25,351 2,299,403 | 2023/07/18
HSBC Bank Canada #t = 75 2.5420 35,000 35,688 3,236,942 2023/01/31
HSBC Bank Canada i & 75 2.1700 10,000 10,103 916,405 | 2022/06/29
NEW YORK LIFE GLOBAL FUNDING | %t & 5 2.0000 45,000 44,527 4,038,644 2028/04/17
Apple Inc #t & Z 2.5130 50,000 51,406 4,662,569 | 2024/08/19
Canadian Imperial Bank of Commerce/Canad | #t & 5 2.4700 25,000 25,450 2,308,360 | 2022/12/05
Canadian Imperial Bank of Commerce/Canad | #t & 75 2.3000 25,000 25,294 2,294,165 | 2022/07/11
Canadian Imperial Bank of Commerce/Canad | #t & 25 3.3000 45,000 47,751 4,331,042 2025/05/26
Canadian Imperial Bank of Commerce/Canad | #t & 75 2.9700 10,000 10,314 935,543 | 2023/07/11
HYDRO QUEBEC Ea & 5 9.6250 10,835 11,493 1,042,504 | 2022/07/15
Ontario Electricity Financial Corp #t & 75 8.9000 60,274 64,137 5,817,277 | 2022/08/18
Ontario Electricity Financial Corp i & 25 9.0000 5,400 6.777 614,713 | 2025/05/26
Bank of Montreal 7t & o 2.8900 35,000 36,026 3,267,608 | 2023/06/20
Bank of Montreal Ea & 5 2.2700 20,000 20,233 1,835,169 | 2022/07/11
Bank of Montreal 7t & o 2.7000 45,000 46,609 4,227,495 2024/09/11
BANK OF MONTREAL i & %5 3.1900 10,000 10,711 971,514 | 2028/03/01
Royal Bank of Canada 7t & o 1.9680 35,000 35177 3,190,594 | 2022/03/02
Royal Bank of Canada i & 75 2.3330 12,000 12,284 1,114,162 | 2023/12/05

& sBBEL . i R DR SR SR P PR

- N E B 1,154,191 1,201,167 108,945,863

(£1) BEBRBEREF. RO ZNESEYBETERSOMEZD L ICREGEBRNED DSTETACKIEHIND U— N THERELIZHD T,
(F2) EEHE. FHOBADPRAREFIIET,
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A UOBBMAFI RIVEIYY—-T7 VR

WX E(STEEDIER WER DR
202111810881 E HE B2021F5811H E2021F118108
- = E| i x 18 E] E| i
B O ||tk B (A) EHEINEE 1,834,592,766H
FH % SZEFIS 1,834,645,588
N RE 108,945,863 97.4 FIFE A 52,822
J-) - O—V5%F, Z0ft 2,904,745 2.6 (B) BifisEsssaEigis A 1,039,185,976
REEFEEERER 111,850,609 100.0 SEE 1,443,954.216
(E1) FHBEDEMRBIIRET, i} wEE A 2,483,140,192
(2) SNER=EEIF. HROBHENESEYBESEREOMEEDE (CRE
ERBANED DA AR &) BN L N CHEESE b 0T (C) ZDftERF A 10,380,844
gg%&%&@j1E1OEIlCa’>‘D‘éiﬂia‘fm§U—I\(a*\ 1AFS - Rlb= (D) HHRERS(A+B+C) 785,025,946
. T9, PR
(E3) YEKICHIIANERMEE (111,422,071F0) DREESEHERS (E) piEptGRiis RS 63,300,026,060
(111,850,609FM) [CHTBHEE, 99.6%TT, (F) Bu=iass A 7,862,997,948
(Q) EhfSst=ERs 6,075,837
(H) &5t1(D+E+F+QG) 56,228,129,895
WEE. 8F. TASIUCEEMBOIRRT REBERIETE S (H) 56,228,129,895

20211181088 %E

15 = El bl B
(A) BE 112,101,081,820H
J—)L-0—V%F 1,321,402,027
RHHEGHDER) 108,945,863,906
ENION 705,517,194
ENIGSY 1,013,310,631
BILAEF 21,212,867
EAEFL S 93,775,195
(B) &f& 481,060,255
EN/N 250,472,486
BN 0 230,587,769
(C) MEEEFTE(A—B) 111,620,021,565
PV 55,391,891,670
KA IR 56,228,129,895
(D) ZEEFO% 55,391,891,6700
1705 Y B4Effiga(C. /D) 20,151H

*HiF(C ST DTTAEAF63,250,406,828. HERHIEPIC SIS BBIRETA
BA(d6,112,264M., EFFITAERIE7,864,627,422MTT,
* LHEK(ICBITDET TS — T 7 RERENR E T DRESTEDITAZE,

FAOMREST 7V B (FOFsA)  (BISHKEIRERSH) 176.228.620M
BE3NET 7R 64,620,157M
FA IBRMDT S RIVEF—T (F1ERER) 827.615,370M
FAOBENNTS FIVEF—TY - BEP 774 T vy (BASER) 42,751,677
IADMRESE T 7V RV A (BIEHEHRERSA) 9,022,952MH
IAOMRES T 7V K (BAHEER) 1.850,814,810MH
IA4D - JO—NIVEssT 7V B (F 2 DIRER) 42,805,168H
FAOHURESE T 7 VR (F2ORER) 3,032,698H
IA DBEDT S RIVEF T (BAHER) 42,513,352,558H

IA4D - TO-NIVES T 7V K (BEHER) 9.861,647,660M

T,
* BEIROFTEOME Y OIEEERRIF 20,151 TY,

(1) BOEBDECE. —SROROBOMEC TALDERZVV. TAZ
TE3561EMEE LT, LOS%BEFERE L TIIEINE T,

(£2) BIEFEEERE . BINEEELTALDERZ V., TTA%Z TOD
BEIRIBRELUT, LOS5EEF@mE U TESNE T,
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