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FAOMHRESFET 7V K (BAHER)

BE30MDERRR

* B M ey e v P% Xu}: s 2 kTR
\Fdse pray Ve > \ == == | N =R

(DESE) Niee | EEx (BZEH) H§ =
M M % % % % B8./5H
18988 (2021 9 B21H) 6,375 5 A0.3 16,742 A0.7 96.1 — | 22,375
19088 (2021410820H) 6,657 5 4.5 17,155 2.5 97.1 — | 23,191
19THR(2021F11822H) 6,442 5 N3.2 17,039 A0.7 97.0 — | 22,134
192887 (2021412820H) 6,366 5 AT 17,030 A0.1 97.3 — | 21,478
193885 (20224 1 H20H) 6,402 5 0.6 16,760 A1.6 96.5 — | 21,519
194885% (20224 2 B21H) 6,329 5 AT 16,592 A1.0 96.9 — | 21,160
195887 (20224 3 H22H) 6,445 5 1.9 16,616 0.1 97.2 — | 21,268
19688 (20224 4 H20H) 6,764 5 5.0 17,190 3.5 97.0 33| 21,687
19788 (20224 5 B20H) 6,455 5 A4.5 16,758 AN2.5 96.8 3.4 20,098
198887 (20224 6 H20H) 6,556 5 1.6 17,038 1.7 97.0 3.3] 20,166
199885 (20224 7 H20H) 6,743 5 2.9 17,538 2.9 96.9 3.8 | 20,608
20088k (20224 8 H22H) 6,625 5 AN WA 17,332 NI 96.4 3.6 19,934
20183k (20224 9 H20H) 6,685 5 1.0 17,488 0.9 96.2 341 19,918
20288k (20228 10820H) 6,629 5 A0.8 17,422 204 96.3 2.4 1 19,639
20388 (20228 11821H) 6,585 5 0.6 17,129 AW 95.7 2.1 19,378
20483 (20224 12820H) 6,393 5 N2.8 16,995 0.8 96.3 — 1 18,708
20588k (20235 1 H20H) 6,279 5 A7 16,352 A3.8 96.8 — | 18,308
206837 (2023%F 2 B20H) 6,374 5 1.6 16,587 1.4 97.2 — | 18,440
20783k (20234 3 H20H) 6,366 5 0.0 16,666 0.5 97.2 — | 17,926
20888k (20235 4 H20H) 6,480 5 1.9 16,956 1.7 97.4 — | 18,155
20988K(20235% 5 H22H) 6,580 5 1.6 17,314 2.1 97.5 1.4 ] 18,345
21083k (20235 6 H20H) 6,805 5 3.5 17,800 2.8 97.5 1.4 ] 18,837
2118 (20235 7 H20H) 6,815 5 0.2 17,804 0.0 97.4 2.1 18,613
2128R(2023F 8 B21H) 6,809 5 A0.0 17,927 0.7 97.6 3.6| 18,446
21383k (20234 9 H20H) 6,871 5 1.0 18,054 0.7 97.5 3.8] 18,509
21488K(2023%F10820H) 6,806 5 A0.9 17,834 A2 97.5 3.6 ] 18,202
21588k (20235 11H20H) 7,081 5 4.1 18,593 4.3 97.3 4.2 1 18,775
21681k (2023%F12820H) 7,098 5 0.3 18,677 0.5 97.2 2.1 18,630
21783 (202445 1 H22H) 7,182 5 1.3 18,923 1.3 96.8 3.1 18,741
21883k (20244 2 H20H) /7,209 5 0.4 19,046 0.6 96.6 35| 18,657
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M % % % %

(HAg) 2023%F 8 H21H 6,809 - 17,927 — 97.6 3.6

5213457 8 B>k 6,914 1.5 18,190 1.5 97.6 3.7
(HAZ%) 2023%F 9 H20H 06,876 1.0 18,054 0.7 97.5 3.8

(HA®) 2023%F 9 H20H 6,871 - 18,054 — 975 3.8

=148 9 BX 6,865 A0.1 17,940 N0.6 97.7 4.2
(HAZR) 2023%F 108208 6,811 A0.9 17,834 ANT1.2 97.5 3.6

(HAg) 2023%F108208 6,806 — 17,834 — 97.5 3.6

521557 108k 6,825 0.3 17,892 0.3 97.4 3.8
(BAzk) 2023F11820H 7,086 4.1 18,593 4.3 97.3 4.2

(HAg) 2023%F118208 7,081 - 18,593 - 97.3 4.2

£21687 IRIEES 7,073 A0.1 18,618 0.1 97.4 3.5
(HAZR) 20231285208 7,103 0.3 18,677 0.5 97.2 2.1

(BAE) 2023F12820H 7,098 — 18,677 — 97.2 2.1

£21781 1283 7,078 AN0.3 18,495 A1.0 97.2 2.5
(HAZR) 2024 1 B22H 7,187 1.3 18,923 1.3 96.8 3.1

(HAg) 2024 1 B22H 7,182 - 18,923 — 96.8 3.1

2188 1 B=X 7,165 0.2 18,960 0.2 96.4 2.3
(HAZR) 2024 2 B20H 7214 0.4 19,046 0.6 96.6 3.5
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SFREID 1 HOzYpEcE (BbAd) (FFE [HERREOAR (1 5028Y) | O B85k
Ady) | WETSRIES 0,

WD BCEORERRII TEC [NmnEeEDstEERE (1 503Y) | ZISRIESL,

BH. BRBICDOEFULCF. ERAHICEDIEERASEBCVLEETT,

BHEFREOAR (1505Y)

2135 552148 52158 552168 2178 2188
i} g8 20238228 (202398218 | 2023F108218 | 2023F118218 | 2023128218 | 20244 1 5238
~2023% 98208 | ~2023%108208 | ~2023% 118208 | ~20234128208 | ~2024F 18228 | ~2024%2F208

S EcE (Wdd) (M) 5 5 5 5 5 5
NEAEHER SR (%) 0.07 0.07 0.07 0.07 0.07 0.07
HHADIN (M) 5 5 5 5 5 5
SHIDINEE LIS () - - - - - -
BRI BN RER (=) 188 190 200 207 217 224

(1) T[HHOWE] (& [REEREORSFNG] LU [BREEREOEMISTESER] NoNRCARLYUICEETT . K. [HHOWNIUS] (& [INGEHEE
&) BLY [DEEREILIS] NSHEICHKLEUIRETT,

(E2) AFRBEIETTH Y HEONE S SHDINBUNDEE D HENEE BAd) (CEBULRBVEED G RT.

(E3) SMDEEONELEMEBALKGUANIE FoAdr) DOHREEME (DEERAY) ([CHITILERT. J7 Y FORBREFRBEIFT.

(£4) REGFEDSHEL, [RBHBEHENRE] FLUZAEHRGROBE[MEZ LO2HENGH Y FTH. RRICFEEMEZBR DBDNESZHBTILNT DT LF

ZEVEE A,
BiX@oEcEDstEBE (173034)

15 B 252138 21458 2521581 %2165 22178 2521881
(a) RERFRE DEHFINE v 13.278| v 7011 v 15.011 | v 11128 v 1532 | v 12.06H
(b) RBEZRREDEMEIS TR Em 0.00 0.00 0.00 0.00 0.00 0.00
(c) NsaEEs 13.30 13.32 13.34 13.37 13.40 13.42
(d) DECHERBEIE 167.34 175.59 177.58 187.57 193.68 203.98
(e) HMANENSEE(a+b+c+d) 193.92 195.93 205.95 212.08 222.41 229.47
(f) pies 5.00 5.00 5.00 5.00 5.00 5.00
(g) FHRHUNECIREE(e — 1) 188.92 190.93 200.95 207.08 217.41 224.47

(F) v 72 UIcHEED SolicEZe ELTVE T,

S 0EMAH

| EP A
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U1ERt - RRUBE DS BER CORHBEHFCHFCKRET DI EZHILET, SEEBDRHEND
BREF. REWRIS—T 7 ROZHAHEZE L TITVED,
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GINNIE MAE 11 6,00000 11/23 TBA (7 AU7) 6% 2053/11/1 748,323 | GINNIE MAE 11 6.00000 01/24 TBA (ZXU#H) 6% 2054/1/1 765,262
GINNIE MAE 11 6,00000 12/23 TBA (7 AU7) 6% 2053/12/1 744,197 | GINNIE MAE 11 6.00000 10/23 TBA (7 XU7) 6% 2053/10/1 748,848
GINNIE MAE 116.00000 01/24 TBA (7 XU7) 6% 2054/1/1 730,453 | GINNIE MAE 11 6.00000 11/23 TBA (7 XU5) 6% 2053/11/1 744,871
UNITED STATES TREASURY NOTE/BOND (7 XU) 5% 2025/9/30 596,311 | GINNIE MAE 11 6.00000 12/23 TBA (7 XU75) 6% 2053/12/1 730,792
UNITED STATES TREASURY NOTE/BOND (7AU#) 4.625% 2026/9/15 592,526 | UNITED STATES TREASURY NOTE/BOND (7 XU) 4.125% 2032/11/15 664,485
UNITED STATES TREASURY NOTE/BOND (PXU) 5% 2025/8/31 359,384 | STATE OF CALIFORNIA (7 XU7) 5.125% 2038/3/1 411,128
STATE OF HAWAII (7 X1U7) 5.321% 2038/10/1 354,575 | Bank of New Zealand (Z2—Y=3VR) 2% 2025/2/21 327,860
GINNIE MAE II POOL MA9243 (7 XU#) 6.5% 2053/10/20 301,807 | UNITED STATES TREASURY NOTE/BOND (7 XU) 4.125% 2027/10/31 322,031
(1) REEFZELRE @BNFREFSENTBUEREA) .
(F2) BAEREFTBET,
WHEASERMER
TEClE. 2024F 2 A208REICHIF 291 DEBHRRIVEYY—T 7V K (9,549,553F0) ORBETY .

() 58 N&EE) nE (B55)

2024 2 B20B1R%E
- T 1 & T5sc8n] BB @Al 6 AL %
s l=meam " % |3 15 :
= DO BBEE s a naanea| P EF A s e N P2 BN F|2 A X B
Fr7AUA - RV |[F7ZAUA - R)L FH 9% % % % %
AU 136,097 132,315 19,897,615 94.5 — 58.3 21.7 14.5
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20244 2 B2081R%E
& 5 | Bo|E E|ENE | EEeE paatE mEERe
% [FPAUA - BIL [F7AUBL - RIL FMH

FAUA United States Treasury Note/Bond fBEE 25| 26250 12,600 12,288 1,847,929 [ 2025/03/31
United States Treasury Note/Bond Bz | 1.6250 1,200 1,047 157,538 |2029/08/15
UNITED STATES TREASURY NOTE/BOND &t 25 3.2500 11,600 11,016 1,656,699 [ 2029/06/30
UNITED STATES TREASURY NOTE/BOND & &t 25 4.1250 10,800 10,704 1,609,730 |2027/10/31
UNITED STATES TREASURY NOTE/BOND & 5 25 4.1250 10,600 10,454 1,572,110 | 2032/11/15
UNITED STATES TREASURY NOTE/BOND & 5t 25 3.5000 11,000 10,535 1,584,390 | 2030/01/31
UNITED STATES TREASURY NOTE/BOND BEEz5| 3.6250 1,300 1,252 188,276 |12030/03/31
UNITED STATES TREASURY NOTE/BOND &t &5 3.5000 14,650 14,003 2,105,889 [2030/04/30
UNITED STATES TREASURY NOTE/BOND & &t 25 3.5000 9,300 9,001 1,353,571 12028/04/30
UNITED STATES TREASURY NOTE/BOND &2 | 3.7500 5,100 4,939 742,848 12030/06/30
UNITED STATES TREASURY NOTE/BOND & &t 25 5.0000 2,400 2,406 361,918 | 2025/08/31
UNITED STATES TREASURY NOTE/BOND BEEz| 46250 4,000 4,012 603,336 |12026/09/15
UNITED STATES TREASURY NOTE/BOND & &t 25 5.0000 4,000 4,013 603,595 |2025/09/30
State of Connecticut 75852 | 5.0900 2,500 2,505 376,844 (2030/10/01
STATE OF HAWAII 75 fEEEZS 5.3210 2,500 2,554 384,179 |2038/10/01
City of New York NY h75ESEZS | 5.9850 4,400 4,666 701,689 |2036/12/01
City of New York NY H5EEEZS | 5.9680 1,000 1,049 157,759 12036/03/01
CITY OF NEW YORK NY 75 1B 5.3990 1,538 1,534 230,783 (2024/12/01
State of Mississippi 7T EEEZS 5.2450 1,000 1,018 153,136 |2034/11/01
State of California 75 EEEZS 7.5000 600 717 107,834 |2034/04/01
GINNIE MAE Il POOL MA8725 |4 % & 25| 5.0000 2,686 2,621 394,259 (2053/03/20
GINNIE MAE Il POOL MA8800 | % & 25| 5.0000 4,640 4,525 680,602 |2053/04/20
GINNIE MAE Il POOL MA8720 |45 5% & %5 2.5000 1,651 1,398 210,364 [2053/03/20
GINNIE MAE Il POOL MA9243 |5 %k & 25| 6.5000 1,979 2,006 301,780 [2053/10/20
FNMA POOL AB1251 BBk B 25 5.5000 1,467 1,449 217,967 |2053/03/01
FANNIE MAE BHRES 4.0000 1,831 1,690 254,281 |2052/07/01
FANNIE MAE ISRV~ 4.0000 1,694 1,558 234,340 |2052/07/01
FANNIE MAE ISR R 2.5000 166 155 23,413 |2033/09/01
FANNIE MAE BHHES 2.5000 591 485 73,007 |2051/01/01
BANK OF NEW ZEALAND T B 2.2850 3,000 2,762 415,43212027/01/27
BANK OF NEW ZEALAND H BE & 1.0000 3,000 2,754 414,178 |12026/03/03
ASB BANK LTD H B F 1.6250 1,300 1,183 177,924 12026/10/22

S L BmE| SRRl o .

- s = 136,097 132,315] 19,897,615

Cx1) ﬁé}ﬁﬁﬁgﬁla 2024% 2 B20BRAED T Z NEREEYBETERSDOMEZ D & (CREFEHARNED DSTEECLVEHINS U — b THERELIZHDT
(x2) &Eﬁﬁéé SHIEBAD BRI F BT o

(3) SMENS | DEEARIES GHMER)

20244 2 F20818E
& il Al s » |z & &
P &AM EhIE
US LONG BOND(CBT)(7Z XU A) - 124
US 2YR NOTE (CBT)(Z XU 7) 398 —

CE1) HNEROFHMmEEE, 20244 2 B208REDHEHZ N EEBEYEESTER
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THERELIZBDTY,
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(2023 8 H228HMm'©2024%F 2 H20HF T)

E 7 5t 1
fizd L Eira iR £ I Eira )
FH FH
TORONTO-DOMINION BANK/THE (374 4.516% 2027/1/29 4,464,333 | ONTARIO PROVINCE (A7F%) 2.4% 2026/6/2 | 3,651,974
CANADIAN GOVERNMENT BOND (27%) 3.25% 2033/12/1 2,621,857 | Apple Inc (7 XU#) 2.513% 2024/8/19 3,280,121
METROPOLITAN LIFE GLOBAL FUNDING | (7XU71) 3.394% 2030/4/9 2,059,211 | Province of Quebec Canada (H7%) 2.5% 2026/9/1 | 2,897,194
ONTARIO PROVINCE (A7%) 3.65% 2033/6/2 2,040,992 | Bank of Montreal (Hh7>%) 2.7% 2024/9/11 | 2,172,851
BANK OF MONTREAL (A74) 2.7% 2026/12/9 1,049,961 | CPPIB Capital Inc (3754 3% 2028/6/15 1,604,540
CANADIAN GOVERNMENT BOND (17+49) 1.5% 2026/6/1 1,333,479
Royal Bank of Canada (17%) 2.333% 2023/12/5 | 1,296,238
CANADIAN GOVERNMENT BOND (174) 2% 2028/6/1 | 1,003,907
Province of Alberta Canada (H7%) 2.2% 2026/6/1 947,748
PSP Capital Inc (1A7%) 3% 2025/11/5 853,860

(1) FHERELRE BENFHESENTBUFEA) .
(E2) BAEREEHET,

WEASERR

TEEE. 20245 2 B20BRECSIT B9 (1 DEBHAHFT I RILVEYY—-T 7K (31,522,134F0) OABTY,

() 58 N&EE) nE (B55)

2024 2 B20B1R%E
- R 1w & Ssbon| BEAE BB A E AL =
X 3 B > XF il B2 &= .
= DO BBEE s a naanea| P EF A s e N P2 BN F|2 A X B
FhHFS - BRIV | FHFS - RIL FH % % % % %
A 721,000 678,304 75,549,519 98.2 — 411 37.8 19.4
GE1) HERESEIFE. 20245 2 B20BBRAEDE M NEEEYEESTERBDMEE© & [CREETHREDEDDHAETECLVEREIND LU — NTHEREULEDDT
e
GE2) ARG, ([CEERLBICHT BDHIEEDEIG,
GE3) ZEESE. FHBHREOBAFRGESUET.
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hrs CANADIAN GOVERNMENT BOND & 5 25 1.5000 7,000 6,604 735,554 (2026/06/01
CANADIAN GOVERNMENT BOND & & 25 2.0000 10,000 9,337 1,040,055 [ 2028/06/01
CANADIAN GOVERNMENT BOND & &t 5 2.2500 10,000 9,358 1,042,305 | 2029/06/01
CANADIAN GOVERNMENT BOND & 5 25 1.5000 5,000 4,289 477,747 |2031/12/01
CANADIAN GOVERNMENT BOND & 5 25 2.0000 46,000 40,741 4,537,815 (2032/06/01
CANADIAN GOVERNMENT BOND & & 25 2.7500 20,000 18,688 2,081,513 12033/06/01
CANADIAN GOVERNMENT BOND & &t 5 3.2500 25,000 24,322 2,708,984 12033/12/01
Province of Quebec Canada 5SS | 2.5000 31,000 29,705 3,308,557 [ 2026/09/01
Province of Quebec Canada &S | 1.9000 35,000 30,658 3,414,715 [2030/09/01
PROVINCE OF QUEBEC CANADA | #h 5 &5 3.6000 7,000 6,656 741,378 [2033/09/01
ONTARIO PROVINCE 5 &S 2.4000 25,000 23,948 2,667,328 |2026/06/02
ONTARIO PROVINCE 5 &S 2.9000 40,000 38,165 4,250,839 |2028/06/02
ONTARIO PROVINCE 5 &S 2.2500 10,000 8,740 973,528 [2031/12/02
ONTARIO PROVINCE 75 &5 3.7500 45,000 43,584 4,854,469 | 2032/06/02
ONTARIO PROVINCE 5 &S 3.6500 20,000 19,106 2,128,026 |2033/06/02
Province of Alberta Canada &S | 2.2000 31,000 29,565 3,293,054 | 2026/06/01
Province of Alberta Canada h5fEsEZS | 2.0500 10,000 8,873 988,274 |12030/06/01
PROVINCE OF ALBERTA CANADA | #h5f&EESS 1.6500 23,000 19,420 2,163,056 [ 2031/06/01
CANADA HOUSING TRUST B%ES 1.9000 35,000 30,626 3,411,168 | 2031/03/15
Toronto-Dominion Bank/The B F| 3.2260 15,000 14,882 1,657,585 |2024/07/24
TORONTO-DOMINION BANK/THE |t & 2% 4.5160 40,000 39,934 4,447,848 12027/01/29
METROPOLITAN LIFE GLOBALFUNDING | | #t & =% 5.1800 10,000 10,059 1,120,438 | 2026/06/15
METROPOLITAN LIFE GLOBALFUNDING | | ¥ & =% 3.3940 20,000 18,668 2,079,241 {2030/04/09
NEW YORK LIFE GLOBAL FUNDING | %t & 2 2.0000 55,000 49,616 5,526,296 |2028/04/17
Apple Inc t B F 2.5130 26,000 25,681 2,860,405 |2024/08/19
Canadian Imperial Bank of Commerce/Canad | ¥t f& 25| 3.3000 50,000 48,910 5,447,595 | 2025/05/26
Bank of Montreal Tt B F 2.7000 35,000 34,550 3,848,284 12024/09/11
BANK OF MONTREAL B F 3.1900 10,000 9,507 1,058,978 [2028/03/01
BANK OF MONTREAL t B F 2.7000 15,000 14,235 1,585,494 12026/12/09
ROYAL BANK OF CANADA B F 4.1090 10,000 9,866 1,098,975 |2025/12/22
. mmA| oeml |l o ...
M E= Lt 721,000 678,304 | 75,549,519
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# 1 Fiz &8 pid 1 Fiz &
T T
CREDIT AGRICOLE SA (75>X) 5411% 2029/1/18 212,780 | University of Sydney (#—ZKZU7) 3.75% 2025/8/28 476,232
COOPERATIEVE RABOBANK UA (#54) 5.708% 2028/11/21 194,900 | KOMMUNALBANKEN (/)LD z—) 5.25% 2024/7/15 174,433

TORONTO-DOMINION BANK/THE (7179) 4.95% 2028/9/15 191,804 | Toronto-Dominion Bank/The (H7F%) 2.05% 2024/7/10 171,971
BNP PARIBAS SA (75>R) 5.288% 2029/2/15 182,670 | AUST & NZ BANK (#—ZNSU7P) 4% 2026/7/22 162,689
NATIONAL AUSTRALIA BANKLTD (#—ZN3U7) 5.4% 2028/11/16 155,534 | WESTERN AUSTRALIAN TREASURY CORP. (4= N5U7) 3% 2026/10/21 132,654
SWEDISH EXPORT CREDIT (RDz—7>) 5.4% 2030/11/1 95,025 | NEW SOUTH WALES TREASURY CORP. (#—AM5U7F) 3% 2030/2/20 91,940
EUROPEAN INVESTMENT BANK (EER#EE) 4.75% 2024/8/7 66,831

(1) FHERELRE BENFHESENTBUFEA) .
(E2) BAEREEHET,

WEAEERER
TECIF. 20244 2 A20BRECSIFI 351 TRBHARRIVEYY—-TJ7 VK (1,823,159F0) ORETY.

() 58 N&EE) nE (B55)

2024 2 B20B1R%E
- T 1 & T5sc8n] BB @Al 6 AL %
3 ] > XA # | < = 3
= 2 | REEE e n | nepeam| CF | UTEALE S s N L2 B2 U L2 A F B
FA-ANSUT - Rlb [FA=ARSU7 - R)L FH 9% % % % %
F—ASUT7 67,507 64,423 6,327,016 97.6 — 37.4 54.2 6.1
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FT—ARSU7 AUSTRALIAN GOVERNMENT BOND & 5 5 4.7500 4,800 4,940 485,243 (2027/04/21
AUSTRALIAN GOVERNMENT BOND & & 25 2.7500 6,000 5,652 555,147 12029/11/21
NZ LOCAL GOVT FUND AGENC | #h A& 4.7000 1,500 1,509 148,201 [2028/08/01
Province of Alberta Canada &S | 2.4000 500 420 41,307 |1 2030/10/02
AUSTRALIAN CAPITAL TERRITORY | #h /5 &5 3.0000 2,000 1,914 188,009 (2028/04/18
EXPORT DEVELOPMENT CANADA | 4§ %% & & 4.5000 833 835 82,088 |2028/09/06
SWEDISH EXPORT CREDIT BREH 4.3000 1,064 1,049 103,119 [2028/05/30
SWEDISH EXPORT CREDIT BHRES 5.4000 1,000 1,026 100,836 [2030/11/01
KOMMUNALBANKEN BH®RES 5.2500 1,000 1,002 98,455 |2024/07/15
AIRSERVICES AUSTRALIA LSRR 5.4000 2,000 2,061 202,426 12028/11/15
\WESTERN AUSTRALIAN TREASURY CORP. | 4% %k & % 3.0000 2,000 1,949 191,415 (2026/10/21
NEW SOUTH WALES TREASURY CORP. | 4F Bk & 25 3.0000 1,000 945 92,852 12029/04/20
NEW SOUTH WALES TREASURY CORP. | 4F B & 5 3.0000 9,000 8,385 823,582 12030/02/20
South Australia GOV.FIN.AUTH. | % % & & 3.0000 3,500 3,350 329,098 |12028/05/24
TREASURY CORP VICTORIA BREH 3.0000 3,500 3,322 326,328 12028/10/20
TREASURY CORP VICTORIA BH%ES 1.5000 4,800 3,861 379,205 12031/09/10
QUEENSLAND TREASURY CORP. | 4F B & % 1.5000 2,000 1,598 156,939 (2032/03/02
INTL. FIN. CORP. BHES 3.1500 1,500 1,405 138,017 [2029/06/26
EUROPEAN INVESTMENT BANK | %F 7k & % 4.7500 3,000 3,003 295,013 12024/08/07
EUROPEAN INVESTMENT BANK | %F ¥k & 2 1.8000 500 466 45,798 12027/01/19
NATIONAL AUSTRALIA BANK LTD | %t & 2 5.4000 1,600 1,636 160,717 (2028/11/16
COOPERATIEVE RABOBANK UA | 1t & 5.7080 2,000 2,061 202,473 12028/11/21
TORONTO-DOMINION BANK/THE | & 2 4.9500 2,000 2,002 196,710 [2028/09/15
BNP PARIBAS SA B F 5.2880 1,860 1,863 182,966 (2029/02/15
CREDIT AGRICOLE SA t B F 54110 2,190 2,205 216,61512029/01/18
UNIVERSITY OF TASMANIA ' F 3.9700 630 564 55,457 12032/03/24
MONASH UNIVERSITY Tt B F 4.0500 840 802 78,821 12029/04/06
Macquarie University # & | 3.5000 1,000 937 92,070 [2028/09/07
COMMONWEALTH BANK OF AUSTRALIA |t & 2% 2.4000 2,290 2,147 210,907 |12027/01/14
WESTPAC BANKING CORP B F 2.4000 1,600 1,498 147,187 (2027/01/25

. g EmE sl | o
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O/EYY—J7 YR ORER (2023F9H5H) & HT7 Y ROREBNERBO>THBUEIDT, 2024F2H
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(2023F 8 B228Mm52024F 2 B20HZFT)

B it 7 i
# L] fa s 8 L] fa %
S S
Belgium Government Bond (NJb#—) 2031/10/22 37,938 | GERMAN GOVERNMENT BOND (RAY) 6.5% 2027/7/4 105,942
BELGIUM GOVERNMENT BOND (RJL#—) 2.85% 2034/10/22 27,527 | Belgium Government Bond (R)L#F—) 4.5% 2026/3/28 29,954
Belgium Government Bond (RJL#F—) 4.5% 2026/3/28 23,276 | FRENCH GOVERNMENT BOND (75>Z) 0.75% 2028/11/25 14,086
FRENCH GOVERNMENT BOND (75Y2A) 0.5% 2026/5/25 19,816 | GERMAN GOVERNMENT BOND (RAY) 0.25% 2027/2/15 13,119
FRENCH GOVERNMENT BOND (75YZ) 1.25% 2034/5/25 9,383 | FRENCH GOVERNMENT BOND (Z75VA) 0.5% 2026/5/25 10,632
GERMAN GOVERNMENT BOND (R4) 2.6% 2033/8/15 3,206 | GERMAN GOVERNMENT BOND (R-+) 2030/2/15 7,051
GERMAN GOVERNMENT BOND (RAY) 2.6% 2033/8/15 1,682

(1) FHERELRE BENFHESENTBUFEA) .
(E2) BAEREEHET,

WEAEERER
TECIF. 20244 2 A20BRECSIFZ5 1 IEBHI—OBYY—-TJ7 VK (531,110F0) OARBTI,

() 58 N&EE) nE (B55)

2024 2 B20B1R%E
- N B & T5sc8n] BB Al B AL %

= 2 | BREEE e n nepeam|t CF| AR S s N L2 B2 U L2 A F B

F1-0O F1—0O +H % % % % %

I1—0 (R)LF—) 2,170 1,966 318,494 27.7 — 16.1 11.6 -
F1—0 F1—0

1—0 (I5VRA) 3,090 2,848 461,274 40.1 — 9.4 22.3 8.4
F1—0 F1—0

a2—0 (RAY) 100 94 15,295 1.3 — 1.3 - -
Fa1—-0O Fa1—0O

1—0 (Z0fth) 2,000 1,945 315,066 27.4 — — 13.5 13.8

=) st 7,360 6,855 1,110,130 96.5 — 26.8 47.4 22.3

Cx1) ?B*é?ﬁ%%aﬁ{zt 20244 2 B20BRIED i Z NESEYBETEESDOMEZ D & (CREGERRNED DSTETECKIEHINZ L — b THEBRELZHDT
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20244 2 B208187E
" B fif ] -
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% Fa1-—-0O Fa1—0O T
1—0 (NJbF—) | Belgium Government Bond f& &I 35 - 1,200 972 157,563 12031/10/22
BELGIUM GOVERNMENT BOND & 5F 25 2.8500 170 167 27,201 12034/10/22
Belgium Government Bond BEEZ| 4.5000 800 825 133,730 |2026/03/28
IR 3884
R e s e 2a70] 1966| 318494
Fa1—0O F1-—-0O
1—0 (F52R) | FRENCH GOVERNMENT BOND &t 25 0.5000 800 759 122,987 |2026/05/25
FRENCH GOVERNMENT BOND & 3t 25 1.2500 340 290 47,034 |2034/05/25
FRENCH GOVERNMENT BOND & &t 25 0.7500 900 823 133,332 |12028/11/25
FRENCH GOVERNMENT BOND & 5F 25 - 450 375 60,827 12030/11/25
Banque Federative du Credit Mutuel SA |t & 2| 2.6250 600 599 97,092 [2024/03/18
IR S8R
R e s e 3000 2848 4eioza| T
Fa1—0O F1-—-0O
1—0 (Rqv) GERMAN GOVERNMENT BOND &3t 25 - 50 43 7,052 12030/02/15
GERMAN GOVERNMENT BOND &5z | 26000 50 50 8,242 12033/08/15
_ |38 & 2884R
S 1 e A e A 1] 7S 15205
F1—0O F+1-—0O
1—0 (Z0fth) DNB BANK ASA T E 1.6250 400 389 63,038 |2026/05/31
BERKSHIRE HATHAWAY INC tBE 1.1250 200 187 30,343 |2027/03/16
EQUINOR ASA # & ZF| 28750 500 495 80,245 |2025/09/10
APPLE INC B 2.0000 400 386 62,517 12027/09/17
Westpac Banking Corp # & Z| 0.6250 500 487 78,922 12024/11/22
_ |38 & 5§41A
R e I R 2000 1945| 315066
. ammAl (E22:2) IS OO ISV ISURUURN ISUUURN IS
- s = 7,360 6,855| 1,110,130
CE1) ?ﬁ?@ﬁ%gﬁ{& 20244 2 B20BRAEDHfiZ W EEEYBETERSEOMEZ S & (CREBEBARNTEDDHETACINEHIND L— N THERELIZBDT
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EERE, SHHEORIREETET,

(3) SeMENE | DEEARIES (GHIER)

20244 2 B2081R#E
fi |
& 7 e e mx 7 &
o =5 =5
EURO-BOBL FUTURE(R4'Y) 169 —

(1) SNEROFHMmEEE, 20244 2 B208RAEDEHZ N EEBYEESTER
BOMEZD & ICRESEBARNTEDDEETECIVELINZL—H
THERELIZBDTY,

(E2) BAEREEHET,
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<fHetER>

LI7UR (FADHEREST VR (BRASEE F2ERER) ) MERENRELTVD [I4 TEBMENR
YREYYT-T 7R OREH (2023F10A5H) & BTU7 Y ROREENBRBROTHUEIDT, 202442
B20BIRECSIF 2T 1 DEBNERY MEYT—T 7 Y ROBABEDNEEFZBEH L LE LT,

WY 1 UBBAREIRNY FMEYY— T 7V ROXERTERIF

n &
(2023F 8 B228Mm52024F 2 B20HZFT)
B it 7 i
5 L] fa s 8 L] fa %
S S
United Kingdom Gilt (1 X) 4.25% 2032/6/7 39,344 | United Kingdom Gilt (U 2X) 0.625% 2025/6/7 173,842

United Kingdom Gilt (U X) 1.5% 2026/7/22 60,737
United Kingdom Gilt (+UX) 4.25% 2027/12/7 57,300
United Kingdom Gilt (1FU2X) 0.375% 2026/10/22 49,690
United Kingdom Gilt (1) 4.25% 2032/6/7 38,624

(1) FHERELRE BBNFHESENTBUFEA) .
(E2) BAEREEHET,

WEAEERER
TEE(E. 20244 2 B20BRECHIT B9 VERBARENKY REYY—T7 VR (2,359,507F0) ORETY,

() 58 N&EE) nE (B55)

2024 2 B20B1R%E
- R 1 & T5sc8n] BB @Al 6 AL %
3 ] > %8 # | < = 3
= 2 | REEE e n | nepeam| CF | UTEALE S s N L2 B2 U L2 A F B
FAFUR - RYR [FAFUR - KU TH % % % % %
FE-UIVS 18,850 17,510 3,314,809 96.5 — 32.8 29.6 34.2

Cx1) ﬁé?ﬁﬁﬁgﬁlg 20244 2 B20BRAED i Z NEEEYBETERSDMEZ D & (CREFFEHARNED DSTETECLVEHINS U — hTHERELZHDT

(x2) ﬁ‘ﬂ)\tbﬁli HE LSRRI I SEHTIEADEIS
(E3) BEEE. SHHBADBAIRBIEIIE T,
(£4) FHEES FUBTERICOVTEFEREDIME XS, HEERRUEELYT—IZAFLTVET,
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T4 IRBMARRY REYY—T 7

VR

(2) NE HNERE) BHE (5

20244 2 B208187E
" 5 il g -
X ) # 1 ' OB |7k | BHEoe8 NEEs T | RERELE BEFHH
% [FAFUR - HYR |[FAFUR - HIR T
A4FUR United Kingdom Gilt BaEz| 08750 4,500 3,797 718,95212029/10/22
United Kingdom Gilt &3 z| 03750 1,300 1,027 194,563 | 2030/10/22
United Kingdom Gilt &aE 2| 03750 1,500 1,355 256,628 |2026/10/22
United Kingdom Gilt BEEEZ| 4.2500 1,100 1,116 211,359 (2032/06/07
United Kingdom Gilt BEEZ| 4.2500 4,000 4,017 760,425 12027/12/07
KFW-KREDIT WIEDERAUFBAU | %5 %% 1& 5 1.3750 1,900 1,845 349,354 12024/12/09
KFW-KREDIT WIEDERAUFBAU | %5 %% & & 5.5000 1,150 1,157 219,049 |2025/06/18
INTER-AMERICAN DEVELOPMENT BANK | %F ¥ & 25 1.2500 1,300 1,220 231,076 [2025/12/15
Banque Federative du Credit Mutuel SA [t & Z| 1.7500 500 486 92,053 [2024/12/19
NESTLE HOLDINGS INC. T B 0.6250 1,600 1,486 281,345 (2025/12/18
. g EmE osml |l .
ES & 18,850 17,510 3,314,809

Cx1) ?Bﬁ?ﬁﬁ%gﬁla 20244 2 B208RAEDEHZ N EEEYEET

(x2) &Eﬁﬁéé SHImBADEARB IS UHETo

(3) SeMENG | DEEARIES (GHIER)

‘]H

20244 2 B2081R#E
b |
& 7 e e mx 7 &
o =5 =5
LONG GILT FUTURE(A £U X) 257 —

CE1) SEROHEEE. 20244 2 B20BREQHE T Z RS EYBETER
BOMEZD & ICREGEBARNTEDDEETECIVELINZL—H
THERELIZBDTY,

(E2) BAEREEHET,

SIS OMEZD & ICREERHE

HEDBSFEFECIIEHEINZ U— N THEBRELIEDHDT
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<tHEEH>

49 - A—Ov/NEHFEIY—T 7

LIFUR (FADHEREST VR (BRASEE F2ERER) ) MEENRELTVD [9470 - 3—0v

INMESEYT—T 7V R] ORER (2024F1H5H) & HT7 Y ROREBNRBROTHIEIDT,

B20BIRECSIFZIA4T - I—0Ov/MESIT—T 7Y ROBABEDNEEFZBEH W LE LT,

Wy« -3— D‘J/\{E#?ﬂl 77V ROEERFTTEEIR

2024 2

NI

(2023 8 H228HMm'©2024%F 2 H20HF T)

= £ 5t i
£ 1 = 28 &% 1 & 28
FH FH
NORWEGIAN GOVERNMENT BOND (/)b z—) 1.5% 2026/2/19 1,640,875 | DANISH GOVERNMENT BOND (~—=7) 0.5% 2027/11/15 | 3,028,978
Poland Government Bond (i—5>/ K) 3.25% 2025/7/25 |  1.208.377 | Poland Government Bond (\—5>/K) 2.75% 2028/4/25 | 1.651.811
NORWEGIAN GOVERNMENT BOND (/bwz—) 1.75% 2025/3/13 1,076,300 | NORWEGIAN GOVERNMENT BOND (/Jb9z—=) 1.75%2025/3/13 | 1,319,500
DANISH GOVERNMENT BOND (7~—7) 2031/11/15 882,557 | SPANISH GOVERNMENT BOND (RR4>) 1.95% 2026/4/30 852,351
NORWEGIAN GOVERNMENT BOND (/)b z—) 1.75% 2029/9/6 695,452 | EUROPEAN INVESTMENT BANK (EFR#E8) 1.25% 2025/5/12 783,067
SPANISH GOVERNMENT BOND (A1) 3.15% 2033/4/30 611,538 | CZECH REPUBLIC GOVERNMENT BOND (FxJ) 2024/12/12 711,634
SWEDISH GOVERNMENT BOND (R z—7>) 1.75% 2033/11/11 595,526 | FRENCH GOVERNMENT BOND (75V2) 1% 2027/5/25 565,753
SWEDISH GOVERNMENT BOND (Zz—7">) 0.75% 2029/11/12 470,201 | NORWEGIAN GOVERNMENT BOND (/b 1—) 3% 2033/8/15 383,837
DANISH GOVERNMENT BOND (V/¥=7) 2.25% 2033/11/15 430,716 | SWEDISH GOVERNMENT BOND (9 z—7) 2.5% 2025/5/12 324,295
Czech Republic Government Bond (F3) 2.5% 2028/8/25 384,515 | NORWEGIAN GOVERNMENT BOND (/)b z—) 2.125% 2032/5/18 255,453

(1) SHERELRE BBIFHESENTSUFEA) .
(E2) BAEREEFHET,

WEAEEREER
TEClE. 2024F 2 H208REICBIFZI4D - A—OvNEHEITF—T 7V R (18,604,723F0) DARBTI,
M SE &R LE EER)
: 2024&2}%205@# E— — —
N =7 i S5BBRE]_ B = BB Bl | A
= 5 | BB 28 rapeglaees a8 A% g0 PR A R 2
F7v=7-90-% [F7ro/8=7 - J0-% FH % % % % %
Fv—2 265,000 236,541 5,137,684 14.7 - 13.8 0.9 -
F/)9z—70-% [F/ V91— 70-%
I T— 422,000 391,688 5,612,889 16.0 - 5.5 37 6.8
FA1-7v 70-% |[FAUI—7Y - J0-%
29T —FY 380,000 354,482 5.125.815 14.6 - 5.3 7.8 1.6
F>Fz3-3J)bF |[FFz3 -3
FIa 299,500 249,550 1,585,921 4.5 - 2.1 1.6 0.9
Fr—SYR- Z0F FR-5YR - A0F
H—5R 75.600 74,478 2,786,743 8.0 - 2.9 1.4 3.6
F1—0 F1—0
a1-0 (PAILSUR) 12,356 10,931 1,770,193 5.1 - 3.1 2.0 -
F1—0 F1—0
1—0 (NLFE—) 22,100 19,607 3,175,264 9.1 - 4.4 4.7 —
F1—0 F1—0
1—-0 (I5VR) 18,153 16,478 2,668,511 7.6 - 2.4 5.3 -
F1—0 F1—0
1-0 RRAY) 40,850 39,550 6,404,847 18.3 - 2.7 15.6 -
10 (N\ED 93.459 86,567] 14018817 40.0 = 12.5 275 -
= = 34,267,871 9/.8 - 421 428 12.0
GE1) ;B*é@%@aﬁ{; 20245 2 B 20D EEDR M R BYBERBIIEDMEL S & [CRBETHANTH D BAICS ) BHENS U— N CHERELIEDT
G£2) %Hktt¥!3 SRR T BEFHBEDES
(¥3) BESH. FHAOEIRBIETIET,
(34) SHEESD KOBMBRICOVTESHERNE S, TRERATSELYF—IEAFLTNET,
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940 - A-0Ov/N\EHFEIYF—-T 7R
(2) NE HNERE) BHE (5

20244 2 B208IRE
w B i g -
X b # L] B 8| X | SEE&E N EEL G| EhEaE BRFHAE
% [F7U%=7-70-% |F7V¥=7J70-% TH
FII—0 DANISH GOVERNMENT BOND & 5 25 0.5000 15,000 13,949 302,990 |2027/11/15
DANISH GOVERNMENT BOND & 5 25 0.5000 185,000 166,279 3,611,598 [2029/11/15
DANISH GOVERNMENT BOND & 5 25 - 50,000 41,640 904,420 (2031/11/15
DANISH GOVERNMENT BOND & 5 25 2.2500 15,000 14,671 318,674 12033/11/15
NEDUN % 4584R
e 1 A N A Vo o M et IR )
T/91—J90-% |[F/91-- J0-%
JIboT— NORWEGIAN GOVERNMENT BOND &3 Z| 1.5000 122,000 116,089 1,663,556 |2026/02/19
NORWEGIAN GOVERNMENT BOND ‘3z | 1.7500 100,000 89,894 1,288,181 |2029/09/06
NORWEGIAN GOVERNMENT BOND & & 25 2.1250 40,000 35,200 504,421 12032/05/18
NORWEGIAN GOVERNMENT BOND &S| 3.0000 10,000 9,350 133,985 |2033/08/15
KFW-KREDIT WIEDERAUFBAU | %5 %% 1& % 1.6250 30,000 29,889 428,313 12024/04/03
KOMMUNALBANKEN BHHEZ 2.0000 100,000 91,421 1,310,062 [2027/11/29
Cooperatieve Rabobank UA B H 1.7500 20,000 19,844 284,367 12024/07/10
e |BAE| |
& E 422,000 391,688 5,612,889
[FAYI-7Y-70-% [FAU1-7Y70-%
29 IT—5FV SWEDISH GOVERNMENT BOND & 5 25 0.7500 30,000 27,370 395,777 12029/11/12
SWEDISH GOVERNMENT BOND & 5 25 0.1250 10,000 8,488 122,743 12031/05/12
SWEDISH GOVERNMENT BOND & 5 25 1.7500 40,000 37,618 543,962 |2033/11/11
EUROPEAN INVESTMENT BANK | 45 B f& 2| 1.2500 40,000 38,831 561,504 | 2025/05/12
EUROPEAN INVESTMENT BANK | %F % & 25 1.7500 100,000 96,143 1,390,227 12026/11/12
EUROPEAN INVESTMENT BANK | 45 5% 15 2 1.5000 10,000 9,510 137,516 (2027/03/02
EUROPEAN INVESTMENT BANK | %5 7% 1& % 3.7500 5,000 5,180 74,904 |2032/06/01
EUROPEAN INVESTMENT BANK | % ¥k & 25 | 2.1250 60,000 49,029 708,968 | 2040/03/21
Sveriges Sakerstallda Obligationer AB | #f f& 25| 2.0000 85,000 82,310 1,190,211 |2026/06/17
T m| | o
B E 380,000 354,482 5,125,815
FFzd-JF [FFz3-IF
Fx1a Czech Republic Government Bond fEEE 25| 2.5000 90,000 86,479 549,583 [2028/08/25
CZECH REPUBLIC GOVERNMENT BOND & 5 25 1.5000 159,500 114,760 729,312 |2040/04/24
CZECH REPUBLIC GOVERNMENT BOND & 5 25 - 50,000 48,311 307,024 12024/12/12
T sl
B E 299,500 249,550 1,585,921
FR-5V R 20F FR-32K - 20F
=5 R POLAND GOVERNMENT BOND & 5 25 6.0000 26,600 27,566 1,031,448 | 2033/10/25
Poland Government Bond Btz | 27500 14,000 12,771 477,854 12028/04/25
Poland Government Bond &S Z| 3.2500 35,000 34,140 1,277,441 12025/07/25
e = | BB AR 38R
D= U L e B e I B e R Rl il BT
&= G 75,600 74,478 2,786,743




40 - A-OvNESFIYF—T7 VR

20245 2 B200 5
o ffi &
ES 3 ‘ 5 1% | @ 5 e
X ba) bz L] & B EANX | EFEREE NEEZ B | AERESE BEFEAE
% F1—0O F1—0O FMH
2-0 (PAWSYR) | IRISH TREASURY mE%| 09000 4,600 4,295 695,550 | 2028/05/15
IRISH TREASURY @ | 02000 7756 6.636| 1.074.643|2030/10/18
L - S 28|
NE ST 13356 10,9311 1776193
F1—0 F1—0
2-0 (RILE—) | Belgium Government Bond maEx| 08000 11,000 10181 |  1.648.790 | 2028/06/22
Belgium Government Bond fBEE 25| 1.7000 100 71 11,497 | 2050/06/22
Belgium Government Bond maE| 01000 11,000 9355| 1,514.976 |2030/06/22
SR 5222 O SR SR S SR S
NET 32100 16607 | 3175264
F1—0 F1—0
1-0 (I5v2) | FRENCH GOVERNMENT BOND | @ 8 51 2| 1.0000 12,000 11350 | 1,839,508 | 2027/05/25
FRENCH GOVERNMENT BOND | @ #& 5 % | 0.5000 100 66 10.719 | 2040/05/25
FRENCH GOVERNMENT BOND | & it F % - 6,053 5,053 818.282 [2030/11/25
L - Y 222N O SR AU SR SR S
NE ST 18153 16478 5668511
F1—0 F1—0
1—0 (XRAY) | SPANISH GOVERNMENT BOND | f8 3 2| 1.9500 5,000 4,890 791,951 | 2026/04/30
SPANISH GOVERNMENT BOND | @ & S 2|  1.4500 27.500 26,102 |  4.227.030 |2027/10/31
SPANISH GOVERNMENT BOND | B 8 2 2 |  3.1500 5,850 5816 941,939 [2033/04/30
SPANISH GOVERNMENT BOND | @ & S 2|  5.1500 2,500 2,741 443.926 |2028/10/31
S |BWE asetm |
NEST 40,850 39550 | 6.404.847
| BEAl 2] I IS S SN S N
BENGT [ 2" g 93,459 86567 | 140168817
 alEEAl E T N IS AN AR AR
R 34,267,871
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(3) FYEGG |DEMRITEE (GH@MER)
20244 2 520881
#  W W g e alx e =
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EURO-BOBL FUTURE(RA ) 1,509 -

(1) SNEROFHMmEEE, 20244 2 B208REDEHZ N EEBYEETER
BOMEZD & ICRESEHRAENTED DEETECIVEEINZL—H
THERELIZBDTY,

(E2) BAREEIHET,

gﬁ‘é?@%ﬁ%ﬁ(& 20244 2 B20BRIEDHTZ NEEEYBETEESDMEZ D & (CREGERRNED DSTETECKVEHINZ L — b THEBRELIZHDT

42




IAUEBIRRIVEIY-T 7V R
EFMEE 438 (REE 2023%9A850)

(TFROSRHE 2023 3R 7H8~2023F9H5H)

TA DB RIVEY S —T 7 ROBERRK R ZE CHREB LU LIFET,

*2T 7 Y ROLHEB ERDEI T,

2 B 7B &

ZE UG DRSS K OESEHEDBERGBRRZDH S U TERZTBRVNE T,

FEREWR

RADRHE. ABS (Py by T3S | SBOBECPEERBADEREDEEZRNMTE
UTHETINIEEESS) « MBS (E—49— YRGS | TEEERMEDBEEZRMITE UTH
TENIEEES) BRrUEHERER

N N

TEEERREAD 10% AT

KHI72YBIRIA UL
Daiwa Asset Management
K7 Y bYRIAY MR

RRETRBXAOA—-TEIE 1S
https://www.daiwa-am.co.jp/

43



https://www.daiwa-am.co.jp/

W {EREAP DR EEMER & RS DHR

()
22,000

— EEE{ER
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19,000
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(2023.3.6)
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(2023.9.5)

g oo |BF 0 9000 Ehana me
BER (SERY)| BEXR

M % % % %

(HAE)2023F 3868 | 19,294 — 119,330 - 97.6 -

3B8% 19,395 0.5]19,468 0.7 97.9 -

48%K 19,581 1.51 19,645 1.6 98.2 -

58K 20,275 5.1 20,284 4.9 98.2 -

68K 20878 8.2 120,904 8.1 98.6 -

78X 20,320 5.3 120,280 4.9 97.6 -

8H*K [21,027 9.0120,915 8.2 97.9 -

(H3K)2023F 98 5H | 21,066 9.2120,914 8.2 98.3 —

(1) BEREHEL.
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ENnS5 (&) BEOCHENCGERULE U, ESEERIERICBELT
[F. EEPHEER—N T4 UADODPDEULE U,

BBICEALTE. EBAEBLEXREGSAICKREE U,

ORVFI—TEDERICDONT

HT 7V RIGEROFHAECFBEREELBRINYFI—TZE(T
THYUEEA.

BIERRHADE T 7 ROE#MEEE SERBOBEERE.  HER
B EHEMEE S RS O#E] ZI8RIETWV

<Aé®§ﬁﬁﬁ>
bf;l&%ﬁ@ﬁ@ﬁﬁ‘mﬁlﬂ EW}“@%%BEE%%@*b‘CLﬂﬂ%ﬁb\Eﬁﬁ'o
TPV ROBRICOTFLCGF, SRBERERF T 7 VIR VI
DRI EZNOSDRBELUS LFUERHMBHOZRFR. £FZEFH
RIZERIEET2LV—YaveE3 () BEHNSS &) EBECTIY
FO—IWUET, ZJUVy MURTICDVTIF, BEHEIRTHR— b
T3 U ZHEET DIRERI VYV ATHRHICVWEZEZITVET,

44



A UOBBMHRRIVEYY-T7 R

W1 A0 OEROBEH WEEB KUEBE DR
™ n &
= 3 H L = -
pr———— (202338 78N 52023598 5HF )
FEEZ LT —-H — —
SMEESHS - 5 9 B F MR
= 5 F7AUA - BV [FPZAUA - RIL
%@ﬂﬂ;fﬁ 1 Je 45,350 (54,339)
(REz) (1) =
(Z D) (0) AT 6,979 ( 850
=) 5t 1 7AI7 2,099
— \ RS 18,459 ( “1E%
(E1) BRAOEESKIUEHAC OV TEHABLTHY FITEEOHMEZ TSR
STV, E = _ 20,535
(12) BECEICAFRBEMSEALTHIET. = Rz "
(1) SHERELRE BBAFHRSENTHBUEEA) .
(E2) ( NFERICLDHPN T, LROMFICESENTBIF A,
(33) HESCEFRPORNILES EHULES) BENTHYFEA,
(X4) BARBIFVIET,
WEEFTTERIR
NI
(2023387 8N 52023598 5HF )
] i
= i 7t il
# I = B % A = &
TH FH
UNITED STATES TREASURY NOTE/BOND (FXU#) 3.5% 2028/4/30 | 3,061,934 | Commonwealth Bank of Australia (#—ZZ5U7) 2.85% 2026/5/18 | 1,387,884
UNITED STATES TREASURY NOTE/BOND (ZXU7) 3.5% 2030/4/30 2,088,496 | UNITED STATES TREASURY NOTE/BOND (7 XU7) 4.375% 2024/10/31 1,251,075
GINNIE MAE Il POOL MA8800 (77 *1U7) 5% 2053/4/20 645,098 | United States Treasury Note/Bond (7 XU7) 2.625% 2025/3/31 1,220,720
UNITED STATES TREASURY NOTE/BOND (7 XU#) 3.75% 2030/6/30 430,400 | UNITED STATES TREASURY NOTE/BOND (7*U#) 2% 2041/11/15 704,582
United States Treasury Note/Bond (P XU1) 2.625% 2025/3/31 420,289 | United States Treasury Note/Bond (7 XU#) 2.875% 2023/10/31 666,155
City of New York NY (?XU#) 5.985% 2036/12/1 385,396 | Westpac Banking Corp (#—AZK>U7) 2.35% 2025/2/19 657,591
GINNIE MAE Il POOL MA8725 (7 XU#A) 5% 2053/3/20 372,832 | ASBBANK LTD (Za—3y—=3R) 3.75% 2023/6/14 600,566
STATE OF CALIFORNIA (ZXU#) 5.125% 2038/3/1 363,598 | United States Treasury Note/Bond (P XU#) 4.375% 2041/5/15 552,779
UNITED STATES TREASURY NOTE/BOND (7 XU71) 3.625% 2030/3/31 341,887 | United States Treasury Note/Bond (P XU#) 1.625% 2029/8/15 491,045
GINNIE MAE 11 6.00000 09/23 TBA (7 XU7) 6% 2053/9/1 306,780 | UNITED STATES TREASURY NOTE/BOND (7 xU7) 3.875% 2026/1/15 489,003
(1) SHEBELRE BBAFHRSENTBUEEA) ©
(E2) BAFREFTET,
WEABER#R
(1) 5B NEB) DHE ESH)
1E |34 i El B ES
5F [ B L|>5BBm|] & & M B 5 @ A Kk %
= P B E 2R e sem  nannea |t L FOTEARES 5 0 t2 5 0 £]2 & & 8
FPAUA - RV FPAUA- RIL FM % % % % %
7 AUH 147,751 142,422 20,873,499 98.3 - 55.7 30.0 12.6

(x1)

(E2) MAALLEE, FMEEREICHT 2HEEDEIS.
(E3) BEEE. SHHEADBAIRBIFIIE T,

(x4)

PERERES, PROHDZNESEYBETERBOMEZ D L ICREEEHBANED DETACKIVEHIND U— N THERELIZHD T,

SHIEES K URSTERIC OV T I EMERIE [HE, HEERRUEELIT—IZAFLTVET,
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(2) HE NEE) nifE G5

A OBBMARRIVEYY-T7 VR

El H x
N - 7 i Ll -
X ) 2] L] & B F AN X | BEED E®E NEEz G| RERE=E BEFRHEH
% [FP7AUA - BIL [FPZAUA - BIL FH

FAUR United States Treasury Note/Bond & 5 2.6250 13,600 13,098 1,919,706 | 2025/03/31
United States Treasury Note/Bond |E & &f % 1.6250 1,200 1,035 151,791 | 2029/08/15
UNITED STATES TREASURY NOTE/BOND & 3.2500 11,600 10,963 1,606,845 | 2029/06/30
UNITED STATES TREASURY NOTE/BOND & 3.2500 800 766 112,383 | 2027/06/30
UNITED STATES TREASURY NOTE/BOND & 4.1250 13,000 12,855 1,884,055 | 2027/10/31
UNITED STATES TREASURY NOTE/BOND & 4.1250 8,000 7,944 1,164,366 | 2032/11/15
UNITED STATES TREASURY NOTE/BOND & 3.5000 11,000 10,510 1,540,483 | 2030/01/31
UNITED STATES TREASURY NOTE/BOND & 3.6250 1,300 1,250 183,322 | 2030/03/31
UNITED STATES TREASURY NOTE/BOND & 3.5000 15,000 14,325 2,099,472 2030/04/30
UNITED STATES TREASURY NOTE/BOND & 3.5000 18,700 18,039 2,643,926 | 2028/04/30
UNITED STATES TREASURY NOTE/BOND & 3.7500 3,100 3,004 440,278 | 2030/06/30
State of Connecticut 75 & Sk 35 5.0900 4,500 4,519 662,428 | 2030/10/01
City of New York NY A5 & 3 5.9850 4,400 4,604 674,875 2036/12/01
City of New York NY M 75 & Sk 35 5.9680 1,000 1,052 154,197 | 2036/03/01
CITY OF NEW YORK NY A5 & 3 5.3990 3,000 2,983 437,257 | 2024/12/01
State of Mississippi 73 fE Sk 35 5.2450 1,000 1,011 148,242 | 2034/11/01
STATE OF CALIFORNIA A5 & 5.1250 2,800 2,737 401,159 | 2038/03/01
COMMONWEALTH OF PENNSYLVANIA | #t8 75 f& EE 25 5.4500 1,855 1,878 275,329 | 2030/02/15
GINNIE MAE 11 6.00000 09/23 TBA | % & % 6.0000 2,100 2,105 308,622 | 2053/09/01
GINNIE MAE Il POOL MA8725 B % & F 5.0000 2,761 2,683 393,249 | 2053/03/20
GINNIE MAE [l POOL MA8800 ¥ % fE F 5.0000 4,752 4,617 676,775| 2053/04/20
GINNIE MAE Il POOL MA8720 B % & F 2.5000 1,740 1,473 216,021 2053/03/20
FNMA POOL AB1251 ¥ % #E F 5.5000 1,518 1,498 219,561 2053/03/01
FANNIE MAE B % & F 4.0000 1,925 1,767 259,033 | 2052/07/01
FANNIE MAE B % # F 4.0000 1,876 1,727 253,167 | 2052/07/01
Bank of New Zealand fa & Eo 2.0000 2,300 2,177 319,070 | 2025/02/21
BANK OF NEW ZEALAND # & % 2.2850 3,000 2,708 396,938 | 2027/01/27
BANK OF NEW ZEALAND fa & Eo 1.0000 3,000 2,687 393,882 | 2026/03/03
ASB BANK LTD #t & 5 1.6250 1,300 1,154 169,137 | 2026/10/22
Westpac Banking Corp #t & % 2.7000 5621 5,239 767,917 | 2026/08/19

s |BMEL S0 Y DR SRR SR S S

- 147,751 142,422] 20,873,499

(E1) HEMERET, PRONHDZNBEEEYBEFTESOMEEZ L L (CREGEFRENED BTEHEICIIVEHIND L— hTHERELIZDBDTT,

(X2) BEETEH.

SHEBED SR AREIF B To
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A UOBBMHRRIVEYY-T7 R

MR B(SFEHEDER WIEHDIRR
2023%F 9B 5HKRE f B2023%F3F7H E2023%F9AH5H
= 5 g HA x 15 B = i
a O EE|H B (A) BEFINS 402,071,4310
¥H % SIS 401,761,084
RHE 20,873,499 96.8 ZOMINESD 349,811
J—)b - O—25, 201t 687,904 3.2 ZiFE A 39,464
S ESSTMERRE 21,561,404 100.0 (B) AfEssEEL 1,463,715,154
) P s B e S BB - (R FeREd 1.809,287.647
BEBRNED DHETAICK W BHINE LU — b THERELZBDT FERIR A 345572493
13;(67363%(“%@5EIICEBU%¥B§:?Q§IJ—I\!;\ 17XUB - RL= (C) ZDthEmH A 603,701
(£3) SEIRICH T 5N EGTEE (20,860,483FM) DREELHMERE (D) ZHERE(A+B+C) 1,865,182,884
(21,561,404FH) [CHTBLHEKE, 96.8%TT. (E) piBEisiasS 10,082,732,460
(F) BRHEIRnE 2 806,604,043
WEE. 8. TASSUREHEDRT (G) EEFER RS 14,663,364
202398 5HKRE (H) &5t1(D+E+F+G) 11,155,974,665
& 5 R RERALEE S (H) 11,155,974,665
d—)b-0—VEF 466,635,666 (E2) BfEstEERECE BIEFEEETAEDEEZV, TAZ DS
NHE CHEE) 20.873,499,736 BEFERELT. LO2BEEFFMmE UTEEINET,
NN 320,392,070
RUNF]2 188,366,460
BLEM 9,806,996
EAEFIE 20,105,612
(B) &fF 641,664,470
FhE 625,054,934
BN 16,609,536
(C) HEELEA(A—B) 21,237,142,070
PIZS 10,081,167.405
RERE IR 11,155,974,665
(D) SZEMEROM 10,081,167,4050
1702 Y B4EffigA(C /D) 21,066M

*HiE(CHITS BITTARF10,848,183,581H. BIERHARIPICH T 2EBIRETA
#81314,233,079M. EfEFITTAERIE781,249,255M T,
*BEERICBIFDEVT—T 7 Y RERENRE T DIRESTEDITAEE :

FADMFAEET 7V RM (FOFsH)  (BisHEIREREMH) 154,350,651H
B 30EI 7R 55,284,665
IAOHREET 7Y RV A (EiSHEIREREH) 6,568,527M
IAOEREST 7V N (BRNER) 1,466,898,111H
IA4D - TO—NIUEST 7V B (&2 0RER) 47,228,138M
IAERES T 7V N (F20RGH) 2,522,061H
940 - JO-NIVEST 7V K (BAHER) 8,348,315,252M

* BERDFTEOME Y OIEEELRIF 21,066 TY .
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*2 7T 7V RO HEB S RDEI T,
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A UOBBMAFI RIVEIYY—-T7 VR
WS {EREAR DB EEHEE & HiREDHR

(M)
24,000
23,000 MMW VN”\UM/M
22,000 [~
21,000
— EEE
20,000

BB
(2023.5.10)

e
(2023.11.10)

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

= % % % %

(#32)2023% 5 B108| 21,843 ~| 21.869 | 973 -
SE% | 21963| 05| 21.888| 01| 976 =

6E% | 23271 65| 23202| 61| 984 =

7E% | 22603| 35| 22422| 25| 980 =

8 Bk 23,016 54| 22,751 4.0 97.9 -

9 A% 23,320 6.8 | 22,744 4.0 98.1 -

108k | 22926 5.0| 22,369 2.3 98.0 -

(#5%)20235F118108] 23,453 7.4 22,977 5.1 98.0 -

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,

(33)ﬁ%@%gﬁ\gﬁmﬁﬂ®ﬁﬁﬁégbt~ﬁm%@¥ﬂ®ﬁﬁ%ﬁm
LTWVERT,

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

(E5) NHEEALLESFRFAIENIHES (SRIES) ZRETFI,

(E6) EFYLERSERIE-FTREEETT,

CEREE)

@ EAEMEREDIERICONT

(EAEffhEE - BETEE]

B 1 21,8430 HAR 1 23,453 MEX 1 7.4%
(BEHBEOERETHER]

AFY - FIEBTOESFICREURBR. SN LR (B
T8) Ul ERRAFRABRERY FURD, BSOFSINAZS
JeZEPAFS - RIVDWHETLER (AR) LiIEDHTFSRERE

B BEMEEF ERF UL, <bULLF BRERKICOVT] 2

SRS,

SIRERBICONT
OhFSEHmR

HF I EEHBEOEHIF LR UE LR,

hFrF@EETRIE. hFIDA VT UERNHEFEE HRNED

EPHFTIRT (PRIBT) PRI EFEERBEL R EBRENDS, &

M EFERBERIF U, T, DESETERIS ITMOH DR

LAV EF sl &Eh, SO LEFBEREBRUE U,
OBBIRE

HFS - RILORHAEEL—NF ERUE U,

AV TUERD HRNWAEFOEGEE NS HhF T DERH LR
LIeTET. A9 - RIVIEHHTERERERYE U, Fie.
FEEHEDORELRR S22 TRMMSr ER2 Uil Eh. B
75 - RLDOERBREBY F Ul

SHIEREIRICBIIZ [SkDERSL]

DTS - RIVETORHESESAICHIFAN. BFE U0
BRELVEEMEDBRBUEEDIUET ., MBSEPEFRIEIC
EOKEFEBUICEL., R—rTJ4UFDEETF1L—Y3 %3
() BENSS5 () BEOHENTEHI G, EEOEFIEMP
BETDEEDERERERELET. BEBICOVTIE HFe - R
IVEBEEDEREN R ZBMICR DA T,

OR—hkTFUFICDONT

HFS - RIVETORHEZSESICHAPAN. BE UENEDRE
REBLVETHEDBRLGRREZHS UTCERAZETVE Uiz, SFIZE
BURITEZRIEBET2L—3avICDVTIE. 3 (F) BEHNSS
() EEDHERNTERLE U,

EEBRHMEMICEALTIE. T T OMNEDEALEREZSHICREF
(7=

BEICBAUTE. hF9 - RIVBEBEDRELERZSMICHEEEL
1zo

ORYFI—T LDEREICDONT

HD 7Y RIEERDFHIF CFBEEREEEL BRIV FY—D ZEI(T
THIFEBA.

LERREIDH T 7 ROBEEMEE S SEEHOEERE. [HER
B OEEMEBE TREDHEE] Z#I8BIEE0,

HO 7V RIE EBRARICKY . STEHEERUTNEPSEE
BREFBLUADBEECHRELTVDEWVSIFHN DY FE T, B8EE
HFHhFHIDEEMBDEHZERT ERNGIENE LTEHLTHY
ESE

(S&DERTE
NFY - RIVRTORMESEBICHEZ AN, RE LIPIRORER
BRUEHHEDBERBRREZD T UET. MiFHEPREREICED
<EARBUILCKV. R—bT2UFTDEEFIL—Y3 V%3 ()
BENSS () BEOHENTEHY, BEOBHIBRPERET S
EHOERBRERELET. BBEICONTE. HTT - RILVBEED
REREEBAICEOHEHTT.
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A OBBMAFI RIVEYY—-T7 VR

W1 F0O0%Y OEROEHE WEEH KUEEIDIRR
i R n# & _
S (2023%58118H'52023%E118108%0)
FEEZRETFEH -H — —
BIETE - 20 gl% 0 B
%G);’@%ﬁﬁ 5 FHFS - RIL| FHFS - RIL
n 5t EfETs 28,594 32,542
(M) ) - <48 836>
(ZD1th) — (g) R 75T 24,034 (0
(=N _ 6,733
(E1) BROEEBRUBLAL OV CRAIBLCHY 59 BEOBEL SR RS -
<IEEL, 61579
(%2) BEIECHRBEOBAALTH Y FT. &S 24,490 C 72

(1) SHERELRE BBIIFHESETNTBUEEA) .

(£2) ( NFERICKDBPD T, LROBFICESENTHUEEA,
(F3) HEESCIEFTPREMLRS GRIRiRsS) ESENTBUFEA.
(EX4) BAREEET,

BEERFTERR
N &
(2023%F5811Hm1'©2023F11810H% T)
5 5
B i % f
# E #| % R &

T i
CANADIAN GOVERNMENT BOND (H7%) 2.75% 2033/6/1| 2,078,553 | CANADIAN GOVERNMENT BOND (A7%) 1.5% 2026/6/1 3,006,787

METROPOLITAN LIFE GLOBAL FUNDING | (74U#1) 5.18% 2026/6/15 1,053,701 | Toronto-Dominion Bank/The (H7%) 1.909% 2023/7/18 2,671.873
CANADIAN GOVERNMENT BOND (£7%) 3.25% 2033/12/1 | 1,050,929 | Province of Alberta Canada (H7%) 2.35% 2025/6/1 | 1,780,006
ROYAL BANK OF CANADA (117F%) 4.109% 2025/12/22 1,037,718 | Province of Alberta Canada (H7F%) 2.2% 2026/6/1 1,546,614
Province of Alberta Canada (717%) 2.05% 2030/6/1 963,152 | Royal Bank of Canada (#A7%) 2.333% 2023/12/5| 1,296,238

PROVINCE OF ALBERTA CANADA (HF%) 1.65% 2031/6/1 917,187 | Canadian Imperial Bank of Commerce/Canad (h74) 2.97% 2023/7/11 1,092,361
PROVINCE OF QUEBEC CANADA (17%) 3.6% 2033/9/1 702,153 | Apple Inc (ZXU#) 2.513% 2024/8/19 1,073,528
Canadian Imperial Bank of Commerce/Canad (179) 3.3% 2025/5/26 527,346 | Province of Quebec Canada (#17%) 2.5% 2026/9/1 893,489

PSP Capital Inc (H7%) 3% 2025/11/5 719,258

Province of Alberta Canada (Hh7%) 3.3% 2046/12/1 559,011

(1) SBREEELRE BBIFHESENTBUEEA) .
(E2) BARBEFIET,

WEABERER
M 5E NERE) otE BsR)
BB 5 B x
B @ = 5 ® % B WA A A%
= % |88 ® A easselnarasn|® A K F|0re kb s N IR N I[2 5 5 &
FHFS - RIL FhH+S - RIL FM % % % % %
hrs" 771,822 715,001 78,399,930 98.0 30.9 43.3 23.8

(£1) BERBLEF, PROHIZNESEYBETERBDOMEZD L ICREEEHRNED DSTETACKVBEHIND U— N THERELIZHD T,
(F2) HALLERGF, MEEHREICN Y DHEEDEIG,

(E3) BEEE. SHBADSREFUB T,

(E4) FHEES SORMABERICOVCBFEHEREMS EE, HEERRUEL)T—IZAFLTVET,
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A UOBBMAFI RIVEIYY—-T7 VR

(2) HE NEE) DHfE G55

E] A x
S % % w | @ gl e 0% | 8@ @® — il ®  mamsgo
- T EER R AEREEEE|
% | FH+S - RIL| FhHHs - RL FH

hrs CANADIAN GOVERNMENT BOND & i = 1.5000 15,000 13,999 1,535,045 | 2026/06/01
CANADIAN GOVERNMENT BOND & B = 2.0000 20,000 18,442 2,022,187 | 2028/06/01
CANADIAN GOVERNMENT BOND & i = 2.2500 10,000 9,215 1,010,490 | 2029/06/01
CANADIAN GOVERNMENT BOND & B = 1.5000 5,000 4,180 458,402 | 2031/12/01
CANADIAN GOVERNMENT BOND & i = 2.0000 46,000 39,719 4,355,205 | 2032/06/01
CANADIAN GOVERNMENT BOND & i = 2.7500 20,000 18,225 1,998,393 | 2033/06/01
CANADIAN GOVERNMENT BOND & i = 3.2500 10,000 9,503 1,042,080 | 2033/12/01
Province of Quebec Canada 5 & 5 2.5000 58,000 54,998 6,030,585 | 2026/09/01
Province of Quebec Canada 75 & 3 1.9000 35,000 29,881 3,276,555 | 2030/09/01
PROVINCE OF QUEBEC CANADA | #1 /5 & &f # 3.6000 7,000 6,462 708,617 | 2033/09/01
ONTARIO PROVINCE 75 & 3 9.5000 2,822 3,014 330,498 | 2025/06/02
ONTARIO PROVINCE 5 & 5 2.4000 60,000 56,899 6,239,063 | 2026/06/02
ONTARIO PROVINCE 75 & 3 2.9000 40,000 37,665 4,130,033 | 2028/06/02
ONTARIO PROVINCE 5 & 2.2500 10,000 8,478 929,711 2031/12/02
ONTARIO PROVINCE 75 & 3 3.7500 45,000 42,425 4,651,961 2032/06/02
PROVINCE OF SASKATCHEWAN 5 & 8.7500 2,000 2,111 231,554 | 2025/05/30
Province of Alberta Canada 75 & 3 2.2000 40,000 37,733 4,137,489 | 2026/06/01
Province of Alberta Canada 5 & 5 2.3500 3,000 2,888 316,709 | 2025/06/01
Province of Alberta Canada 75 & 3 2.0500 10,000 8,665 950,161 2030/06/01
PROVINCE OF ALBERTA CANADA |#1 /5 & &f # 1.6500 23,000 18,846 2,066,485 | 2031/06/01
PSP Capital Inc ¥ % & 3.0000 8,000 7.736 848,278 | 2025/11/05
CPPIB Capital Inc B % & F 3.0000 15,000 14,164 1,553,186 | 2028/06/15
CANADA HOUSING TRUST ¥ % & 1.9000 35,000 29,788 3,266,309 | 2031/03/15
Toronto-Dominion Bank/The i & 5 3.2260 15,000 14,773 1,619,914 | 2024/07/24
METROPOLITAN LIFE GLOBAL FUNDING | | #t & 5 5.1800 10,000 9,930 1,088,868 | 2026/06/15
NEW YORK LIFE GLOBAL FUNDING | %t & % 2.0000 55,000 48,139 5,278,474 2028/04/17
Apple Inc 7t & 5 2.5130 47,000 46,005 5,044,552 | 2024/08/19
Canadian Imperial Bank of Commerce/Canad | #£ & 5 3.3000 50,000 48,484 5.316,325| 2025/05/26
Bank of Montreal 7t & o 2.7000 50,000 48,896 5,361,446 | 2024/09/11
BANK OF MONTREAL i & % 3.1900 10,000 9,269 1,016,422 | 2028/03/01
BANK OF MONTREAL 7t & o 2.7000 5,000 4,660 511,062 | 2026/12/09
ROYAL BANK OF CANADA [ & Z5 4.1090 10,000 9,793 1,073,857 | 2025/12/22

& sBBEL . EE22L) DR PRI PN R S S

- ES 28 771,822 715,001 78,399,930

(£1) BEBRBEREF. PROHDZNESEYBETERBOMEZD & ICREEEHBRNED DSTETACKIVEHIND U— N THERELIZHD T,
(£2) EEE. FHOBADRAREFIE T,
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A OBBMAFI RIVEYY—-T7 VR

WIS ESFTAEDER WSROI
2023F1181081R%E HH] BH2023F58118H E2023%118108
- = El B ES 1B B El B
B ¢ i & |k ES (A) EEHFINE 1,154,541,4261
+H % SEHSR 1,152,212,407
YNIRE] 78.399.930 97.7 ZOMNES 2.377.458
J—)L - O—VF, 20O 1,820,365 2.3 THFE A 48,439
REEFEEERER 80,220,295 100.0 (B) AlfsEssEEs 4,777.754,402
(F1) FHBEEDRMFREISENIE T, ==
(F2) NEREEE. RO MZNBEESEYBETEEBOMEEZD & (CRE iiﬁf 7:066,326,271
EFEHAN DD ESEIC & BRI L— FCHERELLBDT FoEIR A 2,288,571,869
9, BB, 1MBI0BICSFRHEBREV— NS, 1HFS - ML= (C) ZDfthEm A 7,980,723
109.65M Y, Ny
(E3) UHIKCHITDNERMERE (79.963.711TH) DREESTHMERE (D) HfAfEmE(A+B+C) 5,924,315,105
(80,220,295FH) [CHTBLEF, 99.7% T, (E) RiBEiiasS 45,453,478,657
(F) fR¥EISR S 2 5,558,650,127
(G) EniSstEEGRE 76,935,253
WEE. 8. TEASIUEEMEDIRR (H) &5H(D+E+F+G) 45,896,078,888
2023%F11H1088RE RERRRRSEE(H) 45,896,078,888

(1) BREERE . —SROROBNMEC TALDERZVV. TA%Z
TO5GEMEmE LT, LOBGFERE L TIIBEINE T,
(X2) EEEEEnEsF BIIEREETAEDERZV, TTAZ O

BEIRIBRELUT, LE35EEFEmE U TESNE T,

15 = El bl B
(A) BE 80,379,895,696H
J—)L-0—V%F 961,867,982
RHHEGHDER) 78,399,930,019
ENION 159,600,000
ENIGSY 712,494,381
BILAEF 27,528,698
EAEFALE 118,474,616
(B) &f& 368,319,248
EN/N 159,767,301
RILEERE 208,551,947
(C) WEHEFZE(A—B) 80,011,576,448
TR 34,115,497.560
KA IR 45,896,078,888
(D) ZEEROL 34,115,497,56000
1705 Y B4Effiga(C. /D) 23,453H

*HAE(CHS B TTAERF38,381,327,224M, BIERHARIRICH (T 2BIIRETA
#(357,693,738M. [EIEKITTAERIF4,323,523,4029T Y,
* LHEK(ICBIT DTS — T 7 Y RERERNR E T HIRESFTEDITAL |

FAOMREST 7V B (FOFsA)  (BISHKEIRERSH) 135,725,078M
BE3NET 7 VR 47,552,616M
FA IBRMDT S RIVEF—T (F1ERER) 492,759,850
FAOBENNTS FIVEF—TY - BEP 774 T vy (BASER) 23,719,203
IADMRESE T 7V RV A (BIEHEHRERSA) 5,747,802
IAOMRES T 7V K (BAHEER) 1.312,812,127H
IA4D - JO—NIVEssT 7V B (F 2 DIRER) 28,218,115H
FAOHURESE T 7 VR (F2ORER) 2,279,389M

IADBRNAT I RIVEF—T> (BAHER)
940 - JO-NIVEST 7V K (BAHER)
* BEIRDFTEOME Y OIEEERRIF 23,453 T,

27,114,506,156H
4,952,177,224H
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W {EREAR DR EETER & RS DHR

(M)
35,000
34,000 /W",\
33,000 W \/Jf\/\v“\,/%/“f‘/\/\
32000 Py
31,000 :
— EAE(fER
30,000
=] 8 X
(2023.4.17) (2023.10.16)
Bk @ m|EE 0%
# EEAVT Y N ElE %
£ B B @ 8 W |einE | munz
WEE |z EEE
M % % % %
(H3E)2023% 4 B178| 32,076 - 131,979 — 98.0 —
4 BX 31,781 | 20.9(31,633| &41.1 98.3 -
5Bk 32,237 0.5131,760| ~0.7 97.8 —
6 Bk 33,607 4.8132,976 3.1 98.0 —
7 B& 32,994 2.9132,195 0.7 97.5 -
8 Bk 33,509 4.5 132,600 1.9 97.7 —
9 Bk 33,701 5.1 32,401 1.3 98.4 -
(HAZR)2023F10816H| 33,236 36131911 | 20.2 97.6 —

GE1) SSRGS,
(X2) FTSEZ—RNSUZEBAVTvIR (BRE) . FTSEZ—2R
RSUPEEA VT vIR BERILN—R) ZHEICHBREL, YT7Y

REEHZ10,000& UTKHZ By bYRIXY MHEELICHDTY,

FTSEA—ZARSUFPEBEAVTVIR (RRILR—2) [F. FTSE
Fixed Income LLCICKWBEINTVDESE A VT v I XTI, BIEHN
[FFTSE Fixed Income LLCOXIMBETH Y. IBHICET 23 X TDIE
FIFFTSE Fixed Income LLCABELTWVE T,

(E3)ﬁﬂ®%§®\EﬁMﬁNwﬁﬂ%%Ebt\ﬁﬁ%@%ﬂ@ﬁ@%ﬁﬁ
LTWET,.

(E4) BRIEIF. BEIRERMICKVBECHE > TEESNZHEENHUFT .
FEREOEHIEERTCAOVES T —IZFERALTBIET,

(E5) NHEEALLRSIFRTANEMNIES (GIES) ZRTFI,

(6) EHYLERSERIE-FTRELETT,

(GEREE)
SEEMEBEEDHBBICONT
(BAE(TEE - BTER]
HAE 1 32,0763 HAk : 33,236 EEX:3.6%
(BHEMEEDOE L EHER]
RRNVETORMHEZFICERE VR, ES5OMETEN YA TR
ZEREBOLBDD, BRIVPAICHULTER AR) LicZEe
WIS ABRERY ., BEMEFEREUEUR. <HULLIE BRER
BICDOWVT] ZISBIIETL,
SIREEBICONT
OF =R NS U PESTHR
F—=2SUTESTRE. £F]d LT (ESISETE) UE

Ufzo
F—ZAhSUPESTRIE. RBA (F—R NS UPAERIRIT)

A UBBARRIVEYY-T7 VR

. BABEEOMBFRIC/KR UTEERERDS 1= EIFZRE UIE
Z&EP. FOMC CREERAEMIBEER) [CBVTSHRDOER
BN TNFETRESN TR BEVKETHIFSN D TEEE
RBINEZ EREN S, R ERUF Ul
OBEIRS
ZRVEHEHTERUE U,
RRNVORHESBRSE. SERPELY. RBA (F—AKrS
U 7 4EiR1T) A MEFRIC/K U TEERESH DS 1= EFERE LR
ZEP. KEOEBLRBEN R UMIBO U R T RIFEL N
FolIEBENS, AZERILEERY F U, 2023F 7 BLL
[&lF. BAOBIEAZICKLDHEZITAFESCHIRDOBERESD
RFEPRESNET & PERBNDRREN S, REIVEEG
TEUF U
QHIEREIRICHITD [SED:ERSH]
FZRIVBTORHBEZFICRET D EICKY. BEUINRDHER
BROGETHEDBRFHEEZHS U TCERZTVES, 77V RD
BRICDOEFULTIR., SRBERERE T 7 VI AV IV ADDHT0E
RMMBOEEBEZRFER. SFZEHYRIERIEBIET 11— 3
VE3 () BENSE () BEOHEANTEEIEDIEEDIC
BEEDORERBHPERBRZRELE T, BBICDOVTIF. RRILE
BEEDRELFESMICR DA T,
OR—rTHUFITONT
FZRIVBETORHEZZSAICHAAN. ZFE UTCIEEDERS K
VESEHEDEERBRHEZHS U TGERZITVE U,
M=K UADEBETaL—YaviE, 3 () BENSS
() BEOHHANTERULE LR,
EEERIRMICRALTIE. JFEBDHBALLERZSDICIREE L.
BEBCELTE. EEANBLRESMICRESE U,
ORYFI—T LDEREICDNT
HT 7Y RFEROFHOECFEREELBRINY FI—TZE(IT
THWFEBA.
HEREIDZH T 7 >~ ROEA(MERE S SEIEHOIEEER(G.
B OEHEMEE &S THREDHE] Z#ISRIES L,

(SDEMAE)

KPIVETORBEFITIRET ST LT TE LIINGEOERS
KUGHHMEDERBRRZHS UCERZEITVET, 77 Y FOEA
[CDEFLTIF. EMBERERE T 7 VI KX I IV ADHTOE/TMIS
DEOREZEFZ. ENEEFURIZRIEET2L—Y3 V%3
() BENDS5 () BEEOHENTREHIEDLEBIC, BEFEDRE
BN PFERBRERELE T, RBICDOVTE. RNIVEBEDRE
R EBMICRDSEH T,
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W1 A0z OERORME W5EE S KU IDIKR
= NI S |
1" =] = L =
. (2023% 481881 5202341081685 )
TR TR - — —
B - 2_d % F 0 ¥
= = Sl TA—ANSUT - RIL [FA—=ANSUT - Rlb
%wﬁﬁ;‘ﬁﬁ 4 || ssterss 1,497 -
(REEA) (4) '7: =39
(ZOH) 0) | mmms 15,492 [5:324
S = 1
\ ot 4 > | s 1,996 oo
(E1) BROBREALORLAC L CRABLCH) 29 BHOBEE 2R
<RE, (E1) REGBELRS (BENTABSENCHIFOA) .
(£2) BECLICHRBELBRAALTHIFET, (E2) ( NRERICKDEPD T, LROFFICEFSENTHUFEE A,

(E3) HESFCIEFHRPREMILRS GRIRLERSS) ESFENTSUFEA.
(x4) BAEREEIHET,

WEELRTERIR
n # &
(20235 48188M52023F10816HZET)
5 7
H ff % ff
% E 2 ® E #
T g
NEW SOUTH WALES TREASURY CORP. (#—ZNSU7) 3% 2030/2/20 866,503 | QUEENSLAND TREASURY CORP. (#—Z~3U7) 3.25% 2026/7/21 724,926
\WESTERN AUSTRALIAN TREASURY CORP. (#—ARSU7) 3% 2026/10/21 271,247 | Australian National University (7—ZZU7) 3.98% 2025/11/18 380,406

TREASURY CORP VICTORIA (=2 K35U7) 1.5% 2031/9/10 212,706 | QUEENSLAND TREASURY CORP. (#—ZNSU7) 1.75% 2034/7/20 277,990
TORONTO-DOMINION BANK/THE (17F%) 4.95% 2028/9/15 191,804 | University of Sydney (#—ZXh3U7) 3.75% 2025/8/28 189,372

NZ LOCAL GOVT FUND AGENC (Z2—=Y=3UR) 4.7% 2028/8/1 140,697 | South Australia GOV.FINAUTH. (7—AKZU7) 3% 2028/5/24 133,131
SWEDISH EXPORT CREDIT (R T—7) 4.3% 2028/5/30 96,639 | EUROPEAN INVESTMENT BANK (ER#RS) 1.8% 2027/1/19 126,284
EUROPEAN INVESTMENT BANK (EE#E8) 4.75% 2024/8/7 113,261
Bank of Nova Scotia/Australia (17%) 3.2% 2023/9/7 57,287
LANDWIRTSCHAFT RENTENBANK (RA) 4.75% 2024/4/8 47,919

(1) SBREEELRE BBIFHESENTBUELEA) .
(E2) BARBEFIIET,
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A UBBARRIVEYY-T7 VR

WEAEERMR
) 51E NEE) LitE @SR
T @ W 5 7 x
N Ei fili sl ~|>5BB# % 7 B OB B 8 A X
& 2B B E O e s s e negEee |0 O L F|OTEARE T E U F 2 & U F]2 & % B
F4—2N5U7 - Bl [FA-AR507 - Rl ¥ % % % % %
F—ZRSUF 69,557 65288 6,158,006 976 z 439 379 158
T1) BERELEE. FrOR I EEE R RO EED & RERLRAN D s B A A S I BL=N5 L — F CHERR L 50T,
(12) AR, MAEREIHT 5RO,
(13) BESE. FHBROBIFBEIET,
(T3) FHTBS £ OBMHEBI OV SHBONGIEE, THEERHSE) F—9EAFLTOET.
(2) S1E &R DifE (32iRB)
5 5 x
X 4 % W | Wl e % | @@ e 8 — fi =
N ERE B REREEE
% FA-Ar507 - b [F1—AF507 e
F—ARSU7 AUSTRALIAN GOVERNMENT BOND & I F 4.7500 4,800 4,924 464,511 2027/04/21
AUSTRALIAN GOVERNMENT BOND & i = 2.7500 6,000 5,546 523,187 2029/11/21
NZ LOCAL GOVT FUND AGENC 5 & S 4.7000 1,500 1,495 141,065 2028/08/01
Province of Alberta Canada M5 B %| 24000 500 408 38487 | 2030/10/02
AUSTRALIAN CAPITAL TERRITORY 5 & S 3.0000 2,000 1,887 178,038 2028/04/18
EXPORT DEVELOPMENT CANADA | % % & #%| 45000 833 827 78087| 2028/09/06
SWEDISH EXPORT CREDIT ¥ % B 4.3000 1,064 1,036 97,771 2028/05/30
KOMMUNALBANKEN oK OE & 5.2500 2,800 2,815 265,598 2024/07/15
AIRSERVICES AUSTRALIA ¥ % B 5.4000 2,000 2,053 193,646 2028/11/15
WESTERN AUSTRALIAN TREASURY CORP. | 4% % & = 3.0000 3,400 3,288 310,143 2026/10/21
NEW SOUTH WALES TREASURY CORP. | % % & = 3.0000 1,000 930 87,745 2029/04/20
NEW SOUTH WALES TREASURY CORP. | % % & %|  3.0000 10,000 9,131 861.235| 2030/02/20
South Australia GOV.FIN.AUTH. ¥ % B 3.0000 3,500 3,305 311,814 2028/05/24
TREASURY CORP VICTORIA ¥ % m %| 30000 3,500 3078 300272 | 2028/10/20
TREASURY CORP VICTORIA ¥ % B 1.5000 4,800 3,739 352,735 2031/09/10
QUEENSLAND TREASURY CORP. oK OE H 1.5000 2,000 1,543 145,622 2032/03/02
INTL. FIN. CORP. ¥ % B 3.1500 1,500 1,380 130,230 2029/06/26
EUROPEAN INVESTMENT BANK B OK OE & 4.7500 3,000 3,008 283,789 2024/08/07
EUROPEAN INVESTMENT BANK ¥ % B 1.8000 500 460 43,391 2027/01/19
Toronto-Dominion Bank/The t & = 2.0500 1,800 1,762 166,285 | 2024/07/10
TORONTO-DOMINION BANK/THE | #t & £ 4.9500 2,000 1,979 186,738 2028/09/15
University of Sydney 4 @m % 37500 3,000 2.952 278,509 | 2025/08/28
UNIVERSITY OF TASMANIA #t & £ 3.9700 630 555 52,393 2032/03/24
MONASH UNIVERSITY 4 m % 40500 840 790 74595 | 2029/04/06
Macquarie University #t & 5 3.5000 1,000 921 86,916 | 2028/09/07
AUST & NZ BANK t & E=3 4.0000 1,700 1,662 156,793 2026/07/22
COMMONWEALTH BANK OF AUSTRALIA | ¥t & E= 2.4000 2,290 2,119 199,884 2027/01/14
WESTPAC BANKING CORP #t & B3 2.4000 1,600 1,479 139,510 2027/01/25
P ) I w1 o .. ...
= i ES EE] 69,557 65,288 6,158,006

(£1) BEBRBEREF. PROHIZNESEYBETERSDOMEZD L ICREEEHRRNED DSTETACKIVBHIND U— N THERELIZHD T,
(X2) A, SHBADRREFIB T,
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WIS ESFTAEDER WSROI
2023%F 108 1681RT HE B2023F4818H ZE2023F10816H
- = El B ES 1B B El B
B 5F i | ES (A) EHEINEE 112,053,243H
FH % SZEFIS 111,603,760
RitE 6.158,006 97.5 Z OGS 449,838
d—)b - O—25., ZDfth 155,538 2.5 IR A 355
B ESTEEALEE 6,313,544 100.0 (B) AifsEssEEs 120,486,897
) s B e B BB ARG SOMEE b (A FERE 330.232.146
EEBARNED B EEC K BEIND L— hTHERELLBDT FTEiR A0 209,745,249
T BB, 10B16BICHITHHEREL— G 14 -IKSUF - R (C) Z0DfthEH A 791,220
(23) UmAi b SN EREE (6312958 R) DREERHERS (D) MEARS(A + B +C) 231,748,920
(6,313,544FF) [CHTDLEFEF. 100.0%TT, (E) RiBEisiasS 4,435,372,725
WEE. 8. TABSOBEEEORR (F) BO=iREE o 26180055
2023410816887 (G) ENfEEtE=ERE 6,255,358
B = = W = (H) EE‘!‘(E)+=|IE+ F+QG) 4,411,570,449
A BE 6.317.805.374M@ _ ,Aﬁfﬁssﬁjaﬁﬁ(m __ _ 4411570449
S—) - 0V 62,449,152 et L CooBaRs L oy,
NHHE FHDER) 6,158,006,123 (£2) BIESEEAGEE 3. BIEHETACORALZLL. TALETEH?
SIS 4,300,000 BAREEE LT, tEZEARREE LTBINET,
NSt 60,470,905
ALEER 2,272,169
EAEHE 30,307,025
(B) &f& 7,661,899
S 4,260,447
FALRIR 3,401,452
(C) MEEHEE(A—B) 6,310,143,475
TTA 1,898,573,026
RERE IS 4,411,570,449
(D) SZEStERO 1,898,573,02600
1 /0= BE4(HgA(C D) 33,236M

*HIE (BT DITTAEE2,009,104,314F. BIEMIBEPICH (T DEINRETA
#(32,700,976M. EIEHITTAEAE113,232,264M T,
* BHEK(ICBIT DTS — T 7V RERERNR E T HIRESFTEDITAL |

A DREST 7~ FM (FOFsF)
BE3DET 7R

IAOUREST 7V K (BEHER)

IAOHREE T 7R (FE20RE5)
IADBRARNIEFT—TY (BRHEER)

(EEHBIREREMA)
FSADHFRES D 7V RV A (EEKBIHSEREM)

95,572,260
34,333,634H
3,958,245H
907,679,210M
1,584,924
855,444,753H

* BHROSTE O OFEERRIE33,236TT.
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(M)
21,000
[—=%ma) /W
20,000 P//\\\

19,000 W
\/\/\«/V\/

18,000

17,000

=] LSS
(2023.3.6) (2023.9.5)

E EMUEM®

s g g |®F® 357 bR o0 E | menp
B x| sz EE = -

M % % % %

(HAE)2023F 38 6H| 18,499 -1 21,033 — 95.8 -
3B&K 18,977 26| 21,764 3.5 96.2 -

48X 19,249 4.1
5AX 19,614 6.0
6 8% 20,524 10.9
RS 20,301 9.7
8 AKX 20,906 13.0
(H)2023F 98 50| 20,693 11.9

CE1) BEREHET.

(£2) FTSE EMUBB,VFvIR (BRE) (. FTSE EMUBREA
VFYIR (A—OR—R) DF—I9=HECHBRBEL, BT 7Y NEE
B#10,000&8 LTKR7 Y hYXRIAY MOEELIEHDTY, FT
SE EMUBERAYFv IR (1—O/R—=2X) (& FTSE Fixed Income
LLCICK I BETNTVRESA VT VI XTI, BIEHIFFTSE Fixed
Income LLCOHINEAETH Y. 1EHICEIT 2T N TDHEFIIFFTSE Fixed
Income LLCAELTWE T,

(E3) BHOIEHE, BEMBENORRZZEL T, RitAIZEEOREZRA
LTW&ET,

(E4) BHEE. BRREESMICKIVBECH > TEESNZBEN DU ET,
FROEHMIERTAVEZT—IZEFERALTEIET,

(E5) AHEEALESIFRFAENIES (EIRES) ZRTFI,

(E6) EFYLRSERIE-FTRELETT,

21,975 4.5 97.3 -
22,457 6.8 97.4 -
23,626 12.3 98.0 -
23.254 10.6 98.1 16.6
23,894 13.6 98.2 16.8
23,569 12.1 98.0 17.0

(GERZE)
SEEMIBBSDHIBICONT
(B (S - BER]
HAES 18,4993 HAZk : 20,693 MEEX:11.9%
(BEMEOELEHER]
I—OETOESFICIRE LR, SFINMET (EHDEIE ER)
LIeZEPI—ONMNATER (B%) LiZE, BLRUREESH
SOMBINAN TS RBREGY, BEMEBIFE EFUFE U, <bU
<lF MRERBICOVT] ZI8BLEEL,
SIRERIBICOVT
O1—OBEESEHR
I1—OBEESHHBEDEMIFEFUE Ui,
I1—DBEESTRE. SERHELRY . KEOMSFIRITOREN

P RA ZAEFAFOREARLZZZT H>NIFIC, ERI AT LANDE
BB FE- I EERIT. FHFETUE L. Z0%. BERE
RAARZHEBIETZICONTEAIF ERUFE Ulz. 2023F58I(C
1—-0BD—BOETYMEMNFEZTRND & SFRIFETUL
FUlc, 6BICADE. KEDOBEHE LREENRRLIEC ERER
ERICURTEFERNEE >l &N, ECB  (FNRERTT)
W EFOMEETRR U & 22T, A3 EHSFZPOC E
FUF U, 7BICAD E. ECBHF EFREIRIET 23BIREN H
BERULIETET. MBOFEFBYAFHE<EL. S E
ETFUE U, RESFICOVTIE. BEBSIEHDICLIERE
{ENDFEENISE /e ETERUF Ulce ZD%. 8BITAY.
KEICBVWTKBEBEDBEPE NIHERSINCIEEERICKE
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I—0OWAESELU—MFEREULF U,
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DEFWEERC. URITBFEMNME TN U ETHEDN
CERBREERT. HEa1l—O0REBUF U, 2023F48ICAD
& BEREAARIERIR UKL & BIRITEN SRUEIIMREZR
BERUECEES(IT, BZ1—08&RBWELRE. 5BNS6
BICNI TR, KERBFORASREZERICHEDU R EFR
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Eno5 () EEQHANTERUF U, BXSERIERICEALT
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ORNYFI—TEDERICDONT
HT 7V RIGERDFHIF CFEEEEL BRIV FY—D ZHRIT
THNFEEA.
LIERRHADE D 7 » ROEH(MEEE SERRDETER(S,
B OEEEMEE S TREOHE] Z#I8RIETWV

(AL

59



(SEDERSE)

SHD. TEULTA—OBTORMBHFICHRET 2 EICKRY.. LFE
UTe DR S K OESEMEDBEEGMEZH S U CERZETVE D,
BEER— T3 UFTOSAZHIRT (BETF20—Y3Y) [DWT
[F. T7UIAVIIAPERBEREBUBREICEDE. 3 (F) BE
no5 () BEQHETHRT 245 Td, JUYv NURTETIF.
I1—-DBESEOHIBEWEE - MRBEROEOGEZ IR 0. SR
PHEAMERBF AT, ERABLINESVEMATIR— T+ U ZEE

SA4UEBMN1I-O0BYY—-T7 VR

WEES S UG IDKRR

IBHEHTT,

W1 7050 QRO
5B z
FEEREFH 0F
G - A7rv3Y) )
BMEEZSES 1Bt -
ZDfthER 3
(REER) (3)
(Z0fih) ©)
& &t 4
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(E2) BEICEICARBEMERAALTHIFTD.

M2 # &
(2023387 BH52023¢E 98 58%T)
5 7 B = N =
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1-o . N 209
N Fsue) |HES ()
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21-0 e _ 443
L) | BEEE (D)
F1—0 F1—0O0
- 1,281
(J.—D - EfEEES 1,171 ( )
722V _= _ 579
s 2
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1—0 = 265
Gty | EEEs 50 (25
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1-0 386
Sody | HES 1435 2%
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1o |EREH 1,221 (7%
070 B i 1,435 1175
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