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P S DO I AN I AU M R

- Y & #H 422, 659 445, 414 53, 048, 823

(FE1) HASHEAAHIT, 20154 2 A 20 B BITE ORI 2 5t & BRSSO M A b LICBREEEHARNED 2R BRI LV RHEN D L— P THIRE L2 b 0T,
(FE2) HmiSAE, FHIAEO P LU T,

Q) EHEEIDHAANES (FHfiER)

20154F 2 20 I HifE
B s T R m ok & W
s s
4k | T-NOTE (10YR) (7 A Y 77) 10, 637 —
T-NOTE(BYR) (7 A U 77) — 17, 090
[# | T-NOTE(2YR) (7 A U 71) — 39, 157
T-BOND (ULTRA LONG) (7 A U 1) 2, 559 —

(1) AMEFROFHEIL, 20154 2 H 20 H BUE O Rell 4 % % 65 78 FUAR Y
Oz b L ICBREEH RN ED ZHRMEC IV REhs L — T
IR L 7= b DT,

(FE2) BUATN I EM4E C,
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SHHEIEHR

LTy K (XA TOMRESET 7 o K (A ERL 2 [ERRERD) ) BNEERSRE LTS TX A U EkKAD )
AR —7 7 K] OPREH (20145E11H10H) &, Y77 FORBANRLR>TEBY T 0O T, 201654£2
H20 BBAEICB T 2 XA VERL T2 R~V —7 7 ROMMANEFED N %23~ 25— V2O TV
LE L7,

BEADERMDT T FILERY—T 7Y FOETELTEHA

N s
(20144E 8 21 H72 5201542 H20H £T)
H fF 7 1
TH TH
CANADIAN GOVERNMENT BOND (H-%4) 2.25% 2025/6/1 38, 197, 083 | CANADIAN GOVERNMENT BOND (#44) 2.25% 2025/6/1 | 33,925,419
ONTARIO PROVINCE (41%) 3.5% 2024/6/2 28, 796, 800 | ONTARIO PROVINCE (41 4) 3.5% 2024/6/2 27,567,579

CANADTAN GOVERNMENT BOND (#7%4) 4% 2016/6/1 26, 299, 601 | CANADTAN GOVERNMENT BOND (#1-%4) 4% 2016/6/1 | 25,222, 826
CANADTAN GOVERNMENT BOND (#147) 3.5% 2045/12/1 23,007,461 | CANADIAN GOVERNMENT BOND (#74) 3.5% 2045/12/1 | 22,967, 160
CANADTAN GOVERNMENT BOND (#7-4) 10.5% 2021/3/15 21,692, 587 | CANADTAN GOVERNMENT BOND (#1%4) 4% 2017/6/1| 21,814,519
CANADIAN GOVERNMENT BOND (#-4) 4% 2017/6/1 18,090, 714 | Ontario Electricity Financial Corp (#7%) 10% 2014/10/17 | 18, 564, 633
CANADTAN GOVERNMENT BOND (#7F4) 3.5% 2020/6/1 17,046, 791 | CANADTAN GOVERNMENT BOND (754) 2.5% 2024/6/1 | 18,491, 780
CANADTAN GOVERNMENT BOND (#7F4) 2.5% 2024/6/1 15, 078, 391 | CANADTAN GOVERNMENT BOND (74) 3.5% 2020/6/1 | 17,211,418
ONTARIO PROVINCE (#)4) 4.2% 2020/6/2 14, 148, 035 | Alberta Capital Finance Authority (#7F %) 4.65% 2017/6/15 | 14,913, 207

ONTARIO PROVINCE (777-%) 3. 45% 2045/6/2 13,993,936 | BRITISH COLUMBIA (15 %) 6.35% 2031/6/18 13, 754, 544
(1) GRS GEBRITIEEELCH) £EA) .
(fe2) HACRBEREHT,
WAEAEERMER
TEIE. 20152 A20BREICHE T 251 TBRADFZ FILEIYF—T7 72 K (323,048,203FA) ONBETY .

(M $E EE) o#E EEs)

20154 2 A 20 H BL4F
] ’ ’ i i H SEBBKk| % MM OB A Ko
IN N " % = 7 2]
v 7 A S % w4 % ;nﬁ?ﬁ%zﬁﬁﬁ"‘ﬂ/\ttfuﬁﬂ/\t% 5 4 BB 2 DL B2 F R
FhFs e K| FHFs - R TH % % %
71 + v 4, 865, 500 6, 317, 952 602, 479, 994 98. 4 — 57.4 25.0 16.0

(FE 1) FIEHEEAET, 20154 2 1 20 B AL ORI & % B EEE EAS O MEE b & ICREEREBRIVED 2FHTEC LV RS D L— P THERE L= b0 T,
Tk 2) AR, M REREIC X 2 HIEO G,
(FE3) AR 4A, AR BRI C,
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FAIEERGHTE FLEIY—T 7 F
(2) 4E (NNEE) AE @R

20154F 2 20 A BifE
\\ " B3 il % o
X o & il BooOoE | AR | EoE e s FERE G A AR o B A 1
Y% (T4« RV |THFH - R T

hr4s CANADIAN GOVERNMENT BOND & G % | 11.2500 420, 860 433, 473 41,336,001 | 2015/06/01
CANADIAN GOVERNMENT BOND % ZE % | 10.5000 250, 545 392, 295 37,409,331 | 2021/03/15
CANADIAN GOVERNMENT BOND 9. 7500 247, 000 380, 123 36,248,540 | 2021/06/01
CANADIAN GOVERNMENT BOND 9. 2500 154, 000 242, 773 23,150,861 | 2022/06/01
CANADIAN GOVERNMENT BOND 8. 0000 11, 000 16, 890 1,610,720 | 2023/06/01
CANADIAN GOVERNMENT BOND 9. 0000 102, 000 175, 790 16,763,418 | 2025/06/01
CANADIAN GOVERNMENT BOND 4. 2500 25, 000 28, 051 2,674,943 | 2018/06/01
CANADIAN GOVERNMENT BOND 2. 7500 20, 000 22,311 2,127,596 | 2022/06/01
CANADIAN GOVERNMENT BOND 4. 2500 34, 000 68, 535 6,535,568 | 2021/12/01
CANADTAN GOVERNMENT BOND 2. 2500 45, 000 48, 332 4,608,963 | 2025/06/01
Province of Prince Edward Island Canada | #fi J7{&ZF%% 8. 5000 11, 490 12, 095 1,153,450 | 2015/10/27
City of Winnipeg Canada T RESR 9.1250 8,935 9,106 868,400 | 2015/05/12
Province of New Brunswick Canada | HJ7{&iE% 8. 7500 51,741 52, 658 5,021,501 | 2015/05/12
Province of New Brunswick Canada | HhJ7{&iE%: 6. 7500 15, 330 17,474 1,666,384 | 2017/06/27
Province of New Brunswick Canada | HJ7{&GiF%% 6. 0000 40, 200 46, 117 4,397,797 | 2017/12/27
Financement—Quebec 7R 6. 2500 131, 227 136, 901 13,054,903 | 2015/12/01
Province of Nova Scotia Canada i RE 5. 4600 808 893 85,156 | 2017/06/01
Province of Nova Scotia Canada Hh 5 fif S 9. 6000 3, 430 5,185 494, 506 2022/01/30
Province of Quebec Canada 5 RE S 9. 3750 177,000 275, 624 26,283,542 | 2023/01/16
Province of Quebec Canada i {5 RE S 4. 5000 43, 000 50, 351 4,801,539 | 2020/12/01
Province of Quebec Canada M RES: | 11,0000 50, 000 52,197 4,977,553 | 2015/07/27
Province of Quebec Canada M5 (i RE S 4. 2500 22, 000 25,713 2,452,027 | 2021/12/01
Province of Quebec Canada 5 (i RES: 3. 7500 15, 000 17,103 1,630,970 | 2024/09/01
Province of Quebec Canada HGERESR 3. 5000 12, 000 13, 199 1,258,706 | 2045/12/01
ONTARIO PROVINCE T RESR 4. 3000 10, 000 10, 725 1,022,821 | 2017/03/08
ONTARIO PROVINCE T RESR 4. 2000 50, 000 55,073 5,251,808 | 2018/03/08
ONTARIO PROVINCE Hi 7 RES: 9. 5000 7,822 13, 109 1,250, 145 | 2025/06/02
ONTARIO PROVINCE 7 RE SR 4. 4000 70, 000 79, 592 7,589,969 | 2019/06/02
ONTARIO PROVINCE % 8. 1000 97, 300 144, 848 13,812,759 | 2023/09/08
ONTARIO PROVINCE 9. 5000 152, 609 235, 034 22,412,903 | 2022/07/13
ONTARIO PROVINCE 4. 2000 105, 000 120, 446 11,485,783 | 2020/06/02
ONTARIO PROVINCE 5 RS 5. 5000 25, 000 28, 726 2,739,359 | 2018/06/02
ONTARIO PROVINCE T ERESR 3. 5000 8, 000 8, 857 844,691 | 2043/06/02
ONTARIO PROVINCE T RESR 6. 2500 30, 400 31,293 2,984,143 | 2015/09/01
ONTARIO PROVINCE T RESR 3.5000 30, 000 33,618 3,205,869 | 2024/06/02
ONTARIO PROVINCE T RESR 8. 5000 10, 000 15, 995 1,525,311 | 2025/12/02
ONTARIO PROVINCE T RESR 9. 5000 11, 000 21, 878 2,086,370 | 2035/01/12
ONTARIO PROVINCE 7 R RES: 3. 4500 10, 000 11,017 1,050,619 | 2045/06/02
ONTARIO PROVINCE RS 1. 7500 10, 000 10, 289 981,206 | 2018/10/09
Province of Manitoba Canada 7RIS 6. 5000 46, 100 52, 879 5,042,585 | 2017/09/22
Province of Manitoba Canada 5 BRI 5. 5000 10, 000 11, 668 1,112,746 | 2018/11/15
Province of Manitoba Canada 5 RE S 5. 2000 32, 247 33,401 3,185,130 | 2015/12/03
Province of Manitoba Canada M7 ERES: | 10. 5000 6, 000 12,178 1,161,307 | 2031/03/05
City of Toronto Canada i (5 AR 8. 6500 4,747 4, 858 463,307 | 2015/06/08
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City of Toronto Canada 7 & RES: 6. 1000 16,918 19, 340 1,844,308 | 2017/12/12
City of Toronto Canada 7RISR 8. 0000 2, 087 2,325 221,793 | 2016/09/27
Province of Saskatchewan Canada | HiJ7fEFE% 9. 6000 40, 683 62, 207 5,932,151 | 2022/02/04
PROVINCE OF SASKATCHEWAN 5 R 8. 7500 2,000 3,226 307,677 | 2025/05/30
BRITISH COLUMBIA T RESR 8. 7500 19, 600 29, 452 2,808,593 | 2022/08/19
BRITISH COLUMBIA 7RISR 5. 1500 8, 450 8, 764 835, 767 | 2015/12/18
BRITISH COLUMBIA RS 5. 3000 45, 000 53, 037 5,057,651 | 2019/06/17
BRITISH COLUMBIA 5 R 4. 6500 190, 000 216, 468 20,642,474 | 2018/12/18
BRITISH COLUMBIA T RESR 9. 9500 40, 430 60, 831 5,800,919 | 2021/05/15
BRITISH COLUMBIA 7RISR 5. 6000 46, 066 53, 126 5,066, 190 | 2018/06/01
BRITISH COLUMBIA RS 9. 0000 85, 860 137, 831 13,143,569 | 2024/08/23
BRITISH COLUMBIA 5 R 8. 0000 130, 942 196, 066 18, 696, 854 | 2023/09/08
BRITISH COLUMBIA M7 RS | 10. 6000 31,587 47,198 4,500, 854 | 2020/09/05
BRITISH COLUMBIA 7RISR 9. 5000 89, 400 138,131 13,172,261 | 2022/06/09
BRITISH COLUMBIA RS 9. 1250 500 568 54,188 | 2016/10/03
BRITISH COLUMBIA 5 R 4. 3000 10, 000 12,819 1,222,486 | 2042/06/18
BRITISH COLUMBIA T RESR 3. 7000 25, 000 28, 348 2,703,265 | 2020/12/18
BRITISH COLUMBIA 7RISR 3.2000 20, 000 21, 550 2,055,084 | 2044/06/18
Regional Municipality of York RS 5. 0000 48, 000 55, 417 5,284,652 | 2019/04/29
Regional Municipality of York i RE 7. 2500 7,891 9,045 862,619 | 2017/06/19
Mun Fin Auth of British Columbia | %f % fff % 5. 1000 60, 685 69, 736 6,650, 040 | 2018/11/20
EUROPEAN INVESTMENT BANK B PR 2 1. 1250 15, 000 14, 949 1,425,593 | 2020/02/18
GE Capital Canada Funding Co o % 5. 5300 250, 000 276, 540 26, 370,854 | 2017/08/17
GE Capital Canada Funding Co i & 5. 6800 180, 000 212, 045 20, 220,649 | 2019/09/10
GE Capital Canada Funding Co o E 5. 1000 19, 220 20, 195 1,925,816 | 2016/06/01
Vancouver International Airport Authorit | £ 1& % 5. 0200 13, 500 13,902 1,325,787 | 2015/11/13
HYDRO QUEBEC M J& |  10.5000 1, 900 2,958 282,148 | 2021/10/15
HYDRO QUEBEC o fE % 11. 0000 209, 000 315, 656 30,101,040 | 2020/08/15
HYDRO QUEBEC & 5. 5000 20, 200 23, 339 2,225,614 | 2018/08/15
HYDRO QUEBEC FARE S 9. 6250 30, 835 47, 664 4,545,251 | 2022/07/15
Ontario Electricity Financial Corp | #f & % | 10.1250 87, 581 134, 671 12,842,279 | 2021/10/15
Ontario Electricity Financial Corp | #f ff % 8. 9000 60, 274 90, 494 8,629,524 | 2022/08/18
Ontario Electricity Financial Corp | #h f& % 10. 0000 13, 100 18, 544 1,768,377 | 2020/02/06
Ontario Electricity Financial Corp | £ 1& % 9. 0000 5,400 8, 750 834,410 | 2025/05/26
Bank of Montreal S 6. 0200 210, 000 240, 807 22,963,355 | 2018/05/02
Bank of Montreal (AN S 5. 1800 210, 600 213, 240 20, 334, 654 | 2015/06/10
PO 3 D D IS I PN N R
& #H 4, 865, 500 6,317,952 602, 479, 994
(1) MEEHE AT, 20154 2 F 20 H BUE DRl 2 R A EE TS OMEx b & ICBREEFRHENED HFHEFIEIC LV EHEND L— N THRERF LIz b 0T,
(E2) FHESHE, FHFEO BAL AR IO T,
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& il 4 1 & 17 4 #H
T TH
AUSTRALIAN GOVERNMENT BOND (A—A N7 U 7) 6.25% 2015/4/15 3, 724, 369 | AUSTRALIAN GOVERNMENT BOND (A—2A k7Y 7) 6. 25% 2015/4/15 4,252, 447
AUSTRALIAN GOVERNMENT BOND (A—A N7 U7T)  3.25% 2029/4/21 3,664, 416 | AUSTRALIAN GOVERNMENT BOND (A—2A k7Y 7) 5. 75% 2022/7/15 4,107, 478
AUSTRALTAN GOVERNMENT BOND (A—2A b7 YU7) 6% 2017/2/15 3, 552, 889 | AUSTRALIAN GOVERNMENT BOND (A—2A k7Y 7) 2.75% 2024/4/21 4, 050, 786
AUSTRALIAN GOVERNMENT BOND (A—A N7 U7T)  2.75% 2024/4/21 3, 520, 938 | AUSTRALIAN GOVERNMENT BOND (A—2A k7Y 7) 3.25% 2029/4/21 3,710, 038
QUEENSLAND TREASURY CORP. (A—A N7V 7) 5.75% 2024/7/22 2,790, 039 | AUSTRALIAN GOVERNMENT BOND (A—A K7 VU 7) 6% 2017/2/15 2,103, 643
AUSTRALIAN GOVERNMENT BOND (A—A N7 U 7) 5.75% 2022/7/15 2, 444, 398 | WESTERN AUSTRALIAN TREASURY CORP. (4—4 k7 V7)) 7% 2021/7/15 1,728, 154
QUEENSLAND TREASURY CORP. (F—ANZVU7T) 6% 2018/2/21 1,951, 742 | AUSTRALIAN GOVERNMENT BOND (A4—A N7 V7) 8.75% 2037/4/21 1, 534, 822
KEW-KREDIT WIEDERAUFBAU (R >) 2.75% 2020/4/16 1,838,916 | HSBC Bank PLC (- U &) 6.75% 2015/3/12 1,448,916
WESTERN AUSTRALIAN TREASURY CORP. (A—A N7 U7T) Th 2021/7/15 1,815, 378 | EUROPEAN INVESTMENT BANK (FEIREHEREE) 6.5% 2019/8/7 1,141, 819
LANDWIRTSCHAFT RENTENBANK (KA /) 5.5% 2022/3/29 1,607, 632 | AUSTRALIAN GOVERNMENT BOND (#4—= h7 U7) 5.25% 2019/3/15 1,137, 207
(E1) BTZE AL BB THEEENTHY $EA) .
(E2) WAREIEIET,
WA E EREMER
TiElk, 20155 2 A20BBREICE TS5 4 VEEMZ FILEYS—T 72 F (8,891,981F0) OHNETY,
1) SE NER) o’ EED
20154 2 A 20 F HifE
) ) T il 5 ’ 3 0B s e
5 RS s> Er Ty R AN I SAER AR Y
FA—=ANTIT + RV [FA=ARTIT + R M % % % % %
F — 2 k7 U7 233, 005 259, 545 24, 088, 434 97.2 — 55. 3 30. 0 11.9

(FE 1) FEMBEAT, 20154 2 H 20 H L ORI 2 )% ) B S R BRSO MEZ b & ICREEFEHRIVED DT
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AL AR AL L OIS T

rvRiEnsL—Fh

THEHRIL L= b D TT,
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(2) B NWEE) AfE @mm)

20154F 2 /120 A BifE
5 o | ol m | ERE | e 8 e e A
- S| HERRERH
% [TA=ARTVT « RV [TA=ART) T« RV TH
F—RESUT AUSTRALIAN GOVERNMENT BOND 18 FE % 6. 0000 14, 000 15,129 1,404, 157 | 2017/02/15
AUSTRALIAN GOVERNMENT BOND [E & FE 5 3. 2500 6, 000 6, 377 591,869 | 2025/04/21
LANDWIRTSCHAFT RENTENBANK ¥ Bk S 5. 5000 15, 000 17, 569 1,630,625 | 2022/03/29
KFW-KREDIT WIEDERAUFBAU Fy 2k AT g% 2. 7500 20, 000 20, 156 1,870,752 | 2020/04/16
Airservices Australia B TR E R 4. 7500 4, 400 4,791 444,716 | 2020/11/19
WESTERN AUSTRALIAN TREASURY CORP. | 4% %k fif % 7.0000 10, 000 12, 022 1,115,761 | 2019/10/15
NEW SOUTH WALES TREASURY CORP. FE Bk & J 6. 0000 12, 000 14, 124 1,310,937 | 2020/05/01
NEW SOUTH WALES TREASURY CORP. LE RS 6. 0000 10, 000 12, 165 1,129,052 | 2022/03/01
TREASURY CORP VICTORIA i RS 6. 0000 11, 000 12,973 1,204,112 | 2020/06/15
QUEENSLAND TREASURY CORP. KBk & IR 6. 0000 18, 000 19, 974 1,853,876 | 2018/02/21
QUEENSLAND TREASURY CORP. HE Bk i S 5. 7500 20, 000 24, 391 2,263, 747 | 2024/07/22
Australian Rail Track Corp Ltd | %F %% & % 3. 7500 2, 500 2,527 234,581 | 2016/04/29
INTL. BK. RECON&DEVELOPMENT (L RS 4. 2500 10, 000 11,058 1,026,357 | 2025/06/24
EUROPEAN INVESTMENT BANK LElZ RS 4. 7500 5, 000 5,709 529,935 | 2024/08/07
EUROFIMA KBk IR 6. 2500 8, 000 9, 066 841,430 | 2018/12/28
COUNCIL OF EUROPE Ll RIS 6. 0000 1,065 1,241 115,219 | 2020/10/08
Metropolitan Life Global Funding I | ¥t f& 4. 7500 3, 500 3, 698 343,217 | 2021/09/17
GE Capital Australia Funding Pty Ltd | £ ff 2 7. 0000 1, 690 1,735 161,050 | 2015/10/08
GE Capital Australia Funding Pty Ltd | 1 f& % 5. 2500 540 572 53,098 | 2017/08/23
GE Capital Australia Funding Pty Ltd | £ f& 3 5. 5000 3, 000 3, 376 313,381 | 2022/08/08
GE Capital Australia Funding Pty Ltd | # & % 5. 2500 5, 000 5, 490 509,531 | 2020/09/04
Stadshypotek AB H E A 4. 2500 3, 000 3,104 288,158 | 2017/10/10
Svenska Handelsbanken AB T fE & 4. 5000 5, 000 5, 236 485,999 | 2019/04/10
Toyota Finance Australia Ltd & K 4. 2500 8, 600 8,961 831,688 | 2018/02/26
University Of Melbourne S 4. 2500 4,210 4, 485 416,291 | 2021/06/30
National Australia Bank Ltd tH E 4. 7500 10, 000 10, 673 990, 598 | 2019/09/10
AUST & NZ BANK A& 5. 2500 2, 000 2,059 191, 157 | 2016/03/23
AUST & NZ BANK FIN - 6. 7500 4, 000 4,203 390, 084 | 2016/05/09
Commonwealth Bank of Australia tH fE % 7.2500 3, 000 3,561 330,535 | 2020/02/05
Westpac Banking Corp i & 6. 0000 5, 000 5, 332 494,946 | 2017/02/20
Suncorp-Metway Ltd tH fE % 4. 0000 1, 500 1, 549 143,850 | 2017/11/09
Suncorp-Metway Ltd K 4. 7500 6, 000 6,224 577,708 | 2016/12/06
& @R smwl |l .
Yl e P 233, 005 259, 545 24, 088, 434
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H fF 7t ¥

& ik} & A & ik} & R
TH TH
FRENCH GOVERNMENT BOND (7 > &) 6% 2025/10/25 722,209 | FRENCH GOVERNMENT BOND (77 > &) 5% 2016/10/25 778,908
FRENCH GOVERNMENT BOND (7 > &)  8.5% 2023/4/25 685, 592 | FRENCH GOVERNMENT BOND (7 7/ A) 6% 2025/10/25 726,975
GERMAN GOVERNMENT BOND ( R /) 4.25% 2018/7/4 446, 389 | Belgium Government Bond (~/L'¥—) 5.5% 2017/9/28 492, 674
Belgium Government Bond («/L¥—) 5.5% 2017/9/28 400, 047 | GERMAN GOVERNMENT BOND ( K *7) 4.25% 2018/7/4 451, 495
FRENCH GOVERNMENT BOND (77 > A)  3.75% 2021/4/25 355, 090 | FRENCH GOVERNMENT BOND (77 > &) 8.5% 2023/4/25 445, 570
FRENCH GOVERNMENT BOND (77 > A)  4.25% 2017/10/25 279, 950 | FRENCH GOVERNMENT BOND (7 7> &) 3.75% 2021/4/25 328, 182
Belgium Government Bond (“\/L¥F—) 4.5% 2026/3/28 272,517 | Belgium Government Bond (~/L3F—) 4.25% 2021/9/28 297, 381
Belgium Government Bond (~L¥F—) 4.25% 2021/9/28 257,044 | Belgium Government Bond (~LF—) 4.5% 2026/3/28 295, 888
Banque Federative du Credit Mutuel SA (77 /&) 2.625% 2024/3/18 223,938 | GERMAN GOVERNMENT BOND ( K1) 6.25% 2024/1/4 291, 841
Belgium Government Bond («~L¥—) 5% 2035/3/28 208, 702 | RABOBANK NEDERLAND (A4 > #) 4.375% 2016/5/5 286, 774

(E1) AT LNRE EEER YIS ER TR £EA) .
(£ 2) BT IEE4E C,

WAAAEEBRER
TR, 2015 2 A20BREICE T H5 A V@R f1—nBEIF—T7 2 K (2,264, 556F0) ONETT,

(M $E EE) o#E EEsl)

20154 2 A 20 HHAE
) ) #F fifl il . «|92HBB ARG NI AN

. p | #E e e R ew] P A S R T2 BB L] AR

Ta—n Ta—n M % % % % %

. — 1 (TANVTVF) 2, 500 2,838 384, 137 9.0 — — 9.0 —
Fo—n Fa—n

T — u (AT H) 2, 200 2,657 359, 650 8.4 — 4.8 3.6 —
Fo—n Fa—n

T o— o\ (NLF—) 4,200 4,903 663, 581 15.5 - 2.8 12.7 —
Fa—n Fa—n

o — m (7FR) 10, 000 14, 047 1,901, 109 44.5 — 31.2 13.3 -
Fz—n Fa—n

oo— m (T4VFVR) 2,500 2,693 364, 534 8.5 - 5.1 3.4 —
Ta—n Fa—n

o — 1 (D {h) 3, 000 3,282 444, 274 10. 4 — 3.8 6.6 -

= Gis 24, 400 30, 424 4,117, 287 96. 4 — 47.8 48.6 —

(B 1) FEMELAT, 20154 2 H 20 H BIE ORI & % B BE R BB OMEL b L IREERBH2VED 23 HTEC LV RHah D L— P THERRE L= b 0T,
(TE2) FMARIZ, M PEREIC KT 2 MO G,
(£ 3) HmiaAr, FHIAO WAL L OIS C,
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HADEKRFLI—ABEIF—T 7K
2) 5B (NEE) AtE @)

20154F 2 120 A BifE
, o il il #H o
X 7 & il BooOoE | AR | EoE e s S ERE G A AR B H H
% Ta—n Ta—n TH
1—A (P45 K) | GE Capital European Funding S 6. 0000 1, 000 1,216 164,608 | 2019/01/15
GE Capital European Funding & & 4. 2500 1, 500 1,622 219,528 | 2017/03/01
P S D I ISR AN NSNS N, I
& 2, 500 2,838 384, 137
Fa—n Fa—n
a1—[ (A5 24) | RABOBANK NEDERLAND tH E R 4. 7500 1, 200 1,530 207,118 | 2022/06/06
RABOBANK NEDERLAND o 4. 7500 1,000 1,127 152,531 | 2018/01/15
PP S O I IS AN RSN N I
& 2, 200 2,657 359, 650
Foa—n Foa—n
31—0 (R)LF—) |Belgium Government Bond [H i FE % 5000 3,500 4,016 543,552 | 2017/09/28
Belgium Government Bond [H 1& FE 2% 4. 2500 700 886 120, 028 | 2021/09/28
P Y DT 1 DU USSR O DUUUUUUUUUN DU I
& #H 4,200 4,903 663, 581
Fo—n Fa—n
a1—0 (752 RA) | FRENCH GOVERNMENT BOND [® fif R % 8. 5000 3, 000 4,184 566, 250 | 2019/10/25
FRENCH GOVERNMENT BOND [® fif FE % 8. 5000 3, 000 4,952 670, 155 | 2023/04/25
FRENCH GOVERNMENT BOND [E i ik % 5. 5000 500 799 108,226 | 2029/04/25
FRENCH GOVERNMENT BOND [® & fE % 2. 7500 1, 000 1,218 164,910 | 2027/10/25
Banque Federative du Credit Mutuel SA | #f f& 3% 4. 1250 1, 000 1,188 160, 822 | 2020/07/20
Banque Federative du Credit Mutuel SA | # 1& % 2.6250 1, 500 1,705 230,744 | 2024/03/18
P Y DO KN IO U IUUUUUUU UUUUURUR
& #E 10, 000 14, 047 1,901, 109
Fa—n Fa—n
1—A (74Y3YF) | Pohjola Bank PLC M S 2. 0000 1, 500 1,621 219,490 | 2021/03/03
Pohjola Bank PLC o A 0000 1, 000 1,071 145,043 | 2017/09/08
P S D I ISR AN NSNS A, R
& 2, 500 2, 693 364, 534
Foa—n Fa—n
a—0 (Z0fth) Nordea Bank AB tH fE R 3. 7500 1, 000 1,071 145,006 | 2017/02/24
BNZ International Funding Ltd/London | £ f& 2% 2500 1, 000 1,024 138,619 | 2018/05/23
National Australia Bank Ltd tH E R 4. 0000 1,000 1,187 160, 648 | 2020/07/13
PP R DU 1 DU DU I DUUUUUUUUUU DU E—
& #H 3, 000 3, 282 444, 274
PO 7Y O 2] DS DU DU U, FOUU I
& % 24, 400 30, 424 4,117, 287
(FE 1) MEMESHEIT, 20154F 2 H 20 H BUE ORI 4 A& B EE 7RSS OMiEE b & ICBREEEHESNED 2 HFEIC LV HHEND L— F THERR LIz b 0T,
(E2) FHEeHH, FHEO BAL AR IO T,
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FA TEEAERY FETXSF—T 70 F

SHHEIEHR

W7 R (XA TMFEE T 7 o R (FEHER 2 [ ERD) ) REEREE LTS T4 A U EkA s
v RESF—T 7 R OWRER (20144F10A 6 H) &, BT 7 RORBEHRRL->TEBY £9 O T, 201642 A
0HBUEICBIT DX A VEBAIER Y R~V —7 7 > ROMAZEDNELS 230~31X— |2 THHEWZ L E
L7z,

WA DERMNERY KEYXY—27 7 FOEELRTERA

VNN

(20144F 8 H21 H 7520154 2 H20H £ T)
H fF 5t F

TH TH
United Kingdom Gilt (/£ VU &) 2.75% 2024/9/7 1,172,729 | United Kingdom Gilt (£ VU R) 4% 2016/9/7 1, 652, 459
Royal Bank of Scotland PLC/The (A %Y A) 5. 125% 2024/1/13 837,866 | United Kingdom Gilt (A U RA) 8% 2015/12/7 1,515, 841
United Kingdom Gilt (A VU &) 4.5% 2019/3/7 529, 462 | INTER-AMERICAN DEVELOPMENT BANK ([EIBZEEEH) 9. 75% 2015/5/15 768, 702
United Kingdom Gilt (A ¥ VU &) 4% 2022/3/7 399, 541 | United Kingdom Gilt (A4 VU A) 2.75% 2024/9/7 628, 521
United Kingdom Gilt (A FVU &) 3.25% 2044/1/22 391, 715 | Roche Holdings Inc (7 A U #) 5.5% 2015/3/4 545, 377
United Kingdom Gilt (/£ VU &) 2.25% 2023/9/7 176,222 | United Kingdom Gilt (A VU &) 3.25% 2044/1/22 217, 069
United Kingdom Gilt (£ VU &) 3.75% 2021/9/7 165, 306 | RABOBANK NEDERLAND (A7 > 4) 4% 2022/9/19 198, 861
United Kingdom Gilt (£ VU R) 3.5% 2045/1/22 191, 673

(E1) AT LG BRI T2EEER TR £8A)
(E2) HALARBIEIHET,

WAEAEERMER
TR, 2015 2 A20BREICE T 55 M4 VTERARRY FETHF—T 72 F (9,045 018FA) ORETY,

(M $E EE) o#E EEs)

20154 2 A 20 H BL4F
A ) ) i fii P e LN
s X : P s |2 b BB
v BB e s m A ERnem | T UTAAE [ e b 2 O ]2 Rk
TAXYA R F [TAF) R KR TH % % % % %
A ES D) A 59, 100 66, 036 12, 132, 291 97.3 — 39.9 43.7 13.8

(FE 1) FISHEEAIT, 20154 2 1 20 B AL ORI & % B ERE EAS O MEE b L ICREEREBRIVED 2FHTEC LV RS D L— P THEHRE L= b 0T,
Tk 2) AR, M PERERIC X 2 HlEO G,
(1 3) A 40, AR WAL X OIS C,
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FA TEEAERY METXF—T 70 F
(2) 5 E EE) “E @bl

20154F 2 120 H BI/E
, e it il #H _—
X ) & i O | AR M oE e W S ERE G A AR fEEFA B
% |FAX)A KR |[FAFYA KRR TH

RN United Kingdom Gilt f# B % 8. 7500 4,700 5, 660 1,039,980 | 2017/08/25
United Kingdom Gilt [E i ik 5 4. 0000 900 949 174,442 | 2016/09/07

United Kingdom Gilt & FE % 5. 0000 6, 500 7,315 1,344,049 | 2018/03/07

United Kingdom Gilt f& GE % 4. 5000 2,700 3,068 563,704 [ 2019/03/07

United Kingdom Gilt f# B % 4. 0000 2,000 2,333 428,728 | 2022/03/07

United Kingdom Gilt [E i ik 5 3. 7500 6, 800 7,776 1,428,694 | 2021/09/07

United Kingdom Gilt & FE % 1. 7500 1, 000 1, 009 185,483 | 2022/09/07

United Kingdom Gilt f& GE % 3.2500 1, 000 1,144 210,194 [ 2044/01/22

United Kingdom Gilt f# B % 1. 2500 2, 000 2,019 370,930 [ 2018/07/22

United Kingdom Gilt [E i ik 5 2. 2500 1, 000 1,041 191,362 | 2023/09/07

United Kingdom Gilt & FE % 2. 7500 3,000 3,243 595,803 [ 2024/09/07

KFW-KREDIT WIEDERAUFBAU ¥ Bk S 3. 7500 2,000 2,094 384,823 | 2016/09/07

NETWORK RAIL INFRA FIN F5 Bk i 4. 8750 2, 000 2, 065 379,473 | 2015/11/27

EUROPEAN INVESTMENT BANK HE Bk R S 4. 7500 3,000 3, 381 621,256 | 2018/10/15

Royal Bank of Scotland PLC/The & % 5. 1250 4, 000 4,920 903,924 [ 2024/01/13

General Electric Capital Corp FINE S 6. 2500 2,500 2,831 520,125 | 2017/12/15

GE Capital UK Funding i %K 4. 3750 3,000 3,325 610,872 [ 2019/07/31

RABOBANK NEDERLAND o fE 4. 6250 1, 000 1, 137 208,975 | 2021/01/13

RABOBANK NEDERLAND (AN S 4. 0000 4, 000 4,439 815,650 [ 2022/09/19

Nordea Bank AB T E R 2.1250 2,000 2,049 376,574 | 2019/11/13

Svenska Handelsbanken AB t fE % 5. 5000 4, 000 4, 230 777,238 | 2016/05/26

&

(FE 1) FEHsE
(FE2) #mif4,

AR OO HEAL AT 13 8045

Q) EHEEIDHAANZS (FHfiZR)

) 20154 2 J120 HHI{E
i 7 UIw w m |k w &
sk Epa2E| Ep2E|
GILT 10YR (A ¥V %) — 765

(1) AMEREOFFMAIL. 20154F 2 J 20 B BLIE O WMl % 5 % E 4 T 15 76 B 55

Oz & LI EHEERE

B E L= b 0T,
(FE2) BALATH X845 C,

ENEDDFHRFECEIVFERSASL— T
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BT - A—OYNEHIF—T7 Uk

SHHEIEHR

L7 7 oK (XA TMRESET 7> o K (A ERLF 2 [ERRER) ) BREESRE LTS ¥4 T - a3—nay
A~ —T7 7 K] OWRER (2015421 A5H) &, ¥7 7 RORBEHNRRL->TEBY £9 O T, 201642 A
ABEICBITDXAT « a—ua v MK~ —7 7 ROMAEFEDNELSZ232~34X— V|2 THH V- LE

L7z,
W54 - 3—0Ov/EEHEIY—T 7 FOETERFTERR
N &
(20144F 8 H21 H 7520154 2 H20H £ T)
= 7+ D £+
k24 il & il k24 i & il
M TH
FRENCH GOVERNMENT BOND (7 7> A) 1.75% 2024/11/25 7,783, 862 | DANISH GOVERNMENT BOND (7> ~—7) 4% 2017/11/15 8, 781, 408
Belgium Government Bond (~/L¥—) 3.75% 2020/9/28 6, 483, 139 | SWEDISH GOVERNMENT BOND (A7 =—F ) 4.5% 2015/8/12 5,473,523
SWEDISH GOVERNMENT BOND (A7 =—F ) 3.5% 2039/3/30 5,425,586 | FRENCH GOVERNMENT BOND (77 > &) 4.25% 2017/10/25 5,296, 512
Belgium Government Bond (~L¥F—) 4% 2018/3/28 4,747,812 | Belgium Government Bond (~L¥—) 4% 2018/3/28 5,001, 164
DANISH GOVERNMENT BOND (7> ~—7) 3% 2021/11/15 4,479,796 | IRISH TREASURY (7 A /7 > R) 3.4% 2024/3/18 4,681, 424
DANISH GOVERNMENT BOND (5> ~—7%) 1.5% 2023/11/15 3,908, 147 | Belgium Government Bond (~/L%F—) 4.25% 2022/9/28 4,542,701
TRISH TREASURY (7 A /LT > R)  2.4% 2030/5/15 3,761, 107 | FRENCH GOVERNMENT BOND (7 > A) 5% 2016/10/25 3, 844, 963
GERMAN GOVERNMENT BOND ( K1) 2% 2023/8/15 3,095, 070 | FRENCH GOVERNMENT BOND (7 7> &) 4% 2018/4/25 3, 509, 467
SWEDISH GOVERNMENT BOND (A w7 =—F2) 5% 2020/12/1 2,836, 247 | GERMAN GOVERNMENT BOND ( KA ) 2% 2023/8/15 3, 286, 828
FRENCH GOVERNMENT BOND (77 > A)  2.25% 2024/5/25 2,815, 674 | DANISH GOVERNMENT BOND (> ~—7%) 4% 2019/11/15 3,226, 731
(E1) RBTZWE LS GEBRITFYEEERTRY EHA) .
(E2) HARMIZEHE T,
WA EERMAE
TEE, 2015 2 A20HREIZHITHEA4 T - I—0Ov/MEHEIHY—T 72 K (63,414,502F0) ORBETT .
(1) SE NER) AnE @EL)
20154F 2 20 H BIfE
n n Ha il # . v 2| 2 b BB A7 O A M OA e
~ 7 | PEEE G ww e m [ nERaer| T T TN [ R D B2 & O E[2 B A R
] F7vv—)ya—x [FFvv—) Ju-% M % % % % %
A 690, 000 874, 892 15, 905, 547 14.6 — 14.6 — —
T/ z—yu—% [T/ MY z— Ju—%
Joor m x — 768, 000 830, 892 13,045, 011 12.0 — 3.9 6.6 1.4
FAY =TV ju=% [FAYz=Fv Ju—%
Z Y = — F v 960, 000 1,142,104 16, 149, 351 14.8 — 14. 8 — —
THR—Fv K XaF [FR—=F/F AnF
K= 7 v 426, 000 483, 777 15,703, 413 14. 4 — 9.0 5.5 —
Ta—n Ta—n
o — m (FAVFVR) 60, 000 70, 587 9, 552, 552 8.8 — 8.8 — —
Fo—n Fa—n
2 — v () 20, 000 21,075 2, 852, 188 2.6 — — 2.6 —
Fa—n Fa—n
2 — | (~ULFE—) 79, 000 94, 185 12, 746, 162 11.7 — 8.1 3.6 —
Fo—n Faz—n
2 — 1 (7T R) 122, 000 137, 869 18, 657, 921 17. 1 — 11.0 6.2 —
* — u (b i) 281, 000 323, 718 43, 808, 824 40. 2 — 27.8 12.4 —
= #t — — 104, 612, 149 96. 1 — 70. 2 24.5 1.4
(1) FBISHE L, 2015’#F2HZOHB%(ﬂ)ﬂﬂﬁ%%J’E%E%%ﬁﬁﬁw%mmﬁ%%)&&:#ﬁ@ﬁ?ﬁl%%ﬁi?ﬁ&) FESBICL D EIHE NS L— F THISRE L= b 0T,
(E2) MAKERIE, MG PEREI T 2 ORI &,
(E3) HHEGAE, AT WAL ARBIZOE T,
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FA7 - A—0OYNEHIF—T7 Uk

(2) 5 E EE) 2E ($EAED

20154F 2 A 20 H HifE

, " B3 il % o
X o & il BooOoE | AR | EoE e s FERE G A AR o 4 A B
% [F7ve=))n=% |F7v/v=)  Jr-% TH
Fov—Y DANISH GOVERNMENT BOND 7.0000 120, 000 201, 297 3,659,590 | 2024/11/10
DANISH GOVERNMENT BOND 3.0000 370, 000 448, 107 8,146,585 | 2021/11/15
DANISH GOVERNMENT BOND 1. 5000 200, 000 225, 488 4,099,371 | 2023/11/15
e oy | BRI E
B A R e D B R el R R b bl BT
& #H 690, 000 874, 892 15, 905, 547
T/ z— =3 T/ V= Ju—%
Iy z— NORWEGIAN GOVERNMENT BOND 4. 5000 30, 000 34, 645 543,939 | 2019/05/22
NORWEGIAN GOVERNMENT BOND i 3. 7500 102, 000 118, 895 1,866,655 | 2021/05/25
NORWEGIAN GOVERNMENT BOND 1& FE 2 3.0000 135, 000 154, 426 2,424,496 | 2024/03/14
BK. NEDERLANDSE GEMEENTEN LE RS 3. 5000 41, 000 43, 458 682,302 | 2017/10/30
EUROPEAN INVESTMENT BANK 2R E 2 2. 5000 50, 000 52, 349 821,887 | 2018/01/17
EUROPEAN INVESTMENT BANK 2R E SR 3.0000 60, 000 64, 962 1,019,912 | 2020/02/04
NORDIC INVESTMENT BK. B Bk % 3.9900 100, 000 100, 467 1,577,331 | 2015/05/15
EUROPEAN BK RECONSTRUCTION & DEVELOPMENT | 4% %% i % 4. 0000 100, 000 106, 375 1,670,087 | 2017/05/11
RABOBANK NEDERLAND & K 1. 5000 50, 000 49, 972 784,560 | 2020/01/20
RABOBANK NEDERLAND & & 2. 6250 100, 000 105, 340 1,653,838 | 2019/09/02
e oy | BRI 108747
Bl N et e R e B E e Bl B
E 768, 000 830, 892 13,045,011
AT z—F Y yn—% [FATz—FV - Jn—%
2T —Fv SWEDISH GOVERNMENT BOND i Ak 3. 5000 160, 000 237, 857 3,363,306 | 2039/03/30
SWEDISH GOVERNMENT BOND { Al 2 3. 5000 150, 000 184, 903 2,614,535 | 2022/06/01
SWEDISH GOVERNMENT BOND Al 7 1. 5000 200, 000 217, 616 3,077,090 | 2023/11/13
Kommuninvest I Sverige AB LERZ RS 2. 5000 150, 000 165, 373 2,338,381 | 2020/12/01
EUROPEAN INVESTMENT BANK 2R SR 5. 0000 100, 000 125, 653 1,776,733 | 2020/12/01
EUROPEAN INVESTMENT BANK PR S 3. 5000 50, 000 58, 239 823,499 | 2021/01/14
EUROPEAN INVESTMENT BANK 5 2k AT g 1. 2500 150, 000 152, 461 2,155,805 | 2025/05/12
U R TEGIR
o Tl R R e b B R L R T E L Lt Ll EEE L LR TR
4 960, 000 1,142, 104 16, 149, 351
TR=FV K XnF [FR-FV K AnF
R—=5 2 F Poland Government Bond 5. 2500 100, 000 109, 215 3,545, 118 | 2017/10/25
Poland Government Bond 5. 5000 41, 000 47,618 1,545,700 | 2019/10/25
Poland Government Bond 5. 2500 75, 000 88, 152 2,861,438 | 2020/10/25
Poland Government Bond 5. 7500 60, 000 73,701 2,392,334 | 2021/10/25
Poland Government Bond 4. 0000 50, 000 57, 052 1,851,907 | 2023/10/25
Poland Government Bond 3. 7500 25, 000 26, 524 860,977 | 2018/04/25
Poland Government Bond 3. 2500 75, 000 81,513 2,645,936 | 2025/07/25
L2 Y D1 IS ISR ISUND N IS I
& 426, 000 483, 777 15,703, 413
Ta—n Ta—n
1—0 (P45 R) | IRISH TREASURY [® 1 FE % 3.9000 10, 000 12, 383 1,675,872 | 2023/03/20
IRISH TREASURY f& FE J% 3.4000 25, 000 30, 249 4,093,631 | 2024/03/18
IRISH TREASURY [E 1 FE % 2. 4000 25, 000 27,954 3,783,048 | 2030/05/15
P Y D11 I AN F AU N A
& 60, 000 70, 587 9, 552, 552
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FA7 - A—0Y/IMEHEIY—T7 UK

20154F 2 20 A Hi(E
i sl o I [ T O T g N g M f B pomen n
o A5 4 R | AR R A AR
% Ta—n Ta—n TH
31—0 (A5 >%) | RABOBANK NEDERLAND t & K 1. 7500 20, 000 21,075 2,852,188 | 2019/01/22
PP I 1 EN DN I I DU N
K 20, 000 21,075 2,852, 188
Fa—n Fa—n
31—0 (R)LF—) |Belgium Government Bond [H & FE % 4. 0000 25, 000 29, 115 3,940, 166 | 2019/03/28
Belgium Government Bond [® fif FE % 3. 7500 54, 000 65, 070 8,805,996 | 2020/09/28
P Y DO 1 EUU DSSUUR FUN DUUUUUUUUU DU I
& % 79, 000 94, 185 12, 746, 162
Foa—n Fa—n
a1—0 (735> R) | FRENCH GOVERNMENT BOND [® fif GE % 4. 2500 43, 000 49, 750 6,732,744 | 2018/10/25
FRENCH GOVERNMENT BOND [® fif G % 1. 7500 11, 000 12, 153 1,644,727 | 2023/05/25
FRENCH GOVERNMENT BOND [® fif 7 % 2. 2500 18, 000 20, 712 2,803,060 | 2024/05/25
FRENCH GOVERNMENT BOND [H & FF % 1. 7500 50, 000 55, 253 7,477,388 | 2024/11/25
PP I 1 I AN I I DU I
& 122, 000 137, 869 18, 657, 921
PPN 7Y I 20 D IS IO DU U I
& # 281, 000 323, 718 43, 808, 824
PO Y DU 171 DU USSR I DUUUUUUUUUT DU I—
& % 104, 612, 149
(1) BEMRFE AL, 20154 2 A 20 B BAEO R 2 X% B EE MG OMEE b & IR EFEHEINVED DFHHFIECI VRSN L— N THRERF LI-b DO TT,
(1 2) FEmEmeRE, AR BRI C,
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A IBRIEKRIVERF -7 7 R
ERREE 55250 (GREH 2014 9H5H)

(GFEWIRE 2014453 H 6 H~20144E9 H 5 H)

FA TR VR~ =7 7 ROBEBHI» D EARE ZHER L BT ET,

*LET 7 FOHBEATRDOEY TT,

Ci: N A 1)

L LIS OfEfR IS L OMEFEMEEO B Lok 20 & U THERZ1TRVET,

TERENR

WH DG, ABS (Tt Y by ZRESR - BSROMEHECRAE AR TRE R L OB REL TS &
LTEITSNIZAES) « MBS (B—7 — VRIS - REIEMGREE O 2 BT & LT3
1T SHUVERER) 36 KOV s dh

OFELLTKRIVETOAHE, ABS, MBS L (LT IAHEE] LvnET, ) BEIW
v —T b s R R ORISR E T A LI LY D LIS ORI L OME
AMEOBEERREEDS L CGEAZIT2VET,

@K FVETOMEEE~OBEEICHIZ > UL, LTOBENLR— 74 VA EHEEL, EH
EITRVET,

A BEWROKAMTIE, EFICBWTAAKMBYLLE (S&PTAA—LD EERITL—
T4 —ATAa3lLt) T2 LEEARELET,

o, B, AT O TIZ L > TAAKMHYELL E TR lholothh, Btttz LV
MHEHERAT Db TEETN, TOMBIX, FBitHEOMEERFEDOI0%EEZ
fRELET,

AN BUREB X O OREEBI N AT - REET D AES 2 RE . RBITIRY 0 OFE HERIL,
FREPED10%EE % LR E LET,

= K= 7 H+VFDEEF 2L —a 0%, 3 (F) BENS 5 () BEOHE LT 52
LERIERLELET,

. RV R PEOT S, KEESEYEBIEERRAT L EnHY £,

@B HOWTIL, K FAVEBEDOE L REZ100%ICIEDITH 2 L2 HEARE LET,
@FMEESEG] . %% - SR SERGIOMFE; OREIL, ELEDHO-PHANCA] > TITRWE
jﬁ

R CAE N il BR

WL PEREED10% LI T

JAIE LS

REBTRERAOAN—THIE 1S

http://www. daiwa—am. co. jp/
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B4 DB R FLETF—T 7 U R

mEAEE (EFRB)
(m Rifi 6 B ORAEMEDHRS S REESTR

14, 000 %)
@é@ W 1. 80
i ZZZ M’JWAV”\MWM 1.70 V[J\ b “rAV N n
11‘000 f‘d 160 I \\) \/\/\ r/ \/WL/\M
ol v

: : M v
10,000 - uncif L 50 \’Va/

BHHROHS

9,0 — K[E 5 A EERE Y
%wﬂéﬁe FOMR  FAMR  B2MR O F2HIR  BUMR 2K 1. 40 | |
(11.9.5) (12.3.5) (12.9.5) (13.3.5) (13.9.5) (14. 3.5) (14.9.5) ./ﬁﬁ H kK
Rl 108 DB AR SRR AR LA U T Y
> P AT | KEE SRS i o !
B o e PR e | EEMEROGRIL, FRB CKEAERHHLRES) Ofl L]
e o L R T BRI R B BB A ST il RO E L
H % %l A\l %l %| %|asm VS 20148 FITIE, RMIF L O RIREMEAS IR E o7 Z & 2 RICE
16517 (201043 15 F)[10, 278 [A 1.9 | 2.27|89.34|A 4.0| 98.0 — [189, 147 VAN ERLE Lto —J7. BEHEROEFIZ VT, *I@éﬁﬁ{'
1781 (2010429 A6 A)[10, 178 |A 1.0 | 1.48 | 84.38 [A 5.6 | 97.5 — |15, 195 : BRI T BRI L > T ETFT2%EEHD E LN, v 774 .
188K QI3 HTH)| 9,822 A 3.5 2.18]82.37|A 2.4| 98.5 — [124, 661 R =R *ﬁt’rﬂfﬁ@ﬂﬂﬂﬁl%ﬂ’]) AT R HRMFEL, 2 —n '
198K (01149 A5 )| 9,754 |A 0.7 | 0.86|76.82 [A 6.7 | 97.9 — [103, 864 VEOF] R B L ONEMeRE Bl O®E Y e E a2z T AR :t-
085k (01263 A5 A)[10,444 | 7.1| 0.84|81.57| 6.2] 97.4 — | 71,942 '1&F1tﬁﬁ&f£0ib7io .
21%35(2012@9)%?5) 10,235 [~ 2.0 0.61]78.53[A 3.7 98.5 — [ 59,941 P
28k 01343 15 ) |12, 217 | 19.4] 0.76]93.40] 18.9] 98.5 — | 63,986 .
3k (0139 A5 A) 12,720 | 41| 1.74|99.72| 6.8 98.7 — | 58,366 (M) HERBOHES
248K (201443 A 5 (13,309 | 4.6 1.54[102.24| 2.5| 93.2 — | 55, 160 106
5tk 014t 9 15 F) 13,881 | 4.3| 17110557 3.3 96.9[A13.0] 52820 |—7k R ZkL— |k |
(1) BBL— L, BEEEHRMEE L~ eRiic £ 2 % Ao b Eok 105
E‘ﬁ%%%?ﬁ%ﬁ%@@ﬁéﬁé)ﬁbﬁﬂ kD }
(1 2) AHATHA SR ITHR TAOMEM LR (Rt 2R £, 104 AV
(E3) B JeiL s B s — oAk e O, /\ [
A
W h DR AR & TR O RS 103 ‘ A "
Hofe i A KEDE | EABRL—F | s 102 -4 A My—f
: i) 2t Wy / v
o B b (s [mrn] AAE | K% ! U WV \/\M
101
Bl % %] B[ %] %] % :
(1) 20144 3 /1 5 A | 13,309 — 54 | 102. 24 — 93. — Mow LS
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CANADIAN GOVERNMENT BOND (#1F-4) 2.5% 2024/6/1 22,756, 458 | CANADIAN GOVERNMENT BOND (#754) 3.75% 2019/6/1 23,782, 439
CANADIAN GOVERNMENT BOND (#7F4) 10.5% 2021/3/15 19,802, 779 | Ontario Electricity Financial Corp (#F4) 10% 2014/10/17 18, 564, 633
CANADIAN GOVERNMENT BOND (#1734 5. 75% 2033/6/1 18, 248, 355 | CANADIAN GOVERNMENT BOND (%) 5.75% 2033/6/1 18,501, 930
CANADIAN GOVERNMENT BOND (75 47) 4% 2017/6/1 17,709, 762 | CANADIAN GOVERNMENT BOND (#F%)  2.5% 2024/6/1 18, 371, 586
CANADTAN GOVERNMENT BOND (%)  2.25% 2025/6/1 16, 595, 196 | CANADIAN GOVERNMENT BOND (FF %) 4% 2017/6/1 17, 788, 495
Province of Quebec Canada (#7175 4) 6.25% 2032/6/1 15,841, 714 | CANADIAN GOVERNMENT BOND (%) 4% 2016/6/1 17,703, 878
CANADTAN GOVERNMENT BOND (%) 3.75% 2019/6/1 15, 308, 692 | Province of Quebec Canada (%717 4) 6.25% 2032/6/1 16, 149, 604
Province of Quebec Canada (H 7 %) 4.5% 2019/12/1 14, 583, 916 | Alberta Capital Finance Authority (%) 4.65% 2017/6/15 14,913, 207
BRITISH COLUMBIA (174 6.35% 2031/6/18 13, 953, 446 | CANADIAN GOVERNMENT BOND (1F-4) 3.5% 2045/12/1 13, 734, 981
CANADTAN GOVERNMENT BOND (#74) 3.5% 2045/12/1 13, 613, 656 | ONTARTO PROVINCE (4 5-4) 5.5% 2018/6/2 11, 842, 848
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7 7 v 4, 825, 633 6,103, 635 615, 795, 830 97.2 — 55.2 24.1 17.9
(B 1) FEMBEEAT, WIRORHE 2 6 & EEE BRSO EZ b & ICREEERRNED DA TEC LV Sh2 L— P THERF L2 0T,
(TE2) FMARIZ, M PEREIC KT 23O G,
(1 3) FHmEAA, A HALARITEIE T,
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Hhr+45 CANADIAN GOVERNMENT BOND EH fif B K 11. 2500 420, 860 444, 642 44, 860, 011 2015/06/01
CANADIAN GOVERNMENT BOND i % 10. 5000 238, 545 366, 195 36, 945, 433 2021/03/15
CANADTAN GOVERNMENT BOND ESI % 9. 7500 227,000 340, 965 34, 399, 994 2021/06/01
CANADIAN GOVERNMENT BOND ESI i3 9. 2500 133, 000 203,213 20, 502, 195 2022/06/01
CANADTAN GOVERNMENT BOND fit 3 8. 0000 96, 000 142, 277 14, 354, 403 2023/06/01
CANADIAN GOVERNMENT BOND EH fE E:3 9. 0000 102, 000 168, 657 17,015, 804 2025/06/01
CANADIAN GOVERNMENT BOND & b 4. 2500 60, 000 66, 131 6,671, 996 2018/06/01
CANADTAN GOVERNMENT BOND i b 4. 2500 46, 000 90, 399 9, 120, 392 2021/12/01
CANADIAN GOVERNMENT BOND ESI % 2.5000 45, 000 46, 846 4,726, 373 2024/06/01
CANADIAN GOVERNMENT BOND fit %% 2. 2500 85, 000 85, 874 8,663, 893 2025/06/01
City of Winnipeg Canada o J7 i3 9. 1250 8,935 9,295 937, 852 2015/05/12
Province of New Brunswick Canada M Iy S 8. 7500 45, 300 47,037 4,745, 588 2015/05/12
Province of New Brunswick Canada 7 I3 6. 7500 15, 330 17, 428 1, 758, 317 2017/06/27
Province of New Brunswick Canada 7 % 6. 0000 40, 200 45,574 4,597, 994 2017/12/27
City of Montreal Canada 5 % 4. 9500 30, 000 30, 080 3,034,811 2014/12/10
Financement—Quebec i Iy E % 6. 2500 131, 227 138, 247 13, 947, 804 2015/12/01
Province of Nova Scotia Canada oy T3 4. 7000 25,713 25,871 2,610, 164 2015/01/14
Province of Nova Scotia Canada 7 1 5. 4600 808 888 89, 644 2017/06/01
Province of Nova Scotia Canada 5 i g% 9. 6000 3,430 5,029 507, 465 2022/01/30
Province of Quebec Canada oy % 9. 3750 140, 000 208, 210 21, 006, 387 2023/01/16
Province of Quebec Canada 7 % 4.5000 40, 000 45,037 4,543, 803 2020/12/01
Province of Quebec Canada My -3 11. 0000 12, 500 13, 355 1, 347, 398 2015/07/27
Province of Quebec Canada Iy 3 4. 5000 43, 000 48, 021 4, 844, 936 2019/12/01
Province of Quebec Canada i I3 3. 7500 10, 000 10, 665 1,076, 032 2024/09/01
ONTARIO PROVINCE 7 iE FR 9. 5000 5,822 9, 263 934, 618 2025/06/02
ONTARIO PROVINCE oy b 8. 1000 97, 300 137,926 13,915, 418 2023/09/08
ONTARIO PROVINCE o E S 9. 5000 137, 609 203, 807 20, 562, 106 2022/07/13
ONTARTO PROVINCE i) 3 4.2000 95, 000 105, 158 10, 609, 425 2020/06/02
ONTARIO PROVINCE )5 b3 6. 2500 30, 400 31, 656 3,193, 848 2015/09/01
ONTARIO PROVINCE oG R FF 3. 5000 20, 000 21,034 2,122, 140 2024/06/02
ONTARIO PROVINCE G fEGE FF 8. 5000 10, 000 15, 129 1,526, 374 2025/12/02
ONTARIO PROVINCE 5 fEGE F 9. 5000 11, 000 20, 229 2,040, 970 2035/01/12
ONTARTO PROVINCE Hr J7 ft RE O 1. 7500 10, 000 10,013 1,010, 282 2018/10/09
Province of Manitoba Canada 5 & RE S 6. 5000 46, 100 52, 609 5,307, 800 2017/09/22
Province of Manitoba Canada Hr Ji fit Gk JF 5. 5000 10, 000 11,455 1, 155, 765 2018/11/15
Province of Manitoba Canada 5 & RE S 5.2000 217,247 28, 427 2, 868, 006 2015/12/03
Province of Manitoba Canada oG fE AR 4. 8000 11, 500 11,523 1,162, 590 2014/12/03
Province of Manitoba Canada M E AR FF 10. 5000 6,000 11, 396 1,149, 831 2031/03/05
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City of Toronto Canada H 5 GE % 8. 6500 4,747 4,941 498, 536 2015/06/08
City of Toronto Canada 5 fEGE 6. 1000 16,918 19, 166 1,933, 749 2017/12/12
City of Toronto Canada OG5 fE AR % 8.0000 2, 087 2,342 236, 285 2016/09/27
Province of Saskatchewan Canada o5 GE % 9. 6000 40, 683 60, 090 6,062, 481 2022/02/04
PROVINCE OF SASKATCHEWAN o F o GE 8. 7500 2, 000 3,062 309, 005 2025/05/30
BRITISH COLUMBIA 5 fEGE 8. 7500 19, 600 28, 126 2, 837,671 2022/08/19
BRITISH COLUMBIA OG5 fE AR % 5. 7000 22, 000 28, 598 2, 885, 276 2029/06/18
BRITISH COLUMBIA 5 fEGE 5. 1500 8, 450 8, 826 890, 534 2015/12/18
BRITISH COLUMBIA o F o GE 5. 3000 45, 000 51, 857 5,231, 908 2019/06/17
BRITISH COLUMBIA o GE K 4. 6500 200, 000 223, 462 22, 545, 081 2018/12/18
BRITISH COLUMBIA o F o GE 9. 9500 35, 430 51,729 5,219, 032 2021/05/15
BRITISH COLUMBIA o GE K 5. 6000 46, 066 52, 431 5, 289, 803 2018/06/01
BRITISH COLUMBIA o F o GE H 9. 0000 85, 860 131, 768 13,294, 122 2024/08/23
BRITISH COLUMBIA o GE K 8. 0000 130, 942 186, 524 18, 818, 432 2023/09/08
BRITISH COLUMBIA OG5 fE AR % 10. 6000 17, 587 25, 674 2,590, 270 2020/09/05
BRITISH COLUMBIA 5 fEGE 9. 5000 89, 400 132,175 13,335, 157 2022/06/09
BRITISH COLUMBIA o F o GE H 9. 1250 500 574 57,930 2016/10/03
BRITISH COLUMBIA 5 fEGE 6. 3500 30, 000 41,987 4,236, 139 2031/06/18
Province of Newfoundland o GE % 10. 1250 11,178 11, 198 1,129, 834 2014/11/22
Regional Municipality of York 5 RE % 5. 0000 48, 000 54, 044 5,452, 563 2019/04/29
Regional Municipality of York o GE % 7.2500 7,891 9,037 911, 799 2017/06/19
Regional Municipality of York 5 RE % 4. 6000 14, 000 15, 069 1, 520, 329 2017/05/30
Mun Fin Auth of British Columbia [ S 5. 1000 60, 685 68, 410 6,901, 966 2018/11/20
Alberta Capital Finance Authority LS 5. 1500 17,440 19, 544 1,971,878 2018/06/01
Alberta Capital Finance Authority BOBR T %R 4. 3500 887 931 94, 004 2016/06/15
Alberta Capital Finance Authority LS 4..9000 365 372 37, 607 2015/06/01
CANADA HOUSING TRUST L S 4.1000 50, 000 54, 800 5,528, 772 2018/12/15
GE Capital Canada Funding Co # f# % 5. 5300 250, 000 274, 082 27, 652, 183 2017/08/17
GE Capital Canada Funding Co i 1 % 5. 6800 180, 000 206, 667 20, 850, 633 2019/09/10
GE Capital Canada Funding Co # f# % 5. 1000 79, 220 83, 421 8,416, 348 2016/06/01
Canadian Imperial Bank of Commerce/Canad | £k i E3 4. 7500 1,557 1, 562 157, 655 2014/12/22
Vancouver International Airport Authorit | £k i B3 5. 0200 13, 500 13, 985 1,410, 979 2015/11/13
HYDRO QUEBEC # f& I 10. 5000 1,900 2,863 288, 924 2021/10/15
HYDRO QUEBEC # f# % 11. 0000 184, 000 271, 423 27, 383, 959 2020/08/15
HYDRO QUEBEC # f& Eis 5. 5000 20, 200 22, 900 2,310,414 2018/08/15
HYDRO QUEBEC # 1 % 9. 6250 12, 000 17, 805 1,796, 406 2022/07/15
Ontario Electricity Financial Corp i i E3 10. 1250 58, 340 86, 783 8, 755, 604 2021/10/15
Ontario Electricity Financial Corp | #k 1 % 8. 9000 60, 274 86, 637 8, 740, 831 2022/08/18
Ontario Electricity Financial Corp ft 15 B3 10. 0000 13, 100 18, 161 1,832, 361 2020/02/06
Ontario Electricity Financial Corp | #k i £ 9. 0000 5, 400 8, 296 836, 985 2025/05/26
Bank of Montreal # f& Eis 6. 0200 210, 000 237, 568 23, 968, 316 2018/05/02
Bank of Montreal # f& s 5. 1800 210, 600 215, 146 21, 706, 166 2015/06/10

3 .....................................................................
4, 825, 633 6, 103, 635 615, 795, 830
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United Kingdom Gilt (A VU &) 4% 2016/9/7 5,048, 278 | United Kingdom Gilt (A VU A) 4% 2016/9/7 5,068, 518
United Kingdom Gilt (4 % VU R) 2.25% 2023/9/7 1,507,857 | United Kingdom Gilt (A VU &) 2.25% 2023/9/7 2,593,910
United Kingdom Gilt (A ¥V &) 1.75% 2022/9/7 1,288,630 | United Kingdom Gilt (A ¥V &) 8% 2015/12/7 1, 258, 805
United Kingdom Gilt (A ¥V R) 2.75% 2024/9/7 1,172,729 | United Kingdom Gilt (- VU &) 1.75% 2022/9/7 1, 141, 797
United Kingdom Gilt (A VU A) 3.75% 2021/9/7 1,119,625 | United Kingdom Gilt (A ¥V ) 3.75% 2019/9/7 1,113, 635
Royal Bank of Scotland PLC/The (A %1 R) 5.125% 2024/1/13 837,866 | United Kingdom Gilt (- VU &) 3.75% 2020/9/7 811, 382
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