*HT 7

> FO{LiHM S RDE

DT,

ERERE

BIRRIE B MBS

EEHB

FRHAR

B H 75

RE U DRSB K EFEHEDBERGRRZHE U
CERZETIBVED,

IERENR

NE — 7 7 U R TR~y —JrYROBETE

94%#%#&1’7& TPIR | K RIVBETOREES KU
CKRVEYY-T7Y 1) | iR

7/(7@?%77377% VERY-T7UR | TS - RILVERTORHESS
(WFIRVEVT-T7UR) | KURHBERED

94%#1%\&57& J7UR | RRIVBTORMEES L OE
(ZRVEYY-T7UR) | SRER

F4ATHRESFT7 VR
(BRDECE /£ 2 @RER)
(B D=IURTS4 L)

9/{7mﬁ‘fl OEVY-J7UR | 1O TORMEZFS KU
(1-0BYY-77Y1) | HiERmm

ERHRSS

FATBRARRY REVY-T7 1 | R Y METORHEES KU
(RAVFEYY-T7 V1) | RESRESD

547 3-0y/{EEvy-T7 V0 | 3—0v/\DBEETDORME
(3I-0vNNEEVY-T7UR) | ERLVEHERE®

OESEZHH L, NERTORUBEZFCREI D LICE
V. ZEUINGEOBRS S UESEHEDEERBRRZESH
SUCTERZETRRVE T,
@KRI. HFF - BIb, 8BR)L, A—0%F, TRV RS
KUTER - RGBS " OEBER TORMEFICHEICE
BI2ZEEHILFT (2L, R - REEEN 11—
OICHETN2HBEIF,. MESNDBE CTHRICIRESN
TWBHFEZ I -OTERICIRESNTVDLERICINEL
IEHRICEDVT, REHEZRBELFT. ) .

*jI:[A BMEEE(F. RUT—FY - J0O—%.

—7J - J0—%, JIbDT—" - J0O—X, 5‘13

E%T fjiyﬁ 20F. NAU—-TxUY
OFBBEDNHENDEREF YT —T 7 ROFZHISE
BUOTITRRVET,
@Y —T 7> ROZEEDEALLRDOEE E, BED
IREECESEMEDMEERIEDIORIEEL LICHIFT S
CEEERELFT, i
ONEREE (NY—J7 Y REEUTRET2DDES
HET, ) [CDOVT, BEBEEFHUIIZORET D/2HDE
By IFTIVEE A,

(Z{FhR)

551118 (REH 2015 3 208)
551128 (REH 20155 4 §208)
11388 (REH 20154 5 A208)
551148 (REH 20155 6 H228)
551158 (REH 20156 7 B218)
51168 (REH 20155 8 A208)

F2ORER! 514 H] (REH 20155 8 5208)

BASER

8 A il BR

D | {EEEFHEEDT0% U

NE -7 7 v R
EEHRAMEALREET

E XY — 7T 7 YR OIMEEREDIOBL
% X A £ R W KT

7 B 75

DENREAS, FERRBOAISFIN G 5T
B GHiEzSHEd. ) FEU, RAlE
UT. LE LB ZiICiTE D &
ERICHEERFERELET, Ll BE
MEADKEE(C K> Tl EFERICHHDDT
SEROTEDLZMTT BIZHDHERED
KEZERUCOATHEZITD NG
9. BB, PENRENMEDBEIFHE
EATRDBWEEN B E T,

S
hun

B

NENFEE, REERARDRESSING S 7
Bx CHORESHET, ) He . RAlS
£ 2 B|LT. EEMEDREICATSC EZEH
R OE OB, BEMROKESEHRL CHRSRE
RELET, LU, HEARENDEDS
BICE. HBETRDRNCENGIET,

A

SU—TJ7 Y RAHCERZTRVWET, J7=U—

E@ SRENSDESEFEHTNE—T7 YR (BT 5
ZOEEETE LTI — T 7Y ROSHIEACIRE LT,
EXH— 07 Y RCFRSHERTT .

SRMBEDHEEEN

L. BRIDZE
LEFFET,
ST, [FAOHRESE T TR (BAS
fodl /2 ERER) (BFf: D—ILRZFS
AL) | F. T3 8A20BITREZETHRVE
Uiz

C T, BERHBTOERRKRZE RS
BULLFFET,
SHRED—BOHSNITCZBIETIT XD,
BEVEB L EIFET,

KM EIEEE

Daiwa Asset Management

RRBTRERAOA—THIE1S
PELEDEL (O-ILEYY-)
TEL 0120-106212

(E%H09 : 00~17 :00)
http://www.daiwa-am.co.jp/

ECHID I ELSBILEB

<4712>
<4787>



FAOURESFET 7V K (BASER)
* 54 DHFRESFT 7V R (BASER)

=3 0HI DERRIG
34 7_' Tﬁﬁ.1ﬂ4/7‘/77\
AN PrAN A =t ) = T =
(DESE) NEE | EEx (;5%?5%0 % =R

M H % % % % B8AH

878H3x (20134 3 B21H) 7,568 20 1.3 12,068 1.3 96.5 — 90,711
88HAFR(20134%F 4 B22H) 7,919 20 4.9 12,773 5.8 96.7 — 91,650
89HAZR (20134 5 H20H) 8,005 20 1.3 13,107 2.6 96.8 — 89,460
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109887 (20154 1 B208) 8,209 20 ND.T 15,496 AW 96.6 AN 6.8 67,930
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113887 (20154 5 B20H) 8,134 20 1.4 15,412 0.5 93.8 4.0 65,159
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115887 (20154 7 B21H) 8,035 20 AND.2 15,585 AN0.6 97.0 A 1.3 62,326
116HAR(2015% 8 H20H) 8,082 20 0.8 15,866 1.8 97.0 A 1.8 62,379
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(HAg) 201528208 8,145 — 15,453 — 96.5 A16.5

£=111H7 2Bk 8,159 0.2 15,513 0.4 96.7 A14.3
(HA%) 2015838208 8,055 AT 15,384 AN0.4 97.1 AN19.2

(Hym) 20158438208 8,035 - 15,384 - 97.1 AN19.2

211288 EY=ES 8,036 0.0 15,399 0.1 96.7 N17.6
(HAZ%) 201548208 8,059 0.3 15,336 A0.3 96.7 6.1

() 2015848208 8,039 — 15,336 - 96.7 6.1

511357 4B 8,148 1.4 15,448 0.7 96.9 7.7
(BAzk) 20155 H20H 8,154 1.4 15,412 0.5 93.8 4.0

(HAgm) 2015858204 8,134 - 15,412 - 93.8 4.0

%1148 58k 8,221 1.1 15,764 2.3 971 AN 14
(HA%k) 201568228 8,259 1.5 15,678 1.7 97.5 A 0.8

(BAE) 2015F 6 H22H 8,239 — 15,678 — 97.5 A 0.8

£11588 6 B>k 8,121 A4 15,496 ANT1.2 97.3 0.1
(HA%) 201578218 8,055 N2 15,585 2A0.6 97.0 A3

(Hym) 201578218 8,035 — 15,585 - 97.0 A 1.3

£11687 7 B> 8,049 0.2 15,729 0.9 97.0 0.4
(HA%) 2015888208 8,102 0.8 15,866 1.8 97.0 A 1.8
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RAGEE (574,731,226FM) DIRESFEREREE (590,224,832F
M) ([CHT2HRE. 97.4% T,

FAT - A-Ow/VEEIH—T 7V RICBVT., BPRICHITDHNER
fEE (104,835,563FH) DIREISFEHELREE (105,035,162FM)
[T DX, 99.8%TT .
FADBRMERY RETT—T 7V RICBVT, HSERICHT D9 ER
fHEE (11.168,494FM) DIREESFTEHERE (11.194,796FM) (C
Y BHEEKIE. 99.8% T,

*HFICH T2 TAERF46,561,460H. BHPICHITBBENRETEE
43,251,753, [EERTTALES 1,337,296 T,
* HHEIRDOFTEOHE D OIEEELIF 14,895 T,

WERDKR
HE] B20152H218 F201548 5208
18 =] =l H
(A) EEHEFNG 52H
RHAIR 52
(B) AilEEFTEIER 1,541,523
TR 1,929,682
tHiE A 388,159
(C) SEEIREZH A 573,045
(D) HfAEREE(A+B +C) 968,530
(E) AfBiRER S 9,328,075
(F) EBIfSFEEERE 33,104,311
(FEEEEEE) ( 27,062,880)
(FEEEmEER) (6,041,437
(G) G5H(D+E+F) 43,400,916
(H) INES5 BoE A 88,475
REEMISRE (G + H) 43,312,441
EEFEERRE 33,104,311
(FEEZEEEE) ( 27,062,880)
(FEEEmE=ER) (6,041,437
DECERIRILE 10,440,887
s mE A 232,757

(1) E5EMMNEICIHEFTRMIC T D HERFELRZSH TRRUTHIE

ED
(X2) EEsEEEmnE &,

EBIEFEEETAEDEREZV, TAZ DS

BEIFBRRE LT, FOSBGEMmE UTEINE T,
(£3) ﬂéﬁﬁﬁ@aﬁ@ﬂ%i@ﬁl;2&\°—\)“® [N HEFOEEE (18 | @
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A THFRESFT 7 VR (FE20REE)
B SECEDEEBEIE (K&R)

18 8 = H
(a) BEEFREORIF N 1.201,287M
(b) BEZREOAMEZSTES S 0
(c) INmiaEEE 32,871,554
(d) DECHEBREIISE 9.328.075
(e) ZHINEENZE(a+b+c+d) 43,400,916
(f) o 88.475
(g) BHIEHN NS (e — 1) 43,312,441
(h) ZEERDHR 88.475,9170

R # 9 ®B 2 o B HM 5 #
1 F O % v % & & | 109

@ <NEEBIREI—R>ZCFRAOADOHS T HEEF. 8 B20BREDELEMEE (1 50%1)14,895M) (CEDLWTEENIC
BRREVCLF L.

SDEEOFER_EOBURWLICDONT

- DEECE. FRIEVWERD [EENES] & FEFRBVERD [TRiLRES GFRINES) | iHoUFET,

- DESE BB OEEMEH @R TTA L BEEEZFERTTAE LODBREICE. DEEEOLENIEENIEEFIET,

- DESESROEEMBENERTAZ TODHEICIE. TODWHDOENTALRE (FRIDEES) XY DEINEENEET
a—o

- TAIRE (BRISES) IMREUCESE. DERESFELRBCHITIELCOZHEDOBBITAD SLUZTAILRS EFIHE
®) EERUCED. ZOBROELDORHEDERITRERI) ED,

- EEDEEICDOVTIE. 20.315% (FriEH15%. EERSRIFTER0.315% B LUHIARL 5 %) DFRIC K DIFERHINHTITED
N, BEARBHENMEASNE T, B, BEPREZTEL. BEDBEERFIFHREHER EHIEROBRAIEHYFEA. )
BEERTDIEDHTEET,

ENDZRHEEDBES. HENEBRIFT,

- BOEDWESNICIBEE(C(F. LRORABHEEICRDIENDIET. <HULE RESHICBRVEGHE IS0,
SRR EDEIRVDSEBIC DEF U TCIF. HEFPIRFICTHERESIND ZEE2BEHLET,

BT 7Y REDEREIFRFEHE N1 SA (Z—1) | OBEANRTI, FRBROEICSITHEEVICOVTIFERFTRMEICS
BLahE<IEE0,

GIEDQHH S )

TERNREARDORBEN 20154 2 B20HDOZNERRSES SFOERARSS (24 [CD2EFLT. [1HO0ZYOERDHA
]l oxRO [EEOMZE] [CHIF2RDEHICT MREBHAARET Uiz, BFEVBRLLEFEFTEEDIC. THEEBERVTEHHER <
REVEITRSBBLEBLLEIFET,
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<fHElEEH>

LIF7UR (FAOHFREET 7 VR (BRAPEE/F20RER) ) MEETRELTWVND [F4 TEHBKR
IWEBEYHY—D 7V R] OREH (20158 385H) & B0 7Y ROREBHER>THBIEFIDT. 2015F 88
20HIRELCBIF 294 DEBAXKRNIVEYT -7 7V ROBABEDATEZ29~30R—J(CHETEBHWZLE
UTco

WY 1 IVERARRIVEYY -7 7 Y ROEELGTERR

YN il
(20156F 2 5218520154 8 208 T)
= 7 75 i
# 1 R & # 1 R &

TH TH
United States Treasury Note/Bond (7XU71) 8.875% 2017/8/15 5,791,654 | United States Treasury Note/Bond (PXU7) 9875% 2015/11/15 | 11,524,677
United States Treasury Note/Bond (7 XU#) 1.25% 2020/1/31 | 5,433,733 | United States Treasury Note/Bond (7 XU#) 2.25% 2024/11/15 | 5,866,763
United States Treasury Note/Bond (7*U) 6.25% 2030/5/15 | 3,605,471 | United States Treasury Note/Bond (PXU71) 1.25% 2020/1/31 | 4,273,054
United States Treasury Note/Bond (7 XU#) 1.75% 2022/2/28 | 3,594,125 | United States Treasury Note/Bond (7 XU%) 3% 2044/11/15 | 2,864,745
United States Treasury Note/Bond (7 XU7) 1.5% 2019/5/31 2,490,742 | United States Treasury Note/Bond (PxU7) 15% 2019/5/31 | 2,490,162
United States Treasury Note/Bond (7 XU#) 1.75% 2022/4/30 | 2,434,827 | United States Treasury Note/Bond (7 *U5) 6.25% 2030/5/15 | 2,272,840
United States Treasury Note/Bond (7 XU#) 9.25% 2016/2/15 | 2,345,671 | United States Treasury Note/Bond (7 XU#1) 9.25% 2016/2/15 | 1,954,545
Nippon Telegraph & Telephone Corp (B%) 1.4% 2017/7/18 | 1,919,818 | United States Treasury Note/Bond (PxXU#) 1.375% 2015/11/30 | 1,798,638
United States Treasury Note/Bond (7XU7) 2.125% 2025/5/15 1,840,145 | United States Treasury Note/Bond (7 XU7) 2% 2025/2/15 | 1,763,208
United States Treasury Note/Bond (7 XU7) 2% 2025/2/15 | 1,775,981 | General Electric Capital Corp (PXU%) 4.625% 2021/1/7 | 1,345,592
E;‘; ; g g%ﬁi%fg ttﬂlc% (BEFIFHRIBENTS I ELA) .
E2) BfF 2To

WEASERER
TEE&. 2015F 8 H20BREICHIT B9 1 IRBHIKRILEYY—-T 7V R (40,197,406F0) ODARBETI,

(1) 5@ N&EE) fE (B55)

7 S v Bl B E B B A E A L=

" - |5 5BBHE = % B B 5] 4

b P | BEEE phEzr paEEan |t N F RS S AN T B L) % &
FFXUR - L [F7 A0 Flb F % % % % %

AU 498,565 520,056 64,393,346 97.5 — 29.6 29.4 38.4

Cx1) gﬁ‘é?@%ﬁ%ﬁ{& 20154 8 B20B RO Z NEREBEYBETEESEDMEZ D & (CREGERRNED DSTETECKVEHINZ L — b THEBRELZHDT

GT2) MR, SEEREICHT 2 HEEDHS.
(23) BEem. FHBOBIFEEIET,

(2) NE HERB) BHE (iR

20155 8 520054 _
= 5| w1 m | anE | HEeE s aiaeae ] BEFAE
% [F7PAUA - BIL [F7XU50 - RL TH
FAUA United States Treasury Note/Bond Bz | 9.2500 33,000 34,456 4,266,418 |2016/02/15
United States Treasury Note/Bond BEEz| 88750 40,000 46,476 5,754,707 |2017/08/15
United States Treasury Note/Bond il % | 8.8750 10,000 12,657 1,567,288 [2019/02/15
United States Treasury Note/Bond ‘5| 6.2500 7,500 11,128 1,377,884 | 2030/05/15
United States Treasury Note/Bond B | 2.2500 8,000 8,086 1,001,307 {2024/11/15
United States Treasury Note/Bond (B 1.2500 10,000 9,925 1,229,000 [ 2020/01/31
United States Treasury Note/Bond (B 1.7500 30,000 29,866 3,698,032 (2022/02/28
United States Treasury Note/Bond BEE 5| 21250 10,000 9,989 1,236,837 [2025/05/15
United States Treasury Note/Bond BaEz| 13750 10,000 9,957 1,232,974 12020/04/30
United States Treasury Note/Bond BEEZ5| 1.7500 20,000 19,882 2,461,888 [2022/04/30
NEW ZEALAND GOVT & & 25 9.1250 4,300 4,692 581,047 |2016/09/25
INTL. BK. RECON&DEVELOPMENT | %5 %k 1& 25 9.7500 8,000 8,313 1,029,340 [ 2016/01/23
INTL. BK. RECON&DEVELOPMENT | 4% ¥ & 25 9.2500 5,000 5771 714,682 12017/07/15
National Australia Bank Ltd F & F| 1.3000 2,000 1,997 247,285 [2017/06/30
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National Australia Bank Ltd * & | 1.8750 5,000 5,015 620,975 |2018/07/23
Banque Federative du Credit MutuelSA | ¥ & 25| 2.5000 5,000 5,075 628,436 12018/10/29
Banque Federative du Credit Mutuel SA | #t & 25 1.7000 10,000 10,043 1,243,635 [2017/01/20
Banque Federative du Credit Mutuel SA |t & 25| 2.7500 5,000 5122 634,249 12019/01/22
Coca-Cola Co/The # & Z| 3.2000 5,000 5,098 631,277 12023/11/01
Nordea Bank AB FIE - 3.1250 10,000 10,278 1,272,721 |2017/03/20
Standard Chartered PLC T B 1.5000 5,000 4,996 618,61012017/09/08
Svenska Handelsbanken AB #+ & Z| 2.5000 14,122 14,416 1,785,061 {2019/01/25
Svenska Handelsbanken AB £ & | 1.6250 4,000 4,004 495,824 12018/03/21
HSBC Bank PLC T B 1.5000 5,000 4,965 614,877 12018/05/15
SINOPEC GRP OVERSEA 2014 ' 1.7500 3,000 2,999 371,445 12017/04/10
CNOOC Nexen Finance 2014 ULC | %t & 1.6250 3,000 2,997 371,159 12017/04/30
United Overseas Bank Ltd * & F| 22500 10,500 10,666 1,320,677 |2017/03/07
Emirates Telecommunications Corp | ¥ & 25| 2.3750 3,000 3,001 371,623 12019/06/18
AUST & NZ BANKING GRP NY | # & = 1.4500 10,000 9,944 1,231,365 | 2018/05/15
Pricoa Global Funding | T B 1.3500 11,000 10,984 1,360,099 |12017/08/18
DNB Bank ASA ' F 3.2000 725 744 92,135(2017/04/03
Swedbank AB FIE - 2.1250 1,000 1,011 125,204 |2017/09/29
Berkshire Hathaway Finance Corp | % & Z| 2.0000 4,140 4,198 519,837 (2018/08/15
Microsoft Corp #+ & Z| 4.0000 2,000 1,822 225,696 [2055/02/12
International Business Machines Corp | # & 25| 1.8750 10,000 9,313 1,153,247 12022/08/01
International Business Machines Corp | %t & Z| 3.3750 5,000 5,034 623,415(2023/08/01
General Electric Capital Corp # & | 5.6250 4,970 5,467 677,028 12018/05/01
General Electric Capital Corp # & 2| 23000 2,750 2,800 346,698 [ 2017/04/27
Bank of Tokyo-Mitsubishi UFJ Ltd/The | #t & 25 3.7500 4,000 4,117 509,821 (2024/03/10
RABOBANK NEDERLAND t B F 3.8750 5,000 5,243 649,194 |12022/02/08
RABOBANK NEDERLAND T B S 4.7500 3,000 3,296 408,163 12020/01/15
RABOBANK NEDERLAND T B 4.5000 16,000 17,496 2,166,354 12021/01/11
Nippon Telegraph & Telephone Corp | ¥ & 25| 1.4000 15,507 15,527 1,922,668 |2017/07/18
Sumitomo Mitsui Banking Corp | #t & 25 3.2000 5,000 5,049 625,272 12022/07/18
Sumitomo Mitsui Banking Corp | #t & 2| 3.9500 15,000 15,852 1,962,850 [ 2023/07/19
Bank of Tokyo-Mitsubishi UFJ Ltd/The | ¥t & 25| 2.7000 7,000 7,142 884,404 [2018/09/09
Bank of Tokyo-Mitsubishi UFJ Ltd/The | = & 25 2.8500 10,000 9,999 1,238,125 [2021/09/08
National Australia Bank Ltd/New York | ¥ & 25| 2.3000 5,000 5,065 627,216 |2018/07/25
AUST & NZ BANK B F 5.1000 9,135 10,218 1,265,243 (2020/01/13
AUST & NZ BANK FIE - 2.4000 10,250 10,443 1,293,116 [2016/11/23
AUST & NZ BANK * & | 0.8750 2,642 2,635 326,360 [2016/05/16
Commonwealth Bank of Australia [ ¥t & 25| 5.0000 5,224 5,811 719,546 12019/10/15
Westpac Banking Corp # & | 20000 8.000 8.123| 1.005.824|2017/08/14
Waestpac Banking Corp # & F| 22500 5,000 5,051 625,44512019/01/17
Westpac Banking Corp H O E 1.2500 8,000 7,978 987,83512017/12/15
Westpac Banking Corp # & | 1.5000 10,000 9,995 1,237,692 [2017/12/01
Westr_pac Banking Corp # & | 1.5500 2,700 2,690 333,177 |2018/05/25
NTT Finance Corp it B 1.5000 15,100 15,110 1,871,028 | 2017/07/25

- o [BWEI SEEz2 i A IO I R P S

- o 28 498,565 520,056 | 64,393,346

(1) FEMREREL. 20154 8 B20HRAEDEHZNEEEYBETEBEOMEZD & ICREEERANED BSTEFTEICLVAERIND LU — M THEBELILBDT

ED
(X2) BEEE. SHHEADBIRBIFIE T,

(3) e |DEEARITRS (FFEEE)

20155 8000
i i A E R Bl B &
=50 e
54 | T-NOTE(10YR) (ZAU) - 1.586
TNOTEQYR) (7 XU A) = 5226
T-BOND(ULTRA LONG) (7 XU7) 1,613 —

CE1) HNEROFHMEEE, 20154 8 5205 RAEDHENZ NS BYEETE8
BOMPEZD & (CREGEHANED DHEITECIVELINZ L —b
THERELILBDTY,
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# 1

&

i

# 1

&

&

CANADIAN GOVERNMENT BOND (h7F4) 2.25% 2025/6/1
CANADIAN GOVERNMENT BOND (79) 3.5% 2020/6/1
Province of Quebec Canada (H7%) 2.75% 2025/9/1
CANADIAN GOVERNMENT BOND (174) 4% 2016/6/1
ONTARIO PROVINCE (H7F%) 2.6% 2025/6/2
CANADIAN GOVERNMENT BOND (h7F4) 3.5% 2045/12/1
Royal Bank of Canada (7%) 3.77% 2018/3/30
ONTARIO PROVINCE (H7F%) 3.5% 2024/6/2
CANADIAN GOVERNMENT BOND (h7F4) 2.75% 2022/6/1
ONTARIO PROVINCE (Hh+%) 4.2% 2020/6/2

T
48,519,921

45,925,677
25,682,844
24,297,185
18,814,020
17,846,200
16,506,752
15,816,606
15,740,389

15,410,031

CANADIAN GOVERNMENT BOND (119) 2.25% 2025/6/1
CANADIAN GOVERNMENT BOND (77%) 11.25% 2015/6/1
CANADIAN GOVERNMENT BOND (87+49) 3.5% 2020/6/1
CANADIAN GOVERNMENT BOND (h7%) 4% 2016/6/1
ONTARIO PROVINCE (H7F%) 4.2% 2020/6/2
CANADIAN GOVERNMENT BOND (h7%) 9% 2025/6/1
CANADIAN GOVERNMENT BOND (77%) 4.25% 2021/12/1
CANADIAN GOVERNMENT BOND (1F9) 3.5% 2045/12/1
CANADIAN GOVERNMENT BOND (119) 2.75% 2022/6/1
Province of Quebec Canada (H7%) 2.75% 2025/9/1

T
53,722,846

41,048,135
34,371,611
22,884,943
21,590,117
19,165,093
18,402,650
17,564,032
15,224,045
13,648,292

(1) SHEERELRE BBIFHESENTBUIEA) .
(E2) BAEREEIHET,

WAABERBR

TE2lF. 201554 8 A20BREICSIF 35 1 OBBMHFT I RILIEYT—-T 7 K (303,067,116F0) ODAET
ERS
(1) S8 NERE) [iE EEh)

20155 8 H20ERE
N B fi & a|o5BBiE| ARG MELE LR
X 2 |BBEE e s a|narEea| ML F UMEALE s E N F 2 BN L2 A F B
FHT - B[ FH75 - R T % % % % %

nrs 4707.331|  5992.248| 566.387.365 98.6 - 54.3 30.0 143
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Hh*rs CANADIAN GOVERNMENT BOND f& 5 % | 10.5000 250,545 384,165 | 36,311,338 |2021/03/15
CANADIAN GOVERNMENT BOND &3 & 9.7500 263,000 397,140 | 37,537,721 12021/06/01
CANADIAN GOVERNMENT BOND &3 9.2500 144,000 223,518 | 21,126,944 |12022/06/01
CANADIAN GOVERNMENT BOND & & 25 4.0000 8,000 8,224 777,385 (2016/06/01
CANADIAN GOVERNMENT BOND & &f 5 3.5000 110,000 125,114 11,825,775 |2020/06/01
CANADIAN GOVERNMENT BOND & & 5 2.7500 25,000 27,975 2,644,197 12022/06/01
CANADIAN GOVERNMENT BOND | E f& 5 4.2500 12,000 23,966 2,265,357 12021/12/01
Province of Prince Edward Island Canada | #2/51&5F% |  8.5000 11,490 11,652 1,101,423 [2015/10/27
Province of New Brunswick Canada | #5852 | 6.7500 15,330 17,045 1,611,104 | 2017/06/27
Province of New Brunswick Canada | #:/51&5F% | 6.0000 40,200 45,149 4,267,523 (2017/12/27
Financement-Quebec 5 &S 6.2500 131,227 133,293 12,598,932 |12015/12/01
Province of Nova Scotia Canada | #5552 |  5.4600 808 876 82,825 (2017/06/01
Province of Nova Scotia Canada | #75f&5E25 |  9.6000 3,430 5,090 481,127 12022/01/30
Province of Quebec Canada A &EEEZS | 9.3750 177,000 270,270 | 25,545,934 12023/01/16
Province of Quebec Canada h3f&EsEzs | 3.5000 15,000 16,800 1,587,978 |12022/12/01
Province of Quebec Canada Hh5EsEE | 4.5000 30,000 31,495 2,976,926 |2016/12/01
Province of Quebec Canada &S | 4.5000 30,000 34,896 3,298,398 | 2020/12/01
Province of Quebec Canada &S | 4.2500 50,000 58,130 5,494,447 12021/12/01
Province of Quebec Canada h75fEsEZS | 5.0000 20,000 26,977 2,549,903 12041/12/01
Province of Quebec Canada &S | 3.7500 85,000 96,894 9,158,425 [2024/09/01
Province of Quebec Canada &S | 2.7500 120,000 125,946 | 11,904,415 |2025/09/01
ONTARIO PROVINCE 5 &S 9.5000 7,822 12,960 1,225,049 | 2025/06/02
ONTARIO PROVINCE 5 &S 8.1000 73,300 107,409 10,152,338 | 2023/09/08
ONTARIO PROVINCE 75 &S 9.5000 152,609 230,677 | 21,803,652 |2022/07/13
ONTARIO PROVINCE 75 &S 4.2000 50,000 57,028 5,390,333 |2020/06/02
ONTARIO PROVINCE 5 &S 5.5000 35,000 39,475 3,731,252 12018/06/02
ONTARIO PROVINCE 5 EEEES 6.2500 30,400 30,445 2,877,746 1 2015/09/01
ONTARIO PROVINCE 5 &S 3.5000 80,000 89,755 8,483,661 |2024/06/02
ONTARIO PROVINCE 75 &5 8.5000 10,000 15,824 1,495,703 | 2025/12/02
ONTARIO PROVINCE 5 &S 2.6000 95,000 98,952 9,352,943 12025/06/02
Province of Manitoba Canada 5 ESEZS | 6.5000 46,100 51,626 4,879,777 |2017/09/22
Province of Manitoba Canada h5fEsEZS | 5.5000 10,000 11,465 1,083,719 [2018/11/15
Province of Manitoba Canada h5fESEZS | 5.2000 32,247 32,673 3,088,341 |2015/12/03
Province of Manitoba Canada #51&EEESS | 10.5000 6,000 11,882 1,123,124 12031/03/05
City of Toronto Canada 75 &S 6.1000 16,918 18,934 1,789,684 |2017/12/12
City of Toronto Canada #51&EEZS | 8.0000 10,060 10,867 1,027,226 [2016/09/27
Province of Saskatchewan Canada | #75f&5E25 |  9.6000 40,683 60,483 5,716,930 | 2022/02/04
PROVINCE OF SASKATCHEWAN | #t 5 f&5ESS 8.7500 2,000 3,166 299,305 |1 2025/05/30
BRITISH COLUMBIA 5 &S 8.7500 19,600 28,830 2,725,070 (2022/08/19
BRITISH COLUMBIA 75 &5 5.1500 8,450 8,577 810,730 [2015/12/18
BRITISH COLUMBIA YAl EHIE 5.3000 45,000 52,254 4,939,090 |2019/06/17
BRITISH COLUMBIA 75 &5 4.6500 190,000 213,447 | 20,175,095 |2018/12/18
BRITISH COLUMBIA 5 &S 9.9500 50,430 74,240 7,017,166 [2021/05/15
BRITISH COLUMBIA 5 &5 25 5.6000 46,066 52,119 4,926,338 [2018/06/01
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BRITISH COLUMBIA h75EsEZS | 9.0000 85,860 135,019 | 12,762,009 (2024/08/23
BRITISH COLUMBIA h75EsEZ5 | 8.0000 90,942 132,773 12,549,751 |2023/09/08
BRITISH COLUMBIA #h75&E5EZ5 | 10.6000 34,587 50,165 4,741,659 [2020/09/05
BRITISH COLUMBIA 75 fEEEZS 9.5000 89,400 134,986 | 12,758,956 |2022/06/09
BRITISH COLUMBIA biipal =t~ 9.1250 500 547 51,794 12016/10/03
Province of Alberta Canada 5 &S 3.4500 10,000 10,874 1,027,848 | 2043/12/01
Regional Municipality of York ih73f&E5Ezs | 5.0000 48,000 54,753 5,175,310 [2019/04/29
Regional Municipality of York h3EsEzs | 7.2500 7,891 8,818 833,562 |2017/06/19
PSP Capital Inc B EZ| 3.0300 6,000 6,520 616,363 12020/10/22
Mun Fin Auth of British Columbia | 4§ %k f& 25| 5.1000 60,685 68,652 6,489,018 [2018/11/20
CANADA HOUSING TRUST (SRR 1.9500 12,000 11,946 1,129,203 |1 2025/12/15
Toronto-Dominion Bank/The * & F| 24330 20,000 20,467 1,934,597 [2017/08/15
Toronto-Dominion Bank/The H & F| 3.2260 62,000 65,793 6,218,769 [2024/07/24
Bank of Nova Scotia/The t & ZF| 4.1000 40,000 42,050 3,974,566 |12017/06/08
GE Capital Canada Funding Co |# & 2 5.5300 250,000 271,275| 25,640,913 12017/08/17
GE Capital Canada Funding Co |# & 2 5.6800 192,000 223,764 | 21,150,218 12019/09/10
GE Capital Canada Funding Co |# f& 2| 5.1000 9,220 9,518 899,727 12016/06/01
Canadian Imperial Bank of Commerce/Canad | #t f& 25| 3.9500 50,000 52,577 4,969,625 |2017/07/14
Vancouver International Airport Authorit | ¥t & 25| 5.0200 13,500 13,620 1,287,453 12015/11/13
HYDRO QUEBEC # & 25| 10.5000 24,660 37,586 3,552,678 [2021/10/15
HYDRO QUEBEC #t & Z| 11.0000 245,000 360,399 | 34,064,998 |2020/08/15
HYDRO QUEBEC #* & Z| 5.5000 21,450 24,376 2,304,03912018/08/15
HYDRO QUEBEC H B F 9.6250 30,835 46,724 4,416,378 12022/07/15
Ontario Electricity Financial Corp | ¥ & 25| 10.1250 88,681 133,618 | 12,629,603 |2021/10/15
Ontario Electricity Financial Corp [# & 25| 8.9000 60,274 88,793 8,392,794 12022/08/18
Ontario Electricity Financial Corp | ¥ f& 25| 10.0000 13,100 18,106 1,711,456 | 2020/02/06
Ontario Electricity Financial Corp | # & 25 9.0000 5,400 8,630 815,754 12025/05/26
Bank of Montreal T E 6.0200 210,000 235,580 | 22,267,03112018/05/02
Bank of Montreal #* f& | 5.4500 130,631 141,084 | 13,335,268 |2017/07/17
Royal Bank of Canada # & #F| 3.7700 155,000 165,174 | 15,612,265|2018/03/30
Royal Bank of Canada t BE & 1.5900 5,000 5,044 476,806 | 2020/03/23
Royal Bank of Canada H E 1.9680 10,000 9,895 935,313 12022/03/02
Royal Bank of Canada #t & ZF| 3.0300 15,000 15,288 1,445,050 [ 2016/07/26
Royal Bank of Canada T B F 3.3600 10,000 10,095 954,207 |2016/01/11
L o mEE] w1
- E= Ll 4,707,331 5,992,248 | 566,387,365
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<tHEEH>

ZTFUR (TADEREST R (BEDEE F2ERER) ) N

A OBBARRIVEYY—-T7>

RERNRELTWVD [F14TUBBRNRE

IVBER T =T 7R OREB (20154 815H) & HT 7V ROREANEGR>THIFIDT. 201588
20BREICHBIZIA IEBNRNIVEYT—T 7Y ROBABEDRNEEZ34~35R—J(CHETEBEVC LR

UTco
W5 A UERARRIVBEYY—T 7Y ROEZERKRTTELEH
»n it &
(2015 2 B21HHM 52015 8 H20HZ T)
= F 55 =
% " = @ % " = &
M M
AUSTRALIAN GOVERNMENT BOND (-ZR507) 325% 2025421 | 5,051,185 | AUSTRALIAN GOVERNMENT BOND (-2 R5U7) 325% 20254121 | 4,390,366
AUSTRALIAN GOVERNMENT BOND (=ZR5U7) 575% 2021/5/15 | 3,408,504 | NEW SOUTH WALES TREASURY CORP. (2 h5U7) 6% 2000/5/1 | 3,452,064
AUSTRALIAN GOVERNVENT BOND (7~ hSUP) 325% 20181021 | 2,499,168 | TREASURY CORP VICTORIA (4—Z N5U7) 6% 2020/6/15 | 2,448,508
NEW SOUTH WALES TREASURY CORP, (4=AR5U7) 6% 2000/5/1 | 2,184,822 | NEW SOUTH WALES TREASLRY CORP, (-2 R5U7) 6% 2002/3/1 | 2,368,602
AUSTRALIAN GOVERNMENT BOND (-2 R51U7) 45% 2020/4/15 | 2,014,487 | QUEENSLAND TREASURY CORP. (-2 N5U7) 475%20257/21 | 2,003,812
AUSTRALIAN GOVERNMENT BOND (-Z1507) 575% 2022/7/15 | 2,008,568 | QUEENSLAND TREASURY CORP. (-2 N5U7) 6%2018/2/21 | 1,836,458
QUEENSLAND TREASURY CORP. (=2 R5U7) 475%2025/7/21 | 1,902,841 | AUSTRALAN GOVERNVENT BOND (=ZK5U7) 6% 2017/2/15 | 1,471,134
QUEENSLAND TREASURY CORP. (-2 R5U7) 625%2020/2/21 | 1,729,814 | QUEENSLAND TREASLRY CORP. (-2 R5U7) 575%2024/7/22 | 1,446,093
NEW SOUTH WALES TREASURY CORP, (4-AK5U7) 6%2022/3/1 | 1,576,452 | KFW-REDIT WIEDERAUFBAU (R4) 275% 2020/4/16 | 1,398,631
QUEENSLAND TREASURY CORP. (7~ R5UU7) 6% 2022/7/21 | 1,350,872 | QUEENSLAND TREASURY CORP. (=2 R5U7) 6%2022/7/21 | 1,297.814
GE1) ®BEEIFELRE BENFIESENTHUELEA)
GE2) BERmEBT,
BEAEERHER
TEolE. 20158 H20BIREICBIFI 291 VERHAR RILBEYY—T7 7V R (8,473,935F0) OABTY,
M 5E HER) pitE EER)
20158 8 B20B1RE
. 1 = @ & S | mE B mA @ AL E
= 5 |BERE pom e AR R e T e oA 5
FA=ANSUT - Rlb [FA=ARIU7 - R)b FH 9% % % % %
F—AKZUT7 226,405 248,282 22,625,999 96.8 - 42.8 42.2 11.8
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A IUBRARRIVEYY—-T7 R
(2) NE HNERE) BHE (a5

20155 8 H2081RE
= | N 5T fif & .
X ) # 1 ' | FANX | BZEs8 NEEZE | FERELE EEFERH
% [FA=ANIU7 - R [FA=ZARSUT - Rl FMH

FT—ARSU7 AUSTRALIAN GOVERNMENT BOND &5 2| 6.0000 9,000 9,532 868,666 [2017/02/15
AUSTRALIAN GOVERNMENT BOND & 5 25 5.7500 20,000 23,712 2,160,929 [2021/05/15
AUSTRALIAN GOVERNMENT BOND &t 25 4.5000 20,000 22,117 2,015,558 [2020/04/15
AUSTRALIAN GOVERNMENT BOND & &t 25 5.7500 7,000 8,457 770,773 12022/07/15
AUSTRALIAN GOVERNMENT BOND & & 25 3.2500 13,000 13,555 1,235,335 [ 2025/04/21
AUSTRALIAN GOVERNMENT BOND & 5t 25 3.2500 12,000 12,480 1,137,335 [2018/10/21
LANDWIRTSCHAFT RENTENBANK | %F ¥k & Z 5.5000 5,000 5,745 523,573 12022/03/29
KFW-KREDIT WIEDERAUFBAU | %5 5% 1& % 2.7500 15,000 15,003 1,367,291 |2020/04/16
Airservices Australia BWHEZS| 47500 4,400 4,743 432,28312020/11/19
WESTERN AUSTRALIAN TREASURY CORP. | 4F ¥k 1& 25 7.0000 10,000 11,800 1,075,416 | 2019/10/15
NEW SOUTH WALES TREASURY CORP. | #F 5% & 25| 6.0000 3,000 3,595 327,655 (2022/03/01
NEW SOUTH WALES TREASURY CORP. | #F 7% 1& 25 5.0000 12,000 13,927 1,269,196 | 2024/08/20
QUEENSLAND TREASURY CORP. | 5 % & 25| 6.2500 10,000 11,592 1,056,378 [ 2020/02/21
QUEENSLAND TREASURY CORP. | ¥ %% 1& Z5 5.7500 7,000 8,410 766,416 |2024/07/22
Australian Rail Track Corp Ltd BHHES 3.7500 2,500 2,516 229,365 |12016/04/29
EUROPEAN INVESTMENT BANK | %5 7% 1& 25 4.7500 9,500 10,537 960,307 | 2024/08/07
EUROFIMA B EZ| 6.2500 3,000 3,346 304,925 (2018/12/28
NORDIC INVESTMENT BK. BHHEZ 5.0000 5,000 5,592 509,685 |2022/04/19
COUNCIL OF EUROPE ¥ EZ| 6.0000 1,065 1,217 110,963 |2020/10/08
AFRICAN DEVELOPMENT BK. BHHES 2.7500 10,000 9,992 910,598 [2020/02/03
BNZ International Funding Ltd/London [ ¥t & 25| 6.2500 10,000 10,307 939,340 |2016/06/14
University of Sydney #* & Z| 3.7500 6,000 5,924 539,928 |2025/08/28
GE Capital Australia Funding Pty Ltd | ¥t & #5| 7.0000 1,690 1,700 154,958 | 2015/10/08
GE Capital Australia Funding Pty Ltd [ #t & 25| 5.2500 540 566 51,597 12017/08/23
RABOBANK NEDERLAND AU t ' F 7.2500 10,000 11,099 1,011,533 (2018/04/20
Stadshypotek AB ' F 4.2500 3,000 3,091 281,72512017/10/10
University Of Melbourne t BE 4.2500 4,210 4,452 405,767 |2021/06/30
National Australia Bank Ltd #* & #F| 7.2500 5,000 5,560 506,760 [2018/03/07
AUST & NZ BANK # & #| 5.2500 2,000 2,033 185,332 |2016/03/23
AUST & NZ BANK t ' 6.7500 4,000 4,124 375,903 |2016/05/09
Suncorp-Metway Ltd B F 4.0000 1,500 1,541 140,492 |2017/11/09

o | BWE E30 <27 D SRR SRR S SR SR

- ES %8 226,405 248,282 | 22,625,999
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<tHEEH>

FAOEBH1I—-0BYY—-T 7Y

LIOFPUR (FADHREST VR (BASEE F2EREL) ) MRENRELTVD [FA0EKNMI—
OBEYY—J7YR] OREB (2015F3H5H) & HT77 Y ROREBNERBR>THBIEIDT, 2015484
20BREICHIZIAUEBNI—0BYT—T77 Y ROBABEDONEEZ36~37R—IJ(CHETEBEVICLE

LTz,
B A UERH1I—-0BIY—7 7 Y ROEERFTEIE
n # &
(20152 A21HM 52015 8 H20HZFT)
B i 7 i
fid L & 2 # L Fia ]
T T
FRENCH GOVERNMENT BOND (75 /&) 4.25% 2018/10/25 515,609 | FRENCH GOVERNMENT BOND (735A) 5.5% 2029/4/25 348,245
FRENCH GOVERNMENT BOND (75>A) 5.5% 2029/4/25 254,245 | FRENCH GOVERNMENT BOND (75>2) 2.75% 2027/10/25 162,546
Svenska Handelsbanken AB (RDz~7) 4.375% 2021/10/20 166,554 | FRENCH GOVERNMENT BOND (75>Z) 4.25% 2018/10/25 140,160
Belgium Government Bond (NJL#—) 4.25% 2021/9/28 118,839
Belgium Government Bond (NJL#—) 5.5% 2017/9/28 106,687
GE Capital European Funding (P4IL5>R) 4.25% 2017/3/1 73,203
(I1) 2EFIZELRE @ENTFHFSENCTHIELA) .
(X2) BARBIFVIET,
WA S ERER o ‘
TEClE. 2015 8 A20BREICHIF 391 UEBHI—OBIYY—-T 7 K (2,228,133F0) ORAETY,
(M SNE HER) RitE (B5R)
2015% 8 H208IRE
. - i fii & 55881 %% B E A @A LLE
= P BEEE e s mnannea| S F UTEAE s s N T2 E U L2 £ B
Fi-O Fi-0O e % % % % %
1—0 (PAILSVR) 2,000 2,244 309,399 7.3 — — 3.9 3.5
FI1—-0O F1-—-0O
1—0 (#3V9) 2,200 2,591 357,222 8.4 — 4.8 3.6 —
Fi1-0O F1-O
1—0 (NLF—) 2,800 3,141 433,108 10.2 - - 10.2 -
F1-—-0O F1—0O
1—0 (I5V2RA) 10,900 14,395 1,984,619 46.9 — 21.0 25.9 —
F1—0O F+1—-0O
1—0 (T4Y35UR) 2,500 2,641 364,210 8.6 — 5.2 3.4 -
FI1—-0O F1-—-0O
1—0 (Z0fth) 4,000 4,437 611,688 14.4 — 3.9 7.1 3.4
= 5 24,400 29,451 4,060,249 95.9 — 34.9 54.1 6.9
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A UERMH1I—0OBYY—-T7 VR
(2) NE HNERE) BHE (a5

20154 8 H208187E
w B i g .
X ) # 1 CE < I < S ] < T NEES B RERELE EEFHH
% Fa1—0O Fa1—0O T
1-0 (P45 R) | GE Capital European Funding #H & #F| 6.0000 1,000 1,183 163,200 |2019/01/15
GE Capital European Funding |# & 25| 4.2500 1,000 1,060 146,199 |2017/03/01
|88 W& 2884R
e e s R 2000 2244] 309399
F1—0O F1—0O
1—0 (#57%) | RABOBANK NEDERLAND #t & ZF| 47500 1,200 1,484 204,685 |2022/06/06
RABOBANK NEDERLAND t B 4.7500 1,000 1,106 152,536 (2018/01/15
IR 2584R
R e I i 2200 2591 | 357222 T
F1—0O F1-—-0O
1—0 (NJbF—) |Belgium Government Bond f& 5 %5 | 5.5000 2,800 3,141 433,108 |2017/09/28
_ |88 W& 1884R
R e s i 2800 3141 433108
F1—0O F1-—-0O
1—0 (F352R) | FRENCH GOVERNMENT BOND &3t 25 8.5000 3,000 4,062 560,074 {2019/10/25
FRENCH GOVERNMENT BOND f& 5 5| 8.5000 3,000 4,801 661,943 12023/04/25
FRENCH GOVERNMENT BOND & &t 25 4.2500 2,400 2,731 376,496 |2018/10/25
Banque Federative du Credit Mutuel SA | %t & 25| 4.1250 1,000 1,164 160,576 |12020/07/20
Banque Federative du Credit Mutuel SA [ & 2| 2.6250 1,500 1,635 225,529 (2024/03/18
R LY
S s I R 10900 - 14395| 1984619
F1—0O F1—0O
1-0 (742352 R) | Pohjola Bank PLC # & Z| 2.0000 1,500 1,585 218,632 (2021/03/03
Pohjola Bank PLC #+ & Z5| 3.0000 1,000 1,055 145,577 |2017/09/08
R 2884R
Sl R 1 I e R 2500 2641 364210
F1—0O F1-—0O
d1—0 (Z0fth) Nordea Bank AB t BE H 3.7500 1,000 1,053 145,194 |2017/02/24
BNZ International Funding Ltd/London | ¥t & 25| 1.2500 1,000 1,021 140,877 |2018/05/23
Svenska Handelsbanken AB # & ZF| 4.3750 1,000 1,205 166,146 (2021/10/20
National Australia Bank Ltd # & | 4.0000 1,000 1,156 159,470 |2020/07/13
R A584R
R s s e 4000 4437 611688
L g mmE ewml | T
e 24,400 29,451 |~ "4,060,249
(1) FERBEREE. 20154 8 B20HRAEDEHZNEEBEYEETEBEDOMEZ L & ICREEERANTED BSTETEICLVEREIND U — M THEBELILBDT
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A OBRHERY REYY—T7 VR
<fHElEEH>

LIFUR (FAOHFREET 7R (BRAPEE/F20RER) ) MEETRELTWVND [F4 TSEAHTER
VREYH =T 7R OREH (2015F486H) & HIU 7PV ROREANER>TBIEIDT. 201548
B20BREICHBFDI A IERMERY REYT—T 7 ROBPABEDANBE #38~39R—J(CHETIEH L
ULEFE UL,

n #t 15

(20152 8218152015 8 B20HZET)

= i 7t i
# 7 & g # 7 & 2
TH FH
United Kingdom Gilt (4 +U2R) 4.75% 2020/3/7 1,043,272 | United Kingdom Gilt (41U 2) 3.75% 2021/9/7 | 1,498,514
United Kingdom Gilt (/+1JX) 5% 2025/3/7 965,016 | United Kingdom Gilt (/FUX) 4% 2016/9/7 | 1,126,556
United Kingdom Gilt (/1 X) 4% 2016/9/7 924,613 | United Kingdom Gilt (A +1JR) 2.75% 2024/9/7 | 1,008,470
United Kingdom Gilt (4 +U2R) 3.75% 2021/9/7 536,156 | United Kingdom Gilt (/+1X) 5% 2025/3/7 721,867
United Kingdom Gilt (4+UX) 4.5% 2019/3/7 432,193 | United Kingdom Gilt (/U X) 5% 2018/3/7 601,083
United Kingdom Gilt (/+UX) 6% 2028/12/7 414,226 | United Kingdom Gilt (1FU2X) 3.25% 2044/1/22 545,637
United Kingdom Gilt (4 +U2R) 2.75% 2024/9/7 404,543 | United Kingdom Gilt (1#U2X) 8.75% 2017/8/25 408,317
United Kingdom Gilt (+X) 8.75% 2017/8/25 396,951 | NETWORK RAILINFRAFIN (/FU2R) 4.875% 2015/11/27 387,575
United Kingdom Gilt (+X) 3.25% 2044/1/22 327,324 | United Kingdom Gilt (/#U2X) 1.25% 2018/7/22 384,075
United Kingdom Gilt (/U 2) 8% 2021/6/7 260,355 | GE Capital UK Funding (P45 R) 4.375% 2019/7/31 249,993

(1) SHEERELRE BBIFHESENTBUIEA) .
(E2) BAEREEIHET,

WEASERMR
TEEE. 20155 8 H20BREICHIT B9 1 TRBHAREKY REYY—-T 7V R (7,690,888F0) ORETY

M 5E HER) pitE EER)
20158 8 B20B1RE
i ~ B 1 2B |55BBK| % 7 BB B HE AKX
N el > 25 4 =9 a
= 2 REER e n neeeem|t  CF | AR S e N L2 B U L2 A F B
FAFUR - RYR [FAFUR - KUK TH % % % % %
FE-UIVS 49,200 55,679 10,821,323 96.7 - 33.5 52.4 10.8
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A IBRBARKRY FEIYF—T7 VR
(2) NE HNERE) BHE (a5

20154 8 H208187E
X ) # L] T OB |7k | B8 N {;% = Qﬁﬁiﬁfém;igﬁ BEFFH
% [FAFUR-RYR [FAFUR-RYR T

A4FUR United Kingdom Gilt B3z | 8.7500 4,700 5,473 1,063,706 | 2017/08/25
United Kingdom Gilt & 5 25 8.0000 1,000 1,362 264,704 12021/06/07
United Kingdom Gilt & 2| 6.0000 1,500 2,184 424,606 |2028/12/07
United Kingdom Gilt &5 2| 5.0000 1,000 1,274 247,718 [2025/03/07
United Kingdom Gilt B Z| 47500 4,700 5,422 1,053,841 |2020/03/07
United Kingdom Gilt &5 2| 5.0000 3,600 3,988 775,223 12018/03/07
United Kingdom Gilt B 2| 4.5000 4,700 5,268 1,023,971 [2019/03/07
United Kingdom Gilt &5z | 4.0000 2,000 2,303 447,665 12022/03/07
United Kingdom Gilt B35z | 3.7500 2,200 2,483 482,726 12021/09/07
KFW-KREDIT WIEDERAUFBAU | % % & 25| 3.7500 2,000 2,062 400,920 | 2016/09/07
EUROPEAN INVESTMENT BANK | 45 5% 1& % 4.7500 3,000 3,320 645,378 12018/10/15
Royal Bank of Scotland PLC/The |#t f& 25| 5.1250 4,000 4,789 930,928 12024/01/13
General Electric Capital Corp #* & #F| 6.2500 2,500 2,755 535,477 [2017/12/15
GE Capital UK Funding #t & ZF| 43750 1,800 1,947 378,400 |2019/07/31
RABOBANK NEDERLAND T B F 4.6250 1,000 1,109 215,712 12021/01/13
RABOBANK NEDERLAND ' F 4.0000 3,500 3,783 735,370 12022/09/19
Nordea Bank AB t & ZF| 21250 2,000 2,013 391,362 {2019/11/13
Svenska Handelsbanken AB #* & #| 5.5000 4,000 4,134 803,606 [2016/05/26

. g EmE ewml ||l . .

- N ES 28 49,200 55,679 | 10,821,323
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<tHEEH>

4D - I—0Ov/INBEEIY—T 7Y

LBIPUR (SADOMFESET 7V R (BROEERF2ORER) ) MRERRELTVD [9470 - I—0Ov
IVEETY—T 7V R] OFRER (20158 786H) & BT 7Y ROREAHNEBZR>THIEFIDT, 2015F8
B20BREICHBIFZDIAD - I—0Ov/MEEYS—T 7Y ROBPABEOARNBE #40~42_R—J(CHETIEEH L

ULE UL,
.9’{9 33— D‘Jl\{ﬁ#?"j’ 272 I“DIE duL.Eﬁ'%*w
»n it &
(20158 2B218H152015FE 8 B20HZE )
=i £ 5t £

& i i 28 & il i 25
FH FH
FRENCH GOVERNMENT BOND (75V2A) 4% 2018/4/25 6,123,202 | FRENCH GOVERNMENT BOND (75>Z) 1.75% 2024/11/25 | 7,274,016
Poland Government Bond (R—>>/R) 3.25% 2025/7/25 | 6,097,082 | Poland Government Bond (#—3/R) 5.25% 2017/10/25 | 5,257,640
FRENCH GOVERNMENT BOND (75V2Z) 3.25% 2021/10/25 4,009,648 | DANISH GOVERNMENT BOND (7Y~ —=7) 3% 2021/11/15 | 4,406,146
GERMAN GOVERNMENT BOND (R4W) 1.75% 2024/2/15 3,710,899 | GERMAN GOVERNMENT BOND (R4W) 1.75% 2024/2/15 | 3,703,906
Poland Government Bond (—3>/K) 5.25% 2017/10/25 3,549,723 | Poland Government Bond (R—3>/R) 3.25% 2025/7/25 | 3,475,547
DANISH GOVERNMENT BOND (7*V~—7) 7% 2024/11/10 2,596,758 | FRENCH GOVERNMENT BOND (75A) 4.25% 2018/10/25 | 3,035,192
SWEDISH GOVERNMENT BOND (RDx—7Y) 2.5% 2025/5/12 2,140,707 | FRENCH GOVERNMENT BOND (75VA) 2.25% 2024/5/25 | 2,604,768
GERMAN GOVERNMENT BOND (RAY) 2% 2023/8/15 1,525,709 | Poland Government Bond (—>>/R) 4% 2023/10/25 | 1,835,361
FRENCH GOVERNMENT BOND (75) 3.5% 2020/4/25 1,413,283 | IRISH TREASURY (ZAILS > R) 2.4% 2030/5/15| 1,469,751
Kommuninvest | Sverige AB (R 1—7">) 2.5% 2020/12/1 1,279,273 | SWEDISH GOVERNMENT BOND (RD1—7>) 3.5% 2039/3/30 | 1,104,752

(1) SHEFELRE BBIFHESENTBUEEA) .
(E2) BAEREEPHET,

WEASERR

TECld. 20158 H20BREICHSIFZI(4T - A—OvNEHEIY—-T 7>
(1) 5@ NERB) BHE (B85

1)

K (61,353,627F0) ORETTY,

2015¢8ﬁ2OE|fﬁf
1. " T i S58eR] B G B B A A L%
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FII—T DANISH GOVERNMENT BOND & 5 25 7.0000 210,000 331,396 6,120,898 [2024/11/10
DANISH GOVERNMENT BOND & &t 5 3.0000 160,000 187,296 3,459,357 12021/11/15
DANISH GOVERNMENT BOND & 5 25 1.5000 200,000 215,386 3,978,179 (2023/11/15
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NORWEGIAN GOVERNMENT BOND & 5 25 3.7500 102,000 117,708 1,757,380 {2021/05/25
NORWEGIAN GOVERNMENT BOND & 5 25 3.0000 185,000 210,352 3,140,561 |2024/03/14
NORWEGIAN GOVERNMENT BOND & &t 5 1.7500 50,000 51,533 769,395 [2025/03/13
BK. NEDERLANDSE GEMEENTEN | %F % & Z 3.5000 41,000 43,018 642,259 (2017/10/30
EUROPEAN INVESTMENT BANK | %F % & % 2.5000 50,000 51,850 774,120 (2018/01/17
EUROPEAN INVESTMENT BANK | %5 7% 1& % 3.0000 60,000 64,737 966,523 (2020/02/04
EUROPEAN INVESTMENT BANK | %F ¥k & % 1.5000 50,000 49,946 745,701 |2022/05/12
EUROPEAN BK RECONSTRUCTION & DEVELOPMENT | 4F Bk & 25 4.0000 100,000 104,927 1,566,560 | 2017/05/11
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FRENCH GOVERNMENT BOND | @ & 5F % | 3.5000 9,000 10410 |  1.435.201 | 2020/04/25
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United States Treasury Note/Bond (7 AV 4) 2.25% 2024/11/15 6,667,509 | United States Treasury Note/Bond (7 A VU #4) 0.25% 2015/8/15 6, 278, 003
United States Treasury Note/Bond (7 AU ) 0.25% 2015/8/15 6,158, 487 | United States Treasury Note/Bond (7 A U) 3% 2044/11/15 3,674, 318
United States Treasury Note/Bond (7 AV ) 3% 2044/11/15 5,846, 538 | United States Treasury Note/Bond (7 A U %) 1.625% 2022/11/15 3, 535, 144
United States Treasury Note/Bond (7 AU 4) 1.375% 2015/11/30 4,876, 765 | United States Treasury Note/Bond (7 AU 4) 8.875% 2019/2/15 3, 480, 478
United States Treasury Note/Bond (7 AV 4) 1.625% 2022/11/15 4,743,538 | United States Treasury Note/Bond (7 A U 4) 7.25% 2022/8/15 3, 240, 979
United States Treasury Note/Bond (7 AU ) 9.25% 2016/2/15 3,928, 128 | United States Treasury Note/Bond (7 A U %) 1.375% 2015/11/30 3,011, 101
United States Treasury Note/Bond (7 A V) 3.125% 2044/8/15 2,609, 487 | United States Treasury Note/Bond (7 AU 4) 3.125% 2044/8/15 2,906, 832
United States Treasury Note/Bond (7 AU 4) 0.75% 2017/10/31 2,349,913 | United States Treasury Note/Bond (7 AU A) 0.75% 2017/10/31 2, 385, 241
United States Treasury Note/Bond (7 4 U 74) 2% 2025/2/15 1,775,981 | United States Treasury Note/Bond (7 A U #) 3.75% 2043/11/15 1,834,114
United States Treasury Note/Bond (7 AU %) 3.75% 2043/11/15 1,767,061 | National Australia Bank Ltd/New York (A—A K71 7) 2.3% 2018/7/25 1, 804, 339
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7 A P 7 426, 781 447, 478 53,607, 960 97.3 — 40.2 22.4 34.6
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TAIA United States Treasury Note/Bond Eea 1. 3750 15, 000 15, 132 1,812, 921 2015/11/30
United States Treasury Note/Bond E3 1. 6250 10, 000 9, 750 1, 168, 133 2022/11/15
United States Treasury Note/Bond Eea 0. 3750 2,000 2,002 239, 945 2016/01/15
United States Treasury Note/Bond E3 9. 8750 90, 000 96, 077 11, 510, 108 2015/11/15
United States Treasury Note/Bond Eea 9. 2500 30, 000 32, 562 3,900, 999 2016/02/15
United States Treasury Note/Bond E3 6. 2500 5,000 7,469 894, 894 2030/05/15
United States Treasury Note/Bond Eea 2. 2500 43, 000 43,473 5,208, 116 2024/11/15
United States Treasury Note/Bond E3 3. 0000 17, 000 17,994 2, 155, 761 2044/11/15
United States Treasury Note/Bond Eea 1. 2500 15, 000 14, 752 1, 767, 367 2020/01/31
United States Treasury Note/Bond E3 2. 0000 15, 000 14, 839 1,777,754 2025/02/15
United States Treasury Note/Bond Eea 2.5000 3,000 2, 866 343, 392 2045/02/15
United States Treasury Note/Bond E3 1. 0000 10, 000 9, 983 1, 195, 987 2018/02/15
NEW ZEALAND GOVT b 9.1250 4, 300 4,842 580, 088 2016/09/25
INTL. BK. RECON&DEVELOPMENT F B3 9. 7500 8,000 8, 652 1, 036, 605 2016/01/23
INTL. BK. RECON&DEVELOPMENT f b 9. 2500 5,000 5,930 710, 437 2017/07/15
Banque Federative du Credit Mutuel SA | #t E3 2. 5000 5, 000 5, 089 609, 728 2018/10/29
Coca—Cola Co/The th fii % 3. 2000 5,000 5,210 624, 253 2023/11/01
Svenska Handelsbanken AB - fi& E3 2. 5000 14, 122 14, 396 1,724,738 2019/01/25
Microsoft Corp # fif % 4.0000 2,000 1,965 235, 452 2055/02/12
International Business Machines Corp | # 15 E:3 1. 8750 10, 000 9, 465 1,134,014 2022/08/01
International Business Machines Corp | £t fif % 3. 3750 5,000 5,171 619, 563 2023/08/01
General Electric Capital Corp - fi& E3 4. 6250 5, 000 5, 605 671, 550 2021/01/07
Bank of Tokyo-Mitsubishi UFJ Ltd/The | % fif % 3. 7500 4, 000 4,172 499, 834 2024/03/10
RABOBANK NEDERLAND #h fi b 3. 8750 5,000 5,363 642, 493 2022/02/08
RABOBANK NEDERLAND th fii % 4. 7500 3,000 3,338 400, 001 2020/01/15
RABOBANK NEDERLAND #h fi b 4.5000 16, 000 17,773 2,129,219 2021/01/11
Sumitomo Mitsui Banking Corp # fif % 3. 2000 5,000 5,070 607, 475 2022/07/18
Sumitomo Mitsui Banking Corp - fi& E3 3. 9500 15, 000 15,891 1,903, 831 2023/07/19
Bank of Tokyo-Mitsubishi UFJ Ltd/The | % fif % 2.7000 7,000 7,154 857, 149 2018/09/09
Bank of Tokyo-Mitsubishi UFJ Ltd/The | #k fif b 2. 8500 10, 000 10, 004 1,198, 587 2021/09/08
National Australia Bank Ltd/New York | % fii % 2.3000 5,000 5,079 608, 560 2018/07/25
National Australia Bank Ltd/New York | fi& E3 3.0000 3, 000 3,030 363, 083 2023/01/20
AUST & NZ BANK th fii % 5. 1000 9,135 10, 289 1, 232, 657 2020/01/13
Commonwealth Bank of Australia - fi& E3 5.0000 5,224 5, 845 700, 278 2019/10/15
Westpac Banking Corp # fif % 2.0000 8,000 8,133 974, 376 2017/08/14
Westpac Banking Corp # fif % 2. 2500 5, 000 5,080 608, 631 2019/01/17
NIT Finance Corp # & % 1. 5000 8, 000 8,013 959, 962 2017/07/25
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| T-BOND (LONG BOND) (7 A U #) — 3,804 = i F J58 1,287,991, 308
T-NOTE(10YR) (7" AU %) 11,554 — B A i if % = B 8 % 6, 446,174,074
T-NOTE (5YR) (7" A U %) - 17, 083 7 = A 7, 586, 066, 882
[ [ T-NOTEQYR) (7 AV #) - 39, 241 i = 8 A 1,139, 892, 808
T-BOND (ULTRA LONG) (7 A U 77) 6,119 — © % % B B = & #* A 364,016, 201
(1) AMTEOTMFIL. WK ORI A i % B4 EAS JE B O Mg 2 b & i ke 5l o 1,285, 229, 179
BEEREHE N ED DR E LV BRSNS L— F TRERE LG it 3 # A 1,649, 245, 380
sl | , 649, 245,
R bz o &' & A 9,080,409
(E) &5 # # &% €(A+B+C+D) 7,361,068, 772
WSS EDER F) a1 # & 8 jﬁ ®n & 14,767,932, 404
20154 3 A 5 HELE @) #2 9 = 8 Y & A 1,880,819, 419
— . e miE £ 2 8 &% & 153, 863, 884
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i il %ﬁs it ; R_H OB OB BB £ 20, 402, 045, 641
N I i 53.607. 960 97 8 (1) FRRZERREE L xR ORFROMEE & oAk & O E VW, TARE
£ S L 1 70 : FIEl 5856130 & LT, EEZ5EEIEHKE L TR SN ET,
R Rl I X 1) 1,641, 225 3.0 (1E2) BIMEFERIS &3, BIEEE L TAL OEFZ VWV, TTAZ FHES
o' 5 Rt M O W % 55, 249, 186 100. 0 BAHAKE LT, EEZHBAIFREE LTAEShE T,
(1) FHlEED AL A8 T,

(1 2) AMIERREL, WIR ORI Z % A B IR e BARS O it 2 b LI
FREHENED ZHFEFEC IV RHEND L— TR L 0T
Fo B, 3ASHICHBTLMERAL— NI, 17 AV D - K=
119. 80 T,
(FE3) YR ICH T DA TREME PE (55,108,585 T 1) %15 FEIM PE R A
(55, 249, 186 T-[) x4 % s, 99.7% T,

BEE. 8. TABLUEEMmEBOKR
201543 A 5 A BIfE

il H B 1 ES
N & I3 55, 259, 063, 651H

a2 — noo— A 559, 544, 210

/N i f& GPAf%E) 53, 607, 960, 422

ES I A 4 91, 835, 121

S g Bl B 513, 084, 997

Al h # H 61, 030, 420

& AN & F i B & 425, 608, 481

® & & 151,036, 194

FS Hh 4 129, 408, 194

FS EiN figt # 4 21, 628, 000

C) %t & E # %(A-B) 55,108, 027, 457

JC FN 34,705, 981, 816

/N B S A~ B X 20, 402, 045, 641
D) = =% i # m} bl 34,705,981, 8160
15 0% Y K % {fi 88(C/D) 15, 879H

kIS 1 D n ARBEIE38, 052, 589, 281 1 ] T I8 1) B BN E e AR
299, 257, 1161, [AIfFAISCAEHILS, 645, 864, 58111 T,

FUWRICBIT DY~ Y —7 7 RERENR LT BEEEO AL, £V
RS 7 7 > KM (FOFs ) - GRks BRI B 524 H) 278,351, TI9F, F 1 T
Ty b ZRUEET 7 o 8 (A rEY) 291,173, 03010, HE; 3 kT 7 o K
235,042,423/, ¥ A VAR 7 7 o FVA GEKRBEEZTZEEN)
78,452,286, XA UHFUESRT 7 o 8 (A 4rECR) 7,892, 250, 162F, A
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2 HE 19, 027 AL5 20, 236 AN0. 4 98. 4 —
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AL B LS I S S
umgm THFH - K| THATH - Fo
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(REH M) (3)
& gt 3 e 5 18 7 1,936, 743 M08 100
(1) MFORA (ERBOD7 bOLHRBEGL) B, BRI LT A —— 187 878
ZRMENEICEB N B 2720, MEEIC L0 LR T, BHOHE LA 145,927 0
BB XOFEHEZOWTEAHED T1 040 OfMAOBIM] oHE A O H
Bh TSRS, - i % 339. 065 73,603
(FE2) #3H 2 LICHARMIENIE AL THY T, ’ ( 1,557)
(1) SMILZIEL{Ce (OB T HEa N Ch 0 EEA) .
(k2) (JNRBCEOMD . EROBECREXLTHD KA,
(E3) HERTIUFR TR (RS 33 ERTEY £ 8 A
(E4) HRAUREE T,
BEELTEHR
N @ &
(2014411 H11H 25201645 A11H £ T)
H 5 e fF
2 I & A §t 2] & il
T AN
CANADTAN GOVERNMENT BOND (%) 2.25% 2025/6/1 48, 649, 384 | CANADIAN GOVERNMENT BOND (%) 2.25% 2025/6/1 57, 780, 738
ONTARIO PROVINCE (#754) 3.5% 2024/6/2 30, 634, 617 | ONTARIO PROVINCE (%) 3.5% 2024/6/2 29,731, 183
CANADIAN GOVERNMENT BOND (1 4)  3.5% 2020/6/1 26, 461, 065 | CANADTAN GOVERNMENT BOND (7 4) 3.5% 2020/6/1 26,942, 492
CANADTAN GOVERNMENT BOND (#%4) 3.5% 2045/12/1 19, 358, 809 | CANADIAN GOVERNMENT BOND (%) 3.5% 2045/12/1 18, 920, 784
CANADTAN GOVERNMENT BOND (#1-4) 4% 2016/6/1 18, 033, 299 | CANADIAN GOVERNMENT BOND (%) 4% 2016/6/1 16, 967, 702
CANADIAN GOVERNMENT BOND (4 +4) 4.25% 2021/12/1 12, 875, 454 | CANADIAN GOVERNMENT BOND (4 4) 8% 2023/6/1 14, 349, 833
ONTARIO PROVINCE (#F4) 1.9% 2017/9/8 12,612, 682 | CANADIAN GOVERNMENT BOND (%) 11.25% 2015/6/1 13, 486, 556
ONTARTIO PROVINCE (#F%4) 3.45% 2045/6/2 12,417,800 [ ONTARTO PROVINCE (4 4) 3.45% 2045/6/2 12, 780, 372
Royal Bank of Canada (%7 %) 3.77% 2018/3/30 11, 145, 339 | ONTARIO PROVINCE (#F+#%) 1.9% 2017/9/8 12, 522, 942
Province of Quebec Canada (HF %) 2.75% 2025/9/1 10, 808, 936 | BRITISH COLUMBIA (#+4) 3.7% 2020/12/18 11, 146, 321
(1) GBTZIELRE GBI EEEL TR £EA
(FE2) BRI,
WAL ERER
(1) S E ER) amE EEh)
[T 5 " *
} ; i [ @ S L BB & fF M W B @\ A K &
AN s 4 B
- b |wa e e a s a  aERren |t A v s i s T R R
FHTS - K| FATA - m % % % % %
7 F v 4, 814, 260 6,161, 958 609, 787, 382 97.7 — 57.0 26.3 14. 4
(1) FOEHF AL, WA 2 R E GG e UM O MhB % b £ \CRBE TEHA B ED B A BLTIEC & 0 Bl S5 L — R CHSHRE L7 b0 T
(FE2) EAKFIE, MEERMCKT 5 MHOB S
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() 5E EE) a#E @Mk

E # ES
o 5 # W | W AR E IR Y fi L
5 R & B[R e
% | ThFH - R Thrs- R T

hFrs CANADTAN GOVERNMENT BOND H o fi % 11. 2500 285, 860 287, 841 28, 484, 746 2015/06/01
CANADTAN GOVERNMENT BOND 1 3 10. 5000 250, 545 383, 366 37,937, 941 2021/03/15
CANADTAN GOVERNMENT BOND 1 B 9. 7500 247, 000 371, 569 36, 770, 518 2021/06/01
CANADTAN GOVERNMENT BOND ESIN ¥ % 9. 2500 144, 000 221, 235 21, 893, 498 2022/06/01
CANADTAN GOVERNMENT BOND [ES Iy % 9. 0000 64, 000 107, 521 10, 640, 369 2025/06/01
CANADTAN GOVERNMENT BOND E o ff % 4. 2500 88, 000 176, 898 17, 505, 864 2021/12/01
Province of Prince Edward Island Canada | #ff J5 f& FF 2% 8. 5000 11, 490 11,894 1,177,120 2015/10/27
City of Winnipeg Canada 5 fEGE 9. 1250 8,935 8,951 885, 843 2015/05/12
Province of New Brunswick Canada o5 i GE % 8. 7500 51,741 51, 789 5,125, 051 2015/05/12
Province of New Brunswick Canada HoF M GE % 6. 7500 15, 330 17, 203 1,702, 425 2017/06/27
Province of New Brunswick Canada L (T 6. 0000 40, 200 45,373 4,490, 185 2017/12/27
Financement—Quebec o fE AR 6. 2500 131, 227 135, 205 13, 379, 966 2015/12/01
Province of Nova Scotia Canada o fiE AR 5. 4600 808 881 87,217 2017/06/01
Province of Nova Scotia Canada 5 & RE S 9. 6000 3,430 5,066 500, 422 2022/01/30
Province of Quebec Canada o5 M RE 9. 3750 177, 000 268, 686 26, 589, 166 2023/01/16
Province of Quebec Canada 5 fEGE H 4. 5000 25, 000 27, 864 2, 757, 446 2018/12/01
Province of Quebec Canada 5 fE GE 11. 0000 50, 000 51,080 5, 054, 876 2015/07/27
Province of Quebec Canada HH AR HK 3. 7500 10, 000 11,153 1,103, 750 2024/09/01
Province of Quebec Canada g AR % 2. 7500 70, 000 71,813 7,106, 614 2025/09/01
ONTARIO PROVINCE AR 4. 3000 25, 000 26, 536 2, 626, 076 2017/03/08
ONTARIO PROVINCE i GE % 9. 5000 7,822 12, 804 1,267, 098 2025/06/02
ONTARTO PROVINCE o5 i GE 4. 4000 30, 000 33, 649 3, 329, 954 2019/06/02
ONTARTO PROVINCE o J5 i GE % 8. 1000 97, 300 141, 056 13, 958, 979 2023/09/08
ONTARTO PROVINCE 5 fEGE H 9. 5000 152, 609 228, 947 22, 656, 602 2022/07/13
ONTARTO PROVINCE o GE 4.2000 60, 000 67, 689 6, 698, 503 2020/06/02
ONTARTO PROVINCE g AR % 5. 5000 35, 000 39, 615 3,920, 379 2018/06/02
ONTARTO PROVINCE L (1 3. 5000 13, 000 13, 888 1,374, 436 2043/06/02
ONTARIO PROVINCE o fE AR 7.5000 8, 000 11,316 1,119, 902 2024/02/07
ONTARIO PROVINCE i AR % 6. 2500 30, 400 30,913 3,059, 195 2015/09/01
ONTARTO PROVINCE 5 i GE % 3. 5000 25, 000 27, 418 2,713, 285 2024/06/02
ONTARTO PROVINCE o J5 i GE % 8. 5000 10, 000 15, 623 1,546, 111 2025/12/02
ONTARTO PROVINCE 5 fEGE 9. 5000 11, 000 21, 261 2,104,012 2035/01/12
ONTARTO PROVINCE o GE K 1. 7500 10, 000 10, 200 1, 009, 392 2018/10/09
ONTARTO PROVINCE AR % 4. 6500 20, 000 25,415 2,515, 147 2041/06/02
ONTARTO PROVINCE g AR % 2. 6000 67, 000 68,019 6,731, 233 2025/06/02
ONTARIO PROVINCE AR 2.9000 27, 000 25,813 2, 554, 489 2046/12/02
Province of Manitoba Canada o fERE J 6. 5000 46, 100 52,029 5,148, 827 2017/09/22
Province of Manitoba Canada 5 & RE S 5. 5000 10, 000 11, 487 1, 136, 783 2018/11/15
Province of Manitoba Canada 5 ORE S 5. 2000 32, 247 33, 052 3, 270, 846 2015/12/03
Province of Manitoba Canada 5 RE % 10. 5000 6, 000 11, 815 1, 169, 238 2031/03/05
City of Toronto Canada 5 fE GE HF 8. 6500 4,747 4,778 472, 868 2015/06/08
City of Toronto Canada HoF o GE % 6. 1000 16,918 19, 042 1, 884, 468 2017/12/12
City of Toronto Canada g AR % 8. 0000 2, 087 2,289 226, 546 2016/09/27
Province of Saskatchewan Canada o fE AR 9. 6000 40, 683 60, 449 5, 982, 057 2022/02/04
PROVINCE OF SASKATCHEWAN o fiE AR 8. 7500 2, 000 3,148 311,573 2025/05/30
BRITISH COLUMBIA 5 i RE % 8. 7500 19, 600 28, 610 2,831, 257 2022/08/19
BRITISH COLUMBIA 5 i GE % 5. 1500 8, 450 8,673 858, 287 2015/12/18
BRITISH COLUMBIA 5 fEGE 5. 3000 45, 000 52, 139 5, 159, 700 2019/06/17
BRITISH COLUMBIA o GE H 4. 6500 190, 000 213, 408 21, 118, 855 2018/12/18
BRITISH COLUMBIA AR % 9. 9500 40, 430 59, 378 5,876, 079 2021/05/15
BRITISH COLUMBIA R 5. 6000 46, 066 52, 333 5,178, 901 2018/06/01
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BRITISH COLUMBTA 5 AR % 9. 0000 85, 860 134,194 13,279, 841 2024/08/23
BRITISH COLUMBIA 5 fEOGE S 8. 0000 130, 942 190, 295 18,831, 631 2023/09/08
BRITISH COLUMBTA 5 AR % 10. 6000 34, 587 50, 475 4,995, 063 2020/09/05
BRITISH COLUMBIA 5 fEOGE S 9. 5000 89, 400 134, 327 13,293, 007 2022/06/09
BRITISH COLUMBTA 5 AR % 9. 1250 500 558 55, 227 2016/10/03
BRITISH COLUMBIA 5 fEOGE S 3. 3000 8,000 8, 734 864, 356 2023/12/18
Regional Municipality of York o F o EE 5. 0000 48, 000 54, 576 5, 400, 888 2019/04/29
Regional Municipality of York A RE % 7. 2500 7,891 8,902 880, 949 2017/06/19
Mun Fin Auth of British Columbia LS I 5. 1000 60, 685 68, 703 6, 798, 939 2018/11/20
CANADA HOUSING TRUST BBk R 2. 7500 20, 000 20, 429 2,021,713 2016/06/15
EUROPEAN INVESTMENT BANK L S S 1. 1250 15, 000 14, 859 1,470, 506 2020/02/18
Toronto-Dominion Bank/The #t fE I 2.4330 20, 000 20, 482 2,026, 977 2017/08/15
Bank of Nova Scotia/The # f& i3 4.1000 5, 000 5,275 522, 088 2017/06/08
GE Capital Canada Funding Co FiR f# B 5. 5300 250, 000 273,705 27, 085, 846 2017/08/17
GE Capital Canada Funding Co #t & £ 5. 6800 180, 000 210, 497 20, 830, 822 2019/09/10
GE Capital Canada Funding Co FiR 1% B 5. 1000 9, 220 9,593 949, 382 2016/06/01
Canadian Tmperial Bank of Commerce/Canad | £t & Ei 3.9500 25, 000 26, 378 2, 610, 366 2017/07/14
Vancouver International Airport Authorit | ft 15 E3 5. 0200 13, 500 13, 768 1, 362, 492 2015/11/13
HYDRO QUEBEC # f& * 10. 5000 24, 660 37, 465 3,707, 604 2021/10/15
HYDRO QUEBEC #t f& % 11. 0000 219, 000 323,112 31,975, 222 2020/08/15
HYDRO QUEBEC # f& * 5. 5000 20, 200 22, 999 2, 275, 992 2018/08/15
HYDRO QUEBEC #t f& % 9. 6250 30, 835 46, 429 4,594, 662 2022/07/15
Ontario Electricity Financial Corp |4 & £ 10. 1250 87, 581 131, 353 12, 998, 790 2021/10/15
Ontario Electricity Financial Corp - & E'3 8.9000 60, 274 88,019 8, 710, 392 2022/08/18
Ontario Electricity Financial Corp |4 & £ 10. 0000 13, 100 18, 136 1,794, 819 2020/02/06
Ontario Electricity Financial Corp - & E'3 9. 0000 5, 400 8, 547 845, 903 2025/05/26
Bank of Montreal # f& B 6. 0200 210, 000 237, 652 23, 518, 121 2018/05/02
Bank of Montreal #t f& % 5. 1800 210, 600 211, 324 20, 912, 668 2015/06/10
Bank of Montreal # f& * 5. 4500 5, 000 5, 436 537, 946 2017/07/17
Royal Bank of Canada #t f& % 3.7700 105, 000 112, 556 11,138, 625 2018/03/30
Royal Bank of Canada i fi b 1. 5900 5,000 4,975 492, 415 2020/03/23

P Y 7 DN D IO, IUU N N
S HH 4, 814, 260 6, 161, 958 609, 787, 382

(FE1) HASHE AT, MR OWHE &2 R A ERE L EARS O M2 b & ICBREREH R ED
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52




FADBREHFTZ FIVERHY—T 70 F

MR EEAMEOERK WEEOKR
201545 A 11 A BIfE L FH20144E11A11H F20154E5 A11H
5 H _ El A,ﬂ;ﬁ ES TH A El 1
REOfli |k R (A B El % g E 18,012, 567, 369
TH % 4 B il g 18,012, 538, 893
N PR & 609, 787, 382 96. 6 z 1) e Jiivd % 4 28, 476
a—Jb - u—E O 21,497,019 3.4 B & i F % = = B % A 10, 534, 428, 255
B8 F it M OE R OHE 631, 284, 401 100. 0 = = % 7,893, 266, 207
Egii iggg;ﬁgfEﬁaﬁgﬁﬂémﬁﬁﬁ%%@%S»éz*abz—mwg@‘rt)ta: P % " # A 18, 427, 694, 462
fRAER A ED B A EFFEIC L DB SR L— N THEHRE L L 0T © % () it £ A A 95, 418, 760
T, 2B, SHIHICBIT A HMEHREL— M, 1474 - F/L=98.96 D % #H #E % 2A+B+C) 7,382,720, 354
(13) E,Eﬁ;l:io‘h‘é%ié@%ﬁt’éﬁi (631,002, 372 1) 0 f ¥ fE FEMEE R 2 EB /T B B B B # £ 305, 496, 890, 250
(631, 284, 401FH) IXF3"2 A, 100, 0% T @] B E2 B O 2 A 33,073,080, 274
WEE. B, TAS L UEEMBEDHLR G & m B E:fz = B &% £ 24,575, 030, 145
201545 5 H 11 H E7E H & #(D+E+F+G) 304, 381, 560, 475
H B \., 10 x R OB OB OB B & &£H 304, 381, 560, 475
o — g e om = v & 4,283, 067, 340 (FE2) BIMEFEARREA LT, BIMEFEA L eAR L OEEE VD, oA TS
N it % GG AR 609, 787, 382, 173 BAHAKE LT, EEZBAERIRE S LTAmShET,
ES I A 4 13, 293, 818, 696
ES 17 il B 10, 347, 020, 174
Al h # H 791, 481, 557
= N & O O O & 101, 267, 620
® & & 14,567, 796, 000
ES h & 7, 322, 300, 000
ES h figt # 4 7, 245, 496, 000
© # &H E # HEA-B) 624, 036, 241, 560
Jt FN 319, 654, 681, 085
/G R S A~ R X 304, 381, 560, 475
o2 # ¥ # 0O % 319, 654, 681, 0850
1A 0O H Y EEMHEBE(CD) 19, 522

kI BT B uAKEIE327, 781, 684, 956 . Y I P IC I T BB INER E ST ASKIT
26, 575, 985, 8551, [AIfiEAI LAEIL34, 702, 989, 7261 T

FUWIRICBIT DY~V —7 7 RERENR LT BEEEO AL, 417
MRS 7 7 > KM (FOFs 1) GERSBEBI S %8 52 M) 213, 357, 7751, %15 3
37 7 v R181,968, 629, & A Uik ft ) & RAAEA—7 (4 1 EIRGE
Al) 2,021,521, 166, & A VKA T X KA —T v - BT T 4T
~w Y (A SrERL) 291,333, 6441, XA UHRESR T 7 o RV A Gl pgRd
B FEHEM) 54,209,763 . ¥ A UHRMESKR T 7 o 8 (A SRR
5,232, 744,344 . £ A4 T « Za— AN A%k 7 7 o F (4 2 |k ER)
93,772,422, &' A UHFRAES: 7 7 > B (4 2 [IRF) 6,095, 241, #A U
AT T Z KA —T (5 A 5 BR) 286, 036,948,039/, ¥ A 7 - 7
o — \UESRT 7 o K (A S ERLD) 25,522, 730, 072/ CF,

sk MR FE AR 0 ORIE EREIL19, 5221 T,

53



YA ISR ARRIVEIY -7 K
ERREE 552508 GREH 201554 A15H)

GFEWIRT 20144510 H 16 H~20154F 4 H15H)

A D@5 N~ —7 7 > ROFEINT 02K E ZHER L B ET,

* LT 7 FOEEAIRDBEY TT,

O 5

LHE LI ORI L OMEFEMPEO B LR 20 & U TER 2172V E T,

EHEEXR

PADARHEAE, ABS (7w by 76 SREOEHECHEMABIER OB EL RIS &
LCETSNIZAES) « MBS (B—7 — VRS « REIEMGREE O 2 B0 & LT3
AT SNTZRESR) F6 KOV @ips it

DOFELTHERVETOAME, ABS, MBS7Z42 Y (BT IAHES] EvwnEd, ) BLW
av—T b s R RO RIS ERE T D LIk Y L LIS ORI L OME
FEMPEDEERREZD S L GERA 2TV ET,

QO RVETOAEE~DOREIZHT->TE, UTOBELR— N7+ U A 2HE L, #EA
EITIRNET,

A BEWOBLT X, BSRFCB O TAAKRMAYLLE (S&P TAA—D EF-ITL—
F4—ATAa3UELLIZT7 4 vTFTAA—UUL) ¢TH52LH2EARELET,

n. Bk, BT OERTICE > TAAKRHY L E TR oo E, RSt pwic L v
WMHBHHERATH L TEETN, TOMMEIL, FEMEOMEERFEDI0%EE % F
fRELET,

N BUR - INB L OIS OCEEE ., EBEHSBIS ST - REET A AMHES A TRE . BT
YD ORELRIL, FrEMEOMEFERFEDI0%RE L LIRE LET,

= A= T7FVFDEETFT 2L — a0, 3 () BENS S5 () BEOHMHE TS5
LERFARLE LET,

. RV ATEDD, ZERAVETOEBELYIGIEEZRHAT2 280 £,
QLTI OWNWTIE, 5 VBB EORE R Z(FEMEDOME ERED100% TS5 2 L %
HARL LET,

OF MGG, A% - EME SR 0T OREIL, FIEStO-NHANCH] > TITRVWE
j—-

BE UK A il BR

FUE PERREED10% LT

JAIE LS

REBTRERAOAN—THIE 1S

http://www. daiwa—am. co. jp/

54




FAIERHGZE FILEITF—T7 0K

W S DEE(EE & TR OHER

()
30, 000

29, 000 /NJ \vhﬁ”‘“v\mﬁ\
28, 000 /M//
27,000

26, 000

/"V\t\l\/\ N

— JEYEAIAR
B R
(2015. 4. 15)

25, 000

moE
(2014. 10. 15)

wow gl

7E L

® B 0 LLCIN A A
[y (OO e ML | e

&) % % % %

(1) 2014410/1 150 | 26,998 — | 27,609 —| 93| a13.4

IUEES 27,922 3.4| 28,558 3.4 96. 8 —
BEES 29, 422 9.0 30,249 9.6 97.2 —
12K 29, 024 7.5 29,951 8.5 96. 1 —
20154 1 R 27,710 2.6| 28,816 4.4 96. 6 —
2 AR 28, 134 4.2 | 29,353 6.3 97.2 —
3AR 27,945 3.5| 29,153 5.6 9.1 A 2.5
(W1A) 20154E 4 H15H | 27,688 2.6 28,931 4.8 96. 1 16. 1
(E1) WV L,
(E2) ¥T4A—AZ Y TEEA T v 2 (HHE) X, T4 A=A T
UTEEA T v 7 A (FERAR—R) OF—ZTES&, HBE L, 4
77 v RiREH %10, 000 & L TRAEEETENFHE L O TT,
WA OFRHUT, JEVEMAR A~ DR WA B JE LT, BUHIATH 3 B O/ M2 A
LTWET,
IR SRR TAOMEA AL S (tittEs) ZFR& £,
RS bR B b R — FE R L R T,

GERRZE)
S EEMEBZDOHBIZONT
[EHEMEE - BEE]
HIE : 26,9981 MK : 27,6881 FEVEE : 2.6%
[HEMBOELEHER)

BE LT D EHROFEIARCE Sl F o _EF A BUEMFE O B E A
DIZFE Liz—F, BE LTV DWMENAMICH LT FE LI L8,
FEMEMAE O EAY 0 2% 2 BRI/ F LTz,

SHEREIZDOIT
OF—R b5 ) 7HEHHR
A =2 L7V T OEEHIIESFNE F ERMEE EA) LE L,

(3

(k4
(5

MCEREFHE R L, LM LZEO%IT, ENRFOKKEZTS
S LEATHBRROmED | FURiEO T, BRMTOXY vy
TEBA~DIBEDOME D R En D 55 RVIERI T RET DN & e
D FE Lz, 12ALES . FOEMIRS O TSI L2 2 & 7e a5
WCBORGR S| FIF 22 b EE L L7200 | 5 RUWE BEo @y
JEBR M & F Lz,

SHIHIZH TS [SERDERAE

| FL LTE MVEAMMESICRET S Z LIcL ., RF LIS
DREREB L OMEFEMEDE IR EEZ D S L CGEHZ T RVWET,

S R—FrTHYFIZDONT
5 RV CONES & ST, ZE LIS OB L O
FREMPEDE R EAH O S U CTHEMEITRVE Lic, SRS ) 2
JEFETEET 2L —a iconTid, 3 () BEMS5 ()
FREOHFHNTEMA LE Lz, @RIMET T2 L ORMLAHRE -7
JHE T, BET 2 b—varaRMbLe 0, &N ERT5 &
DR LN E o 72 Bl CIEH LT 572 L, BESmCTEER S
A F[E L CRHGEITRVE Lz,
ZRRCB LT, FEEAMIEREEMICRDLE L,
ORUFI—HEDERIZDNT
M7 7 v RITEH O E 72 (L B EEL R o F~v— T 3RS
ThhEHEA,
BHIDY T 7 v ROKEMBE L SBHEROBEFRIZ. ThTh
2.6%., 4.8% L7 FE LT,

(SEDERAE)

5 RVETOMMESICERET D Z LIk, ©E LIEIGEOMRE
S OEFHUEDBE KRR EL2O S L THEAZTRVWET, 77 FOiE
IO F L TUE, GMBOR LR 7 7 v A 2NV XOBURGHT & %
NHORIE LB I O@isEm & E 2, GFIER Y 27 2 RTEE
Fal—ark3 () BENSS () BREOHRNTEE S,
(B DOFRBIERLOBEE T D B OFRER A E L £, ARIZ2ONT
%, 5 RVEEEORE R E @R ST # T,

B150%YDEFADRM

S AT O T, KELIS O Ml T o FR OiE, 20144F10 K
O HEROBMEREFER, 2016451 HOE CB (RN 34i4T) ol
EMEASRIE 22 P2 RIS, &FITREETLE L, A—2 b
7 ) T ENTIE, FEM%@T@ X B~ DI T )Rk
7o CHMEIRMME S T AR 12 L7 R RIS, 2 AICBURS
FIRNBI FFonf=zZ b BFMETERX &0 £ L,
OAES
ZRVIRHCFHELE L,
=2~ 7 U THRHIAS EFICHEE U7z 2 & R20144E10 A R H
SROBMEFFE R L 2T RIS, 100 2511 TS RviEst

I H ERE
To B FAE T AOE 9
C7) (9
AR B | Bl
O 5
(PRAEHH) (5
(Z D) (0)
G & 14

(FE1) MPoA GHRBEO»»D b OEMEREET) 1T, i k->T
MO EE R D DT, MERIC L R LR T, BHOHE
BB X OFHEC OISO T1 75040 of Ao OEE O
RN,
IR EALTH Y 7

55



T4 IEERAR FLERY—D 70K

WEE B L UGN (2) FEYEEIDOFEFAERG KR
m »n # & (20144E10 A 16 H 225201545 4 A 15H £ T)
(20144F10 A 16 H 7> 520154F 4 A15H £ T) ] = e 7 e
A e e
o | Fh—ARTUT KL [FA—ART YT« R 41 VAL Tl mAH Ep L]
m w o@ % 209, 976 169, 904 = | i % 56 4 W ol 40, 038 34,948 54, 635 57, 130
T ( (1) SRR LR
= % B " % 249, 694 (200, 30} (FE2) BRI IO T,
1
; it 1t % 10,457 M3
(E1) GBEZIE e RBfoyda 2 ch ) £4)
(GE2) ( ONEERIC LM T. FRORTICIEENTEY £ A,
(T 3) AR B AR AL S (BRI ALES) A ENTHY 1A,
(TE4) WA,
BEELERHR
n # &E
(20144E10H 16 H 5201544 A 15H £ T)
m ]
5 i bnd fiF
& ikl & #H & Lid] & %
TH TH
AUSTRALIAN GOVERNMENT BOND (A—A K7 U 7) 6% 2017/2/15 4,552, 722 | AUSTRALIAN GOVERNMENT BOND (A—A h U 7) 5.75% 2022/7/15 2,415, 563
AUSTRALIAN GOVERNMENT BOND (A—A FZ ) 7) 3.25% 2025/4/21 4,112, 383 | AUSTRALIAN GOVERNMENT BOND (A—A hZ U 7) 3.25% 2029/4/21 2,245,117
WESTERN AUSTRALIAN TREASURY CORP. (A—A N7V 7T) 7% 2021/7/15 2,979, 937 | AUSTRALIAN GOVERNMENT BOND (A—A KZ U 7) 6.25% 2015/4/15 2,198, 875
QUEENSLAND TREASURY CORP. (A—A K7V 7T) 5.75% 2024/7/22 2,792, 713 | AUSTRALIAN GOVERNMENT BOND (A—A K7 U 7) 6% 2017/2/15 2,104,419
AUSTRALIAN GOVERNMENT BOND (A—A Z U 7) 5.75% 2021/5/15 2,778, 008 | AUSTRALIAN GOVERNMENT BOND (A—A F7 U 7) 3.25% 2025/4/21 1,972, 792
AUSTRALIAN GOVERNMENT BOND (A—A FZ U 7) 5.75% 2022/7/15 2,444, 398 | QUEENSLAND TREASURY CORP. (A —A ~Z VU 7T) 4.75% 2025/7/21 1,910, 582
AUSTRALIAN GOVERNMENT BOND (A—A 7V 7) 3.25% 2029/4/21 2,216,402 | QUEENSLAND TREASURY CORP. (A—AKZ U 7T) 6% 2018/2/21 1, 836, 458
TREASURY CORP VICTORIA (A—AKZVU7T) 6% 2020/6/15 2, 113, 788 | WESTERN AUSTRALIAN TREASURY CORP. (A—ALZ7V7) 7% 2021/7/15 1,728, 154
QUEENSLAND TREASURY CORP. (A—AKZU7T) 6% 2018/2/21 1,951, 742 | AUSTRALIAN GOVERNMENT BOND (A —A hZ U 7) 3.75% 2037/4/21 1, 536, 807
QUEENSLAND TREASURY CORP. (A—A ~Z VU 7T) 4.75% 2025/7/21 1,902, 841 | National Australia Bank Ltd (A—AFZ U 7T) 4.75% 2019/9/10 1,471, 038
(E1) 2BRZELKE (BRI FHEIEENCHY 2EA) -
(HE2) HALAGMIIEIE T,
WA AEERAE
M SE GERE) outE GEEN)
R 5 [ ES
* i I ; N
e B ow e B e e T ERReE ] N PR R I R S Er R R R
TA—=ARTVT « KV [FA=ARTVT « KL TH % % % % %
+ — 2 ~ 7 U7 227,905 257,391 23, 420, 033 96. 1 — 53.7 20.7 21.7

(E1) FEmEeET
(FE2) ALAMERE, MG ERAIC RS 2 AT AR OB &,
(£ 3) R, FFAIAEO B LS C

« WIR O Wil 2 A EEE T FARS O M A b & ICREEFEH S S ED 23R B I v iilan s

L— P OHEIRE L7 b 0T,

56



FAIERHGZE FILEITF—T7 0K

() 5B EE) a#E @Mk

£ 1 ES
X 7 & L] i BWMol# R k| oE & ﬂ: fi il & & 4 A3 A
N RS EIRERREERE
% [TA=ANT VT« R [TA=2EF)T - F FM
F—ZrSU7T AUSTRALIAN GOVERNMENT BOND i GE % 6. 0000 24, 000 25, 841 2,351,276 2017/02/15
AUSTRALIAN GOVERNMENT BOND i GE % 5. 7500 15, 000 18, 241 1, 659, 753 2021/05/15
AUSTRALIAN GOVERNMENT BOND i GE % 3. 2500 22, 000 23, 850 2,170, 129 2025/04/21
LANDWIRTSCHAFT RENTENBANK BBk % 5. 5000 5,000 5,914 538, 169 2022/03/29
KFW-KREDIT WIEDERAUFBAU L S 2. 7500 10, 000 10, 144 923, 066 2020/04/16
Airservices Australia BBk fE R 4. 7500 4,400 4,832 439, 735 2020/11/19
WESTERN AUSTRALIAN TREASURY CORP. Bk 1 ok 7.0000 10, 000 12, 006 1,092, 453 2019/10/15
WESTERN AUSTRALIAN TREASURY CORP. BBk i K 7.0000 10, 000 12, 588 1, 145, 400 2021/07/15
NEW SOUTH WALES TREASURY CORP. LS I 4.0000 11, 000 11,423 1,039, 384 2017/02/20
TREASURY CORP VICTORIA BBk % 6. 0000 22, 000 26, 106 2,375, 432 2020/06/15
QUEENSLAND TREASURY CORP. L S 6. 2500 16, 000 18,919 1,721,516 2020/02/21
QUEENSLAND TREASURY CORP. BBk Mk 5. 7500 20, 000 24, 818 2, 258, 226 2024/07/22
Australian Rail Track Corp Ltd B 1k 3. 7500 2,500 2,527 229, 938 2016/04/29
EUROPEAN INVESTMENT BANK BBk Mk 4.7500 5,000 5,797 527,514 2024/08/07
EUROFTMA RoBk fEOF 6. 2500 8, 000 9,079 826, 160 2018/12/28
NORDIC INVESTMENT BK. BBk Mk 5. 0000 5,000 5, 746 522, 869 2022/04/19
COUNCIL OF EUROPE L S 6. 0000 1,065 1,247 113, 498 2020/10/08
AFRICAN DEVELOPMENT BK. BBk Mk 2. 7500 10, 000 10, 129 921, 637 2020/02/03
BNZ International Funding Ltd/London | #:  fif % 6. 2500 10, 000 10, 437 949, 744 2016/06/14
GE Capital Australia Funding Pty Ltd | %k fif 3 7.0000 1, 690 1,725 157, 020 2015/10/08
GE Capital Australia Funding Pty Ltd [ #:  fif % 5. 2500 540 572 52, 131 2017/08/23
Stadshypotek AB o i B3 4. 2500 3, 000 3,113 283, 269 2017/10/10
University Of Melbourne i % 4. 2500 4,210 4,535 412, 652 2021/06/30
AUST & NZ BANK o 3 5. 2500 2, 000 2,054 186, 964 2016/03/23
AUST & NZ BANK o % 6. 7500 4,000 4,184 380, 742 2016/05/09
Suncorp-Metway Ltd o i % 4.0000 1, 500 1,553 141, 347 2017/11/09
PR Y D) DU U FUUR IO S S
S # 227, 905 257, 391 23, 420, 033
(FE 1) HEHRE S AR Ol 2 XK B E5 R BB OMEZ b & ICREEEHSNED DR FIEC LV RS s L— P THERRE L= 0T,
(FE2) RS, FAEO BAAIZRE T,
() EYEmEIDHMEANEARES (FLEEE) MR EERMEOEK
= = = 20154 4 H 15 HHAE
i 7 oTw e wmle R ® - - % ] x
1 7 H Ve B REOM A %
A-BOND (10YR) (A=A FF U T) — 1,208 TH %
| A-BOND (3YR) (A—2 + 7 U 7) 5,125 — o itk 1 23, 420, 033 90. 1
(1) AMEREOFFMAL, WRORH 2 & EEIS FEE ARG O M2 b L1 a— )b - m—rE . Z O 2, 566, 637 9.9
ié‘iﬁi;{ﬁf%%ﬁ;ﬁbéﬁﬁbﬁﬂii DEIHERS L — FTHEBRELZY oy [ it B E & m 25, 986, 671 100. 0
(FE2) BfrRMIEET, (1) FHIZED B ARG IS T,
(FE2) SMEREIEIL, WIROWHINZ XA A EE TG OMEE b & ICE
FREBENED DHAFEC LV AMEND L— P TRERA Lz boT
Fo 2B, 4 ABRICET IR L —ME, 14— FZ U7 - P
=90. 991 T,
(E3) MHIRICBIT I EEMEPE (24,327, 49T 1) OEEEFEM EREE

(25,986, 671 T11) (x4 % i, 93.6% T,

57



FAIERHFE FILESRY—T7 2 F

MEE. 8. TABLUVEEMBEOKR WEEOKR
20154F 4 A 15 A BUfE L FH20144FE10A 16 0 #20154F 4 A15H
I H E] 1 ES I H E] 1
A & J3 26,077, 641, 4770 (A) & E] £ IR = 569,417, 169
= — - om - v 213,711, 200 4 B F B 568, 651, 853
/N Fan 1& REATI%E) 23, 420, 033, 504 z Dl U W & 765, 316
ES g A & 2,005, 833, 088 B & i i % 5% B B # 282, 249, 285
ES g F B 163, 482, 868 7t = i 935, 400, 503
il EiN 1 Hi 145, 654, 062 7t H # A 653,151,218
2 AN £ R i L & 128, 926, 755 © %£ W =W 5 % # & A 123,057, 705
B) & & 1,702, 225, 680 e 5l A 88, 399, 107
ES h & 1, 585, 504, 680 H 5l ! A 211,456,812
FS Hh fig S| & 116, 721, 000 0 # ) fth & =] A 4,787,892
C) %t & E #% %(A-—-B) 24,375, 415, 797 (E) &% #8 8 &% €£(A+B+C+D) 723, 820, 857
JC ES 8, 803, 710, 457 P& # # & B # £ 16,077,551, 880
wooH M BB\ R & 15, 571, 705, 340 @ 2 ®H = B K = A 1,541,653, 467
D) = = ¥ # m} # 8,803, 710,4570 HE mfE F = 8 &8 £ 311,986, 070
1HF 0 %Y EE{HEEC D) 27,688M H & SF(E+F+G+H) 15,571,705, 340
*%ﬁuxU5ﬁﬁﬁﬁgMJﬁ%WL%%wmﬁwéﬁmﬁﬁﬁmﬁu R OB B &) 15,571, 705, 340
R At KRR L 5 BRI AL, ¥4 7 ety L g L m ey, T

RS 7 7 > KM (FOFs ) Gk BRI B F ) 144, 314, 32911, 15 3
3ET7 7 126,636, 11T, 24 UH#FUESR 7 7 > RV A GEREBERE RS
f1) 38,647,326/, &1 UikFESRT 7 K (FEA /AR 3,868, 405, 15811,
A UFESE T 7 o B 2 [BIRERL) 3,936, 25010, &4 U @k ff 3w 191
K77 K (EANEAD) 38,389,923, &1 UEkkfIE N4 —7 (A
AR 4,583, 381, 354H T,

kMR O FR AR 0 ORiE EREIE27, 6881 T,

(E2) BAMEFEAEHMEE L 13, BINMERES: Lok L O E VW, JuAE TS
LA AL LT, LRIZHAERE S LTREShET,

58



AU SRF1I—0FEvT -7 K
ERREE 552509 (GREH 201583 A 5H)

(GFEWIRE 2014459 H 6 H~20154E3 H 5 H)

FA UmEksf 2 —n i~ —7 7 FOFEBHIT» D EARLE ZHER L EFET,

L4772 FOHEHEAEIRDEY TY,

LR LIS OfEfR IS L OMEFEMPEEO B LRk 20 & U THERZ1TRVET,

WH DG, ABS (T&y by ZRESR - BROEHELRAE AR TRE R L OB REL TS &
LCEITSNIZAES) « MBS (=7 — VRIS - REIEMREE O 2 B0 & LT3
AT SHTZRESR) 7o &3 IOV mlins i

DFELLT—EETOAHE, ABS, MBS E (UUT IAHAEL] LnvnET, ) BEIW
v — b s R RO RIS ERE T A LI LY D LTS ORI L OME
FUPFEOEEREEZD S L CTHEM T2V ET,

@ —uETOMIEE~OEEICHIZ>TUE, LTOBENLR— 74 VA E2HEEL, EH
EITRVET,

A BEWROKAMTIE, EFICBWTAAKMBYLLE (S&PTAA—LD EERITL—
T4 —ATAa3lL) T2 LEEARELET,

o, BS%, BT O TICE > TAABMYLL LTl o2 BE . Zittbo iz L v
MHEHERAT Db TEETN, TOMBIX, BitHEOMEERFEDI0%EEZ -
fRELET,

N BUFEB X O OB N AT - REET D AES 2 RE . RBITIRY 0 OFE HLERIL,
[EFERPE DB PEMBED 10%FEE 2 FIRE L4,

= R=r7FVFADEETFT 2L —aid, 3 (F) BENSS () BEOHHET5Z
LERERELET,

. RV RV HEOS, 22— o @ TOEBEYESIEE2FRTLZL8H0 £,
@B HONWTIL, 22— BEEOWE L RE100%ICITDITH 2 L2 HEARE LET,
@FMEESEG] . %% - EESERGIOMFEOREIL, ELEDHOM-PHANCA] > TITRWE
_§~

R ON il BR

WE PEREED10% LI T

KAl &EISEE

REBTRERAOAN—THIE 1S

http://www. daiwa—am. co. jp/

59




W S DEE(EE & TR OHER

()
21, 000

20, 000 /\‘[/ \\
19, 000 A

Vel N

18, 000

W i
(2014. 9. 5) (2015. 3.5)
fE A 3] oW 4/ /f?i //E ZM(E?Q%% o ki
R A i
m % % %
(HA ) 2014429 H 5 H 18,672 — 20, 731 — 96. 0
9HEK 19, 026 1.9 21, 120 1.9 96. 2
107 K 18,918 1.3 20, 998 1.3 97.6
11LH R 20, 335 8.9 22,769 9.8 97.2
12H K 20, 333 8.9 22,908 10.5 96. 9
201541 H R 18, 658 A0, 1 21, 377 3.1 96. 6
21k 18, 714 0.2 21,575 4.1 95.9
(HAR) 20154E 3 H 5 H 18, 531 AN0. 8 21,331 2.9 95.9

(E1) FEs=EE L,

(E2) ¥7 4 EMUEMA 7 v 7 2 (H#E) X, v 7 EMUEMEA V7 >
7 A (—aR—=2R) OF—Z LS [ABRFEL, M7 7 FRER%
10,000& U CRAHRAEFEN G L= b DT,

(1 3) Mk OfEEUT, JEHEMAT~D WA B8 LT, BLHNTTE 3 B KA A
LCTWET,

GER#ZRE)
S EEMEBESOHBIZOWNT
[EHE(MEE - BEE]
WIE : 18,6721 MK 1 18,5311  HEWEER : A0.8%
[BREMBOETLEHER]

B LT EHEOFLEINASCEFNL T (EEAMitk o E5) 13EHE
MFEDME ER Y ER LoD F L7228, 22— BT RLEZZ L%
Rk L, HEEMAIIE A LE L

SHEREITDONT
OB ESHIR
a—a EEFETIEAEREFIR T RV E L, vy T -0

T A FIEBOROE 2T ST ARSI RN TR E V. 201445104 (T

[FEA Ty b T ROMSIIEC =R T il ZADKYYE R~

IR s GO Y A7 BEEEESNEE Y L, ER1LALL

B, UG O TN LA > 7 VIE) DZIBNERE L 225,

ECB (BINHFREAT) 12X 2BINEEEM~OWRNE £ 57213
M FVUXICBWTBURARLE X o0 IZFIEOMEGEE 29D <
LIATEARBREN R E o728 b, RO FMHLERERD L
72o 20154E1 HIZIEE C B AMEMEIEA % & Te B &Rl BOR 0%
ANERE LT2 Z & TEANK T AN U, =— o [ 322 [E oo 4] 138
ZBEUTCEE B LR TERAZZED L

A IEHRMF1I—0EIY—T 7K

OAEME
a—oMABEMREIE % (H&) LELe, AR TE, A
PFEATENHET T, GP 1 F (FFEARE &8 B AN T Bk
N) DIMEEETEPEREILR~DWFRER @ E - 72 2 & 0201442104
Ko HROBIMERFEMEZ 2T, MRIEDNEmEY £ L, o,
20144ET—9HMIGD P (ENRAE) MEFEOEZR E G M2 EHA
LAV ELE, LLa—alETiE, vy 7 - v7 I FEBDOE
bR L U7z SRR IR O U A & pE A O KiE TR A&
FELET 7 VBEND, ECBIZL 2 BMEREFR~DOHFH
Foml b, ELITIEFY Uy TOMBIREDOBIEHZR ENE, 22—
v ZHRR 2 IR E Y £ L7z, 20154E 1A 121X E C B 2SN E A
EETD RN SREIMEBECROEAZRE L2 HH0, Hiamli
a— 1 ML FRIE B EE L 720 F LT,

SRHICH TS [SEHOERAS

EHER— N7+ VADERY ZY (FHEET 21 —a ) 12
DNTIE, 77 U H AUV ARAFBOR Ral L oS & ) 3~
5 (FF) FLfE ORupPH CHBIY el & F2hiE 3 2 H#t T,

FERYAZE TR, EfEZdho s U@ a2kes Lxd, EiE
AT HOWTIE, 22— a S EOBUIE R - MBEESR O &%
HEHRLAN S, SFEOERIGIRTE ST b E 2 TERNOH
Pl BB A 2 > TV TRt

S R— kT YFIZDONT

- BT OAES 2 EAISHAIL, ZE LIS ORI KOt
BREMEOFERKELZ DS L CTEAZITRVWE L,

SR A7 2R TEET 21— a 2o TE, 3 () &
65 (F) BREOHMENTHEM LE Lz, BHICEFIK TFIES 2558
FoRE T, BEF 2 b—ya v 2RIELEZ—F, &F LR
FIARE B JRE TR 57 &, BFEBRMCTERESE2BE L
TR EAT IR NE Lz,

EAFERIAERC B L ik, B OMALL R A SO b E L
T El2. ERRERICOWTIL, FA Y OREZEDICHIAZE LT,

ZRRICBE LTI, FEEAVEI A SR B E LT,

ORNUFI—VEDEEIZTDONT

W77y FIEMOFMEE 72X B EREAE L R R Fv—0 2T
ThBY EHA, 477 v NORRMEMEL SERLOBERIL. 2hE
NA0.8%., 2.9% &7 F Lo,

(SEDERAE)

2B TOMMEFEIRETH 2 LICLY | BE LR OMRE
SOERMEOEERREZ O S L CHEMAZITRVEY, HFR—
T VFOEFY 27 (BEEFa2lb—ar) IZOWTEL, 77 A
AN AREFBOR B LR PICS &, 3~5 (4F) RO TS
T 58 TT,

ERHY A7 ETIE, 2—rEEEOBIEORE - MBEOR oM L
EEE L. BRGSO b E 2 T EE A POISE ST
DEWVEAN TR — b7 4 U A 25+ 25 58T,

60



A B MFLI—OBEIYF—T7 UK

H1EO%YDEROBRM HoOof % | e #
H H SR T Ta—n
TR EFET ROk — AL | R % 16,151 e
FIEFF i — (77 v R) o _
HAMFES: B | B it % 1,612 (O
Z D 4 3
Z—u —
(AT ) @) 8 T
= SRR 3,239 5,320
() (0) (K A ) Ho ’ ( -
N 4 Ta—n Fa—
GEL) WP OUH GHEBONS b OB &) (LB, ARRICE > < Goivovn | 8 % 1,076 -
SIS DB AW B B 7 OIHEIRIC £ 0 B LR T, B o H 177
BLOEHECOWTIAHED (177049 O AOBIM] OEE OME Ta—n Ta—n
OB, - - n B _
(£2) AEH I LICHRBABTALTHY £7, = o m |t T OF 3,353 (o
Fa—n Fa—n
BEE S L UEEIDIKR a5 % 27,539 <36,12j
o # R (:;“U @Eéf) 2.975
(201449 A 6 A7 520154E3 4 5 HET) ! o 7,580 I
BN ® |k f # (TE 1) @RI LG B THREERTEY £4A) .
Fa—n Foa—n (FF2) (W 11§L LBWAHT, EBEOBFICIEENTEY A,
W~ n - 997 (TE3) ARSI TARER S S (RS IXEEN TR Y A,
sk FALTYE) & & - ( = (r4) m«mm TUHET,
Ta—n Ta—n
o — & T 2,112
G5 v #) [ - 1,537
= = =4 e t;;};
(,\\\/Vﬂ?‘_) EIEEIE ﬁft% 8, 149 ( ’ 7)
W ELGFTEHRR
n # &
(201449 H 6 H/5H20154E3 H 5 HET)
El i
H i e fiF
4 izl & A & Lid] & i
e T
FRENCH GOVERNMENT BOND (75 > %)  8.5% 2023/4/25 685, 592 | FRENCH GOVERNMENT BOND (77> ) 6% 2025/10/25 726, 975
FRENCH GOVERNMENT BOND (7 5 1 ) 6% 2025/10/25 519, 478 | Belgium Government Bond (~/L¥—) 5.5% 2017/9/28 568, 232
GERMAN GOVERNMENT BOND (N 7) 4.25% 2018/7/4 446, 389 | FRENCH GOVERNMENT BOND (75> R) 5% 2016/10/25 551, 781
Belgium Government Bond (~/L%—) 5.5% 2017/9/28 400, 047 | GERMAN GOVERNMENT BOND (R ) 4.25% 2018/7/4 451, 495
FRENCH GOVERNMENT BOND (75 > )  3.75% 2021/4/25 355,090 | FRENCH GOVERNMENT BOND (75> )  8.5% 2023/4/25 445, 570
FRENCH GOVERNMENT BOND (7 51 &) 4.25% 2017/10/25 279, 950 | Belgium Government Bond (~LF—) 4.25% 2021/9/28 415, 581
Belgium Government Bond (~/L¥—) 4.5% 2026/3/28 272,517 | FRENCH GOVERNMENT BOND (75 > &)  3.75% 2021/4/25 328, 182
Belgium Government Bond (~/L¥—) 4.25% 2021/9/28 257,044 | Belgium Government Bond (~/L3—) 4.5% 2026/3/28 295, 888
Banque Federative du Credit Mutuel SA (75 2R)  2.625% 2024/3/18 223,938 | GERVAN GOVERNMENT BOND ( K /) 6.25% 2024/1/4 291, 841
Belgium Government Bond (~L3—) 5% 2035/3/28 208, 702 | RABOBANK NEDERLAND (4> 4) 4.375% 2016/5/5 286, 774

(k1) ®HIT=
(1 2) HACRTITEIET,

P LARE: RRRFIFIEEENTEY £HA)

61




A IEHRMF1I—0EIY—T 7K

WAL ERER
(1) S\E GERE) A GEil)
1B R M El i *
i fiffi il |5 5 BB ‘OoAF O MORMoB oM OA
< A T Y I L L N L I T P I PN
Fo—n Fo—n TH % % % % %
o — 1 (FAV7/F) 2, 500 2,834 376, 199 9.0 - - 3.9 5.1
To—n To—n
o — 1 (A7) 2,200 2,658 352, 887 8.4 — 4.9 3.6 —
Fo—n Fo—n
2 — 1 (LF—) 3,000 3, 439 456, 473 10.9 — — 10.9 —
Foa—n Foa—n
o — m (75U R) 10, 000 14, 055 1,865,617 44.6 — 31.4 13.3 —
Fa—n Fa—n
o — m (74YFVF) 2,500 2,691 357, 253 8.6 — 5.2 3.4 —
Fa—n Fa—n
o — 1 (% O ) 4,000 4,524 600, 560 14.4 — 7.7 3.3 3.4
& Fis 24, 200 30, 204 4,008, 992 95.9 — 49. 1 38.3 8.5

(1) FEMEEAT, MR ORHE 2 XA B EE BRSO i b L ICREEEHRNED SR FFCL Vi Sh D L— P TRERE Lo TY,
(FE2) ALAMLERE, MG PEREICR 3 2 AT A OB &,
(FE3) HRIGHE, FFAIAEO B LS C,

) SE HEE) 2| G

El 1] S
K 5 & W | WlE R E | W W e W i L
Sh 18 R & BB O &
% Ta—u Ta—mu TH
3-8 (P45 F) |GE Capital European Funding th 1§ % 6. 0000 1,000 1,214 161, 139 2019/01/15
GE Capital European Funding it it % 4. 2500 1,500 1,620 215, 060 2017/03/01
P A EZ ) AN NS USSR DU ESSSSNNR SR
& il 2,500 2,834 376, 199
Fa—n Far—n
a—0 (F524) RABOBANK NEDERLAND t f# P 4. 7500 1, 200 1,532 203, 425 2022/06/06
RABOBANK NEDERLAND t 18 I 4. 7500 1, 000 1,126 149, 461 2018/01/15
B Al P Y DU DU USSR U S
& i 2,200 2,658 352, 887
Fa—n Fr—n
a1—0 (RLF—) Belgium Government Bond fif 7 i 5.5000 3,000 3,439 456, 473 2017/09/28
oo b A wmml .l .
£ HH 3,000 3, 439 456, 473
Fa—n Far—n
a1—0 (75 2R) FRENCH GOVERNMENT BOND & i 523 8. 5000 3,000 4,178 554, 650 2019/10/25
FRENCH GOVERNMENT BOND EH it G % 8.5000 3,000 4, 960 658, 343 2023/04/25
FRENCH GOVERNMENT BOND & i £ 5. 5000 500 800 106, 296 2029/04/25
FRENCH GOVERNMENT BOND EH fif i3 2. 7500 1, 000 1,222 162, 281 2027/10/25
Banque Federative du Credit Mutuel SA | 4L i B3 4. 1250 1,000 1,188 167,727 2020/07/20
Banque Federative du Credit Mutuel SA | 4L i B3 2.6250 1, 500 1,705 226, 319 2024/03/18
N ) DO T Y DU DY DU U S
& il 10, 000 14, 055 1, 865, 617
Fa—n For—n
a—0 (74Y3YF) |Pohjola Bank PLC f & I 2.0000 1, 500 1,621 215, 185 2021/03/03
Pohjola Bank PLC 1 f& I 3.0000 1, 000 1,070 142, 067 2017/09/08
A el | . I
4 H 2,500 2,691 357, 253
Fa—n Fa—n
a—0 (F0th) Nordea Bank AB tt fit I 3.7500 1,000 1,070 142, 044 2017/02/24
BNZ International Funding Ltd/London | L fif b3 1. 2500 1,000 1,025 136, 119 2018/05/23

62



A UEEMLI—ORY =T 7k

E Ll E
X 93 4 i fit WM& R R | W om & E o ,ﬁh @ - & FE AR
S e HE| BB ERE
% TFa—n Fa—n M
Svenska Handelsbanken AB #t i E3 4. 3750 1,000 1, 243 165, 027 2021/10/20
National Australia Bank Ltd [N fif B 4. 0000 1, 000 1,185 157, 368 2020/07/13
arnEBE el o o ...
4 #H 4, 000 4,524 600, 560
 lEma w1l . 1. 1 .
& il 24, 200 30, 204 4, 008, 992

(TE1) FIEHA BT, WIRORHE & R B EE RS O Mz b

(FE2) BHEEH, SO PGS T,

LICHBEREH RN ED HFHNEC LV AN EN D L— P CHEBRFE L2 b0 T,

WG EERMEDERK WEHDIKR
20154F 3 A 5 HEIE WHT [H20144E9 6 0 FE20154E3 A 5
- A El 1 S TH H K bt
B A F |k e N B ES % IR En 88,572, 782/
TH % 4 H il B 88, 572, 782
“ t fit 4, 008, 992 9.9 ®% i E % % B B8 # A 90,204, 266
2= - m— B 2Ol 171, 909 4.1 = = 2% 76, 404, 392
B B OE Gt M OE RO 4,180, 901 100. 0 %= 5 ) A 166, 608, 658
E&;; zggggé%gg%ﬁfﬁmEﬁﬁ;ﬁm%ﬁﬁﬁ*a%@@ﬁ&t)aa:#ﬁ‘fé © % 0)., fe ® m A 891, 622
(EFEMH2TED B HF S LD G SR L= P CREIA LI b0 T D & # B # £(A+B+C) A 2,523,106
(£3) SRt B NS R oe (k160 190 ) 0B o st e B M 8 ® & R B & 2,256, 780, 627
(4,180, 901T-F) 1% % HLFIL, 99.5% T, F 7 % = #' H £ A 346,102, 816
. _ . @ E' M £ F = 8 &% 2 15, 456, 879
WEE. 8. TAL S VEEMRORER ) H & H(D+E+F+G) 1,923, 611,584
015%3A 5 A3 RO OB BB B S 1,923,611, 584
H H = i B (B 1) MR & 1T, — B ORI & oA L OEEE V. ik
A & I3 4,180,901, 887 FEIZHAFAEE LT, ERIZHAIAELE LTABShET,
e (E2) SEIMEREEIAES & 13, BIEFEE & oA L OEEE VD, AL FHS
s R 61,115,218 BAERAE LT, EEAB AR LTI S E T,
/N Fan f& GHAM%E) 4, 008, 992, 582
ES 1 il B 47, 356, 648
[z0) h # Hi 32,912, 584
2 AN £ Gt GE oM 4 30, 524, 855
® & & 2, 554, 000
ES h fift #9 & 2, 554, 000
© #M & E # FEA-B) 4,178, 347, 887
Jt ZN 2, 254, 736, 303
/I S T i~ N 1,923,611, 584
o2 # ¥ # 0O # 2,254, 736,3030
1A 0% Y E %@ EEC/D) 18,531

kBB D n AKEIL2, 602, 258,366 [, 4 W] 238 1) B INER E e A KT

16, 575, 12111, [AIfiR# e AEHIT364, 097, 1841 T,

FUBIRICBIT DY~ Y —7 7 v RERENR LT REEEO AL, F1 7
Ek At — A — 7 (A SyERL) 40,859,667, & A UHRESRT 7 R

M (FOFs )

G ks b I F2 R ) 70, 093, 92117

FITxy k- ZBRIGHE

77 v K (fEH SR 231,553,262[0, 44 UHRMERT 7 RV A Gk
B & H ) 19,987,180, ¥ A4 UHRMESR T » K (4 A /i A)
1,837,204, 699, & A UiFR% 7 7 > K (4E 2 BRFEA) 1,962, 748[9, A
U kAT 3SR 7 7 o N (fEH S Ed) 53, 074, 8261 T,

*OYHISR O D404 0 OFIE FEEIL18, 53111 T,

63



TAUBIBHRRY REYY—T77 R
ERREE 198 GREH 20154 H 6 H)

(GFEWIRE 201445108 7 H~20154E4 H 6 H)

A UG RR Y M~ —7 7 & ROFEL1INT 00 D ER LA Z@ER L BT ET,

* LT 7 FOEEAIRDBEY TT,

# M 7 #

LHE LI ORI K OMEREMPEEDO B LR 20 & L TER 2172V E T,

ETEREEAER

Pt D kA S s L OV el ps

DOFEE LTHERY FEAHE (SHEOEHESCEEZ L - BT E L TORITESNTREE G2 E
T, LLF TARAES] VW ET, ) B a~v— v b o A== mpE &g 4
58Ik BE LGS OB L OMEFEWEDBEE R EZ D S L GEAZITRWET,
QBEEIZHTZ> T, BUTOL I sl BE LN LEREZITR) a2 EARELET,

A . FEFROKATIE, BERFICBOTAAKBHEYLLE (A—FT 4 —ATAa 3LLEFIT
S&PTAA—DIE) &F2Z 2R LET,

7. BSE. BT ORTIZE > TAAMHY L E TR o laifs, Titathofllnc L v
UEHBHERAET AL TEXETN, 2oL, A5 CEIEMIEDME ERIAD10%E
Ea ERELET,

N EHFEEE BN - NEEZEAET, ) . EEERES, & LAIZNOITHET D LS
DHETRS X OV S ORERBEBIZE S RAT « (RAET D AEESE 2R E . —BITHYU 0 OEE
L, M PEDRE PEMRFADI0%EE A RIRE LET,

= R—=Fr7FVFDEEF 2L —a0d, 3 (F) BENS S5 () FBREORMAZIEARL
LET,

B R RV HFEO TS, SRy REOERECHEB A2 FIRT 52 ERH 0 9,
OINEFEPEDOFEE BTz > TIE, ¥Ry FEEEORE LSRG %, BitMPEDME EREED
100% 2251 B Z EaleRE LET,
DOIRAINEREEFEIZOWNWT, AEELENY A7 2EHET 720D A~y DI3fThenEt i, 72
B, RANMEEAFEOTRENE, HEE, FEEOZIY 3T 2 BB TREEZIT
ROZEMTEDLLDELET,

B A N il BR

WE PEREED10% LT

JAIE LS

REBTRERAOAN—THIE 1S

http://www. daiwa—am. co. jp/

64




FA TEEAERY METXF—T 70 F

W S DEE(EE & TR OHER

()
14, 500

— FLUE{IAE

14, 000 [—/Jﬁﬂvwf/vﬁ\\ﬁ\

13, 500 /\/‘\/' VVAVNVM\MA
1&MOAVMJ

12, 500

#

moE oK
(2014. 10. 6) (2015. 4. 6)

e on a5 F 0 BUTTLT R | | e
Wk | (a0 | s |

| % % % %

(91#) 20144104 6 B | 12,801 — | 13,763 — 97.5 6.0

10 K 12, 860 0.5 13,934 1.2 97.3| 3.8

BN ES 13,827 8.0 15243 10.8 97.2| A4.2

120K 13, 962 9.1 15542 12.9 97.8| NA6.1

201548 1 K 13,515 5.6 15533 12.9 97.5| 6.2

2 AR 13,833 8.1 15511 12.7 97.6 —

3AR 13, 463 5.2 15,262 10.9 98.1| AL8

(HIR) 201644 H 6 A | 13,417 4.8 15,198 | 10.4 97.8| 9.0

(k1) WEVERITIIE I,

(E2) ¥ 749 ATy s 2 (MBS 13, v 7 ¢ SEEEEA 7 v 7 A
(FRY A=) OF —ZIZHSEHBFL, 477 FREAZ
10,000 & L CRFHEEFERFHI L7 b DT,

(Es)Wﬂwﬁ?u\gmmmmmﬁﬁé%ﬁur\ﬁm%ﬁ%um%ﬁéﬁm

LTWET,

IR SR IR T AOME R AL S (RHA A ) 2 bR £,

S S b SR L B A b R — SR AR LR T,

GER#ZRE)
S EEMABESOHBIZOWNT
[EHE(MEE - BEE]
Wi 12,801 IR : 13,417H YR : 4.8%
[BREMBOETLEHER]

(4
(£S5

B LT EHFOFBINARLEFNL T (EHMitk O L&) DIEh,

YRy RPRMTER L2 &2, MO BNV IZHE5 LEL
77
SIREREICONT
OXEEHHR
PEEESFHIIISFIE T & 20 £ L, #E 52015451 4122
T, ERBE OBGEMENIEN S, BOE (£ 772 Rl
17) A7 VRIE LA FHEE L2 & CREF] BB ik
L, @FNHE FEME 720 F Uiz, F2, BUMIE O M 21 5l
KA v 7 VIREDRIRA 5 721Eh, F Y ¥y OBURRZC 2 — 1 [E 0
EMAMEMAENEE- T2 e, SRR T2 LE LR,
2 AL, iFRZe e S S % % 0 CRERMGRIS ER9 5, KE
THBOEICL D& Al Lo EFEERE &G FITH] BT RO
Al LA EM S, &FId—F ERICEIECE Lz, L L 3 ALK
Ho ESAE OB O EFFENMEA v 7 L ofikis & Rad
DRRTHoZ Liglnh, T TIEd &7 TR R ER

MEIBL, SRITHRICT THOME TR & 220 £ L,

OA&EHE
HoAR L RIER T EA (M%) LE L, Eamnb204411 71

M TR, AEROBMEREMLGD P (EWNRAE) REROE

b7 EMMZER LRV E LT, £0%, v 7 L7 T4 TGS

DEEALRLX Y ¥ v OBURAZE, 7R & AR O KIE T %21

o, WO U AT RSN E D & —d5 L CHEBEIT L,
mw¢1ﬂmmﬁf%ﬁyFHm%i%ﬁﬁawiﬂ%%%wiu

72 2HICADE, BOEIZXLZ 5K LO EHEERENGF]

Lﬁﬁ%@ﬁﬁbﬁmﬁKWU\%T/FiﬁUﬁHTLﬂLiL

7oo LU 3 ALIBEIE, B& EAROHMLIRA v 7 L okt &

&7 5 BOEMFRAE S TREF] LFBIIAZIB LI L b

PR RIFHIRICT CREIE DN EEL R L 20 £ LT,
SHIHIZE TS [SEHDERAE

FELTHRNY RETOMMESICRET 22 L1ckh, BEL
TS DORefR I L OMEFEMPED A FE R % S L TEH Z17780
ES

HHER—= 7+ VAo E LTUEL, BRLEHY 227 2 £TEE
?1V~V3V%3(F)NB(F)*VTZ/%E~¢L$?O
7LV y R AZIZOWTIE, EESCEHERM RS o F AT
@w%%@&m\&ﬁ%ﬁkné L TAR— b7 U AFEY & E
WO CEMAEATR D HEt T,

O R—brTH)AIZDNT

HoR v RAECONFE S 2 @A, ZE LTS OfefiEs &
MEREMPEDE L E O I L GEREITRVWE LT,

SREBY 27 #RKTEET 2 L—va o0, 3 () &
ES 5 () BEOHANTEMLE Lz, FICERETESHE
FoBETIE, BET 2V —Ya vy 2RI LI 0. &F] EAE
FASBRE 2 JRE CIXE b 57 & RFEBHMOTLBRES 2B EL
THRHGEATIRWE LT,

EFHFFERIERICE LTt EECHEOMALE L HOICRBEL
7

ZRICB LTI, EESMEI R A SRR B E LT,

ORNUFI—VEDEEIZTDONT

Y77 v RITEH O £ 721X AR L R o F~v— T BT
T EEA,

DY 7 7 v FROKMEMFE & B ERBLOBELIL. ThEth
4.8%., 10.4% &7 0 £ L7,

(SEDERAE)

FRY RETOAESICRET 22 L1080 RE LTINS OEf:
BLOMERMEOBEFERREZO S L CGEREZTRVET, fEHFR— b
T VFOEFY 27 (BEEFa2lb—ar) IZOWTIEL, 77 & A
VHANARGRBOR B L FIcESE, 3 () BENL S5 () 2
FEofMHTay ba—L LES, 7Py MU RAZE T, ERKAAT
WEWVEAN TR — h 7 4 U A 25+ 5 58T,

65



FA TEEAERY FETXSF—T 70 F

W1 FO5YDERDEAM BEES L UHIEIDKR
= q ST M # &
e ——— - (201442108 7 H22 52015424 1 6 B £ )
JeH ZREF AR (U o
) ) "W m | e N #
P T ETE 54 TAFVA R R |TAFYR KRR
i FIE 25 HL 5 | E O % 6,976 <12, 033)
= Dih LA 2 3,664
(PR ) (2) A F U AR R % - )
(Z D) — (0) | 4o % _ ( 1,0770)
AN\ = 2
= 3]
V1) AU LI 1T REENTED £8A) .
GED) WEORF (HRBLODS b ORHRRE AL I, AL L Eff2§ f@;‘ﬁgg{;g;‘;ﬁ;i fi-hetated iAm)usn ——
SAEHE N HAC BB 72D, FEHEIC LD S LIS TF, 2 o0 (1:3) LGRS PAORRHIL DS (RIS RaEh TR Y £,
EIL;U%ZHj(i: ZOWTIEEEBD T177 04 OfAOBI OEAE O (FE4) HprmsiEeee .

(E2) HIEH = e SRR FA L TH Y £, (2) ZWERE|DFELERIES RR

(20144F107 7 B/ 52015424 4 6 H £ T)

fil EE| pll " i - i i
i BB AR | D W | BRI | 0 A
gk "7 H =M EpiE! =
18 % e 1 B 5| — — 4, 487 1,326
(E1) BT LI4E,
(E2) HNARTITEIHEC,
BEELTEREHR
NI S
(20144E10H 7 A2 5201544 H 6 H £ T)
H i+ e i
& ikl & #H &t Lid] & %
TH TH
United Kingdom Gilt (VU &) 3.25% 2044/1/22 707,999 | United Kingdom Gilt (A VU &) 4% 2016/9/7 860, 526
United Kingdom Gilt (U &) 8.75% 2017/8/25 383, 561 | INTER-AMERICAN DEVELOPMENT BANK ([EIB&HERE) 9. 75% 2015/5/15 680, 681
United Kingdom Gilt (A ¥V &) 3.75% 2021/9/7 165,306 | United Kingdom Gilt (A VU &) 2.75% 2024/9/7 584, 066
United Kingdom Gilt (A VU &) 8% 2015/12/7 352, 866
United Kingdom Gilt (VU &) 3.25% 2044/1/22 217, 069
RABOBANK NEDERLAND (4 Z %) 4% 2022/9/19 198, 861
United Kingdom Gilt (A VU &) 3.75% 2021/9/7 163, 472

(E1) AT LA EEERF2EEENRTRY £EA) .
(£ 2) BT IEE4E C,

66



BA DERGERY KEXY—T 70K
WiAAEERHR
(1) S E ER) amtE mfei)
1 D3 Ll El il *
. . iF il il |25 BB ‘oA M Mo oM OA
K RIS s AT vy i AR LN R S PR PR
TAFYVR KRR | FAFI R HR M % % % % %
A kS y 2 58, 300 65, 761 11,679, 324 97.8 37.1 47.3 13.4
(E1) ISR EHE, RO Z % A BE TS O ML b & ITREERBRNED 23 FIEC L VRN END L — N TSR L= b 0T,
(1 2) ML, S PEREICKT 2 3HIEEORI G,
(3) FHmERE, FFAMEE O HALRT T T,
(2) S E ER) o’ @)
=S 5 & i} i E I I S S I T | o fi %E fif & F A R
Sh 15 R & A R &
% [FAXD 2 KR [FAFUA R TH
AFYR United Kingdom Gilt i FE % 8. 7500 6, 500 7,798 1,384, 933 2017/08/25
United Kingdom Gilt i GE % 4.0000 600 630 112, 005 2016/09/07
United Kingdom Gilt i FE % 5. 0000 6, 500 7,319 1,299, 854 2018/03/07
United Kingdom Gilt i GE % 4. 5000 2,700 3,075 546, 221 2019/03/07
United Kingdom Gilt i FE % 4. 0000 2, 000 2, 354 418, 105 2022/03/07
United Kingdom Gilt i GE % 3. 7500 6, 000 6,914 1,227,997 2021/09/07
United Kingdom Gilt i FE % 1. 7500 1, 000 1,022 181, 649 2022/09/07
United Kingdom Gilt i GE % 3. 2500 2, 500 2,989 530, 979 2044/01/22
United Kingdom Gilt i FE % 1. 2500 2, 000 2,029 360, 421 2018/07/22
United Kingdom Gilt i GE % 2. 2500 1,000 1,056 187, 687 2023/09/07
KEW-KREDIT WIEDERAUFBAU BBk fE R 3. 7500 2, 000 2,088 370, 949 2016/09/07
NETWORK RAIL INFRA FIN [ S 4. 8750 2, 000 2,054 364, 882 2015/11/27
EUROPEAN INVESTMENT BANK BBk fE R 4. 7500 3, 000 3,390 602, 074 2018/10/15
Royal Bank of Scotland PLC/The # f& # 5. 1250 4,000 4,986 885, 591 2024/01/13
General Electric Capital Corp tt fif -3 6. 2500 2, 500 2,825 501, 804 2017/12/15
GE Capital UK Funding it i % 4. 3750 3, 000 3, 330 591, 546 2019/07/31
RABOBANK NEDERLAND tt fi % 4. 6250 1,000 1,142 202, 836 2021/01/13
RABOBANK NEDERLAND # f& # 4..0000 4,000 4, 486 796, 742 2022/09/19
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FRENCH GOVERNMENT BOND (Z75>R) 4% 2018/4/25 | 6,123,202 | DANISH GOVERNMENT BOND (F>~—7) 4% 2017/11/15| 8,781,408
DANISH GOVERNMENT BOND (F*>~—7) 3% 2021/11/15 | 4,479,796 | FRENCH GOVERNMENT BOND (75>2A) 1.75% 2024/11/25 | 7,274,016
FRENCH GOVERNMENT BOND (752Z) 3.25% 2021/10/25 | 4,009,648 | DANISH GOVERNMENT BOND (F>~—7) 3% 2021/11/15 | 4,406,146
DANISH GOVERNMENT BOND (7>¥—7) 1.5% 2023/11/15 3,908,147 | GERMAN GOVERNMENT BOND (R4W) 1.75% 2024/2/15 | 3,703,906
GERMAN GOVERNMENT BOND (R4wW) 1.75% 2024/2/15 | 3,710,899 | Poland Government Bond ((R—>>/K) 3.25% 2025/7/25 | 3,475,547
Poland Government Bond (i*—3>>/K) 5.25% 2017/10/25 | 3,549,723 | DANISH GOVERNMENT BOND (F>~¥—7) 4% 2019/11/15 | 3,226,731
EUROPEAN INVESTMENT BANK  (EI&#5) 1.25% 2025/5/12 2,873,789 | FRENCH GOVERNMENT BOND (75>2X) 2.25% 2024/5/25 | 2,604,768
DANISH GOVERNMENT BOND (F>~¥—7) 7% 2024/11/10 | 2,596,758 | FRENCH GOVERNMENT BOND (7352Z) 4.25% 2018/10/25 | 2,571,601
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FII—=T DANISH GOVERNMENT BOND & B = 7.0000 210,000 326,848 5,912,683 | 2024/11/10
DANISH GOVERNMENT BOND & i = 3.0000 160,000 186,451 3,372,902 | 2021/11/15
DANISH GOVERNMENT BOND & i H 1.5000 200,000 212,358 3,841,556 | 2023/11/15
N Y 2] S P SO RN FESS I
Ed 28 570,000 725,657 13,127,142
F/Vo1--70-% [F/VD1—-70-%
JIoz— NORWEGIAN GOVERNMENT BOND & i = 4.5000 30,000 34,062 518,777 | 2019/05/22
NORWEGIAN GOVERNMENT BOND & SE % 3.7500 102,000 115,869 1,764,699 | 2021/05/25
NORWEGIAN GOVERNMENT BOND & i 3.0000 185,000 204,121 3,108,771 2024/03/14
NORWEGIAN GOVERNMENT BOND & i 1.7500 50,000 49,727 757,349 | 2025/03/13
BK. NEDERLANDSE GEMEENTEN B % B F 3.5000 41,000 42977 654,552 | 2017/10/30
EUROPEAN INVESTMENT BANK ¥ % B F 2.5000 50,000 51,704 787,451 2018/01/17
EUROPEAN INVESTMENT BANK ¥ % B F 3.0000 60,000 63,893 973,096 | 2020/02/04
EUROPEAN INVESTMENT BANK LS = - 1.5000 50,000 48,545 739,340 | 2022/05/12
EUROPEAN BK RECONSTRUCTION & DEVELOPMENT | #F %% f& 2 4.0000 100,000 105,153 1,601,480 | 2017/05/11
RABOBANK NEDERLAND 1t & 5 1.5000 50,000 49,404 752,422 2020/01/20
RABOBANK NEDERLAND 1t & B 2.6250 100,000 103,709 1,579,488 | 2019/09/02
Y (] S D SN R, BESS
= i 818,000 869,168 13,237,431
FAvI-7Y - 70-% [FAVI-7Y 70-%
AV T—=FV SWEDISH GOVERNMENT BOND & 5 % 3.5000 110,000 146,839 2,113,013 | 2039/03/30
SWEDISH GOVERNMENT BOND & i = 3.5000 200,000 241,038 3,468,536 | 2022/06/01
SWEDISH GOVERNMENT BOND & 5 F 1.5000 200,000 212,760 3,061,616 | 2023/11/13
SWEDISH GOVERNMENT BOND & S % 2.5000 75,000 86,511 1,244,893 | 2025/05/12
Kommuninvest | Sverige AB B % B OF 2.5000 230,000 247,834 3,566,334 | 2020/12/01
EUROPEAN INVESTMENT BANK ¥ K & F 5.0000 100,000 122,088 1,756,846 | 2020/12/01
EUROPEAN INVESTMENT BANK B % B F 3.5000 50,000 57,072 821,273 | 2021/01/14
EUROPEAN INVESTMENT BANK ¥ % OB % 1.2500 200,000 192,818 2,774,651 2025/05/12
Y ) N B SO EUSSY EES I
- b & 1,165,000 1,306,960 18,807,164
F—>> R X0F FR—-5VR - 20F
=3V R Poland Government Bond & S % 5.2500 199,000 213,966 6,874,752 | 2017/10/25
Poland Government Bond & B = 5.5000 41,000 46,067 1,480,151 2019/10/25
Poland Government Bond & S 5.2500 75,000 84,570 2,717,234 | 2020/10/25
Poland Government Bond & S % 5.7500 60,000 70,080 2,251,670 | 2021/10/25
Poland Government Bond & S 3.7500 25,000 26,105 838,753 | 2018/04/25
Y G0 N B O SRR E
- = & 400,000 440,789 14,162,563
Fa—0O F1—-0O
1-0 (P45 R) | IRISH TREASURY & 3l 3.9000 10,000 11,985 1,617,016 | 2023/03/20
IRISH TREASURY & & = 3.4000 25,000 29,037 3,917,672 | 2024/03/18
IRISH TREASURY & 2.4000 25,000 26,025 3,511,326 | 2030/05/15
|88 W B 3884
I I | e e X0 2 Vv I N L
F1—0O F1—0O
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R 18817
el | e e S BT /o) B o=l B )
Fa—0O F1—-0O
1—0 (N)bF-=) |Belgium Government Bond & & 4.0000 25,000 28,686 3,870,416 | 2019/03/28
Belgium Government Bond & i F 3.7500 54,000 63,556 8,575,026 | 2020/09/28
R 28R
I | D S S SR X100} 7 V) NP 7. Y | R
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