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Q9FAZR (20144 3 B20H) 7,734 20 0.1 13,499 0.2 95.6 — 76,427
10088k (20144 4 B218) 7,842 20 1.7 13,691 1.4 96.6 — 76,153
101887R (20144 5 B20H) 7,783 20 A0.5 13,622 A0.5 95.4 — 74,479
102887 (20144 6 B208) 7,822 20 0.8 13,725 0.8 96.4 — 74,068
103887 (20144 7 B22H) 7,802 20 0.0 13,747 0.2 96.7 — 72,451
104887 (20144 8 B208) 7,825 20 0.6 13,945 1.4 96.4 AN 7.8 72,009
10588R (20144 9 B22H) 8,049 20 3.1 14,471 3.8 96.1 AN11.4 72,379
10688R(2014F10820H) 7,862 20 A2 14,271 AN1.4 96.3 A 5.0 70,099
107882 (20145%118208) 8,517 20 8.6 15,583 9.2 96.0 A14.9 72,178
108887 (2014%F12822H) 8,461 20 A0.4 15,831 1.6 96.3 AN 4.4 70,456
109887 (20154 1 B208) 8,209 20 ND.T 15,496 AW 96.6 AN 6.8 67,930
11088 (20154 2 B208) 8,145 20 A0.5 15,453 A0.3 96.5 A16.5 66,914
11188% (20154 3 B20H) 8,035 20 AN 15,384 A0.4 97.1 A~19.2 65,406
11288% (20154 4 5208) 8,039 20 0.3 15,336 0.3 96.7 6.1 64,905
11388R(2015% 5 B20H) 8,134 20 1.4 15,412 0.5 93.8 4.0 65,159
1148R(2015% 6 B22H) 8,239 20 1.5 15,678 1.7 97.5 A 0.8 64,459
115887 (20154 7 B21H) 8,035 20 AND.2 15,585 AN0.6 97.0 A 1.3 62,326
116887 (20154 8 A20H) 8,082 20 0.8 15,866 1.8 97.0 A 1.8 62,379
11788 (20154 9 B24H) 7,709 20 A4 4 15,393 A~3.0 97.1 1.5 59,247
118H3R (20158 10820H) 7,787 20 1.3 15,488 0.6 97.2 AN 2.5 59,546
119887 (20154118208) 7,765 20 A0.0 15,505 0.1 97.3 A 1.6 58,644
120887 (2015%12821H) 7,582 20 A1 15,366 0.9 96.9 4.1 56,831
121887 (20164 1 B208) 7,205 20 ANAT 14,915 AN2.9 96.8 VANEN V4 53,726
122887 (20164 2 B22H) 7,095 20 A2 14,665 A7 96.8 4.7 52,607
12388K (20164 3 B22H) 7,181 20 1.5 14,660 A0.0 96.2 13.0 53,063
12488K (20164 4 B20H) 7,097 20 0.9 14,508 A1.0 96.2 5.9 52,192
12588k (2016% 5 B20H) 6,995 20 N2 14,438 0.5 96.4 2.6 50,759
12684R(2016% 6 520H) 6,758 20 A3 13,910 N3.7 97.1 1.0 48,751
127887 (20164 7 B208) 6,667 20 A1 14,159 1.8 97.1 0.6 47,793
12882 (201645 8 H22H) 6,402 20 N3.7 13,573 A4, 96.6 VAN 45,633
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M % % % %

(i) 2016FE2H228 7,095 — 14,665 — 96.8 4.7

512357 2Bk 7,088 A0 14,700 0.2 96.7 8.8
(HA%) 201683 H22H 7,201 1.5 14,660 A0.0 96.2 13.0

(HAym) 2016438228 7,181 - 14,660 — 96.2 13.0

£=12488 EY=ES 7,288 1.5 14,913 1.7 96.2 13.0
(HA=%) 2016448208 7117 A0.9 14,508 A1.0 96.2 59

() 201648208 7,097 - 14,508 - 96.2 5.9

5125857 4B 7,093 A0.1 14,642 0.9 96.2 3.8
(BAzk) 201645 H20H 7,015 AN1.2 14,438 AN0.5 96.4 2.6

(HAgm) 2016458204 6,995 - 14,438 - 96.4 2.6

%1268 58% 7,047 0.7 14,594 1.1 96.7 2.1
(HA%%) 2016868208 6,778 A3 13,910 AN3.7 97.1 1.0

(BAE) 2016F 6 H20H 6,758 — 13,910 — 97.1 1.0

£12781 6 B>k 6,532 N33 13,729 ANT.3 97.0 1.7
(HA%%) 2016478208 0,687 AT 14,159 1.8 97.1 0.6

(HAym) 2016478208 6,667 - 14,159 — 97.1 0.6

£128EA 7 B> 6,583 AN1.3 14,047 N0.8 96.8 0.6
(HA%%) 2016888228 6,422 AN3.7 13,573 A4 96.6 A 2.
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LHNEE BhAH) ()] 20 20 20 20 20 20
N EAEMERL (%) 0.28 0.28 0.29 0.30 0.30 0.31
SHADIN (m) 19 13 13 13 11 12
SHADINE SN (M) 0 6 6 6 8 7
BRI ECNRER (M) 180 173 167 160 152 144
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(b) BEEREOEMIETESER 0.00 0.00 0.00 0.00 0.00 0.00
(¢) NamiAEEE 8.82 8.89 8.96 9.03 9.10 9.17
(d) DECEEfHREILE 171.95 171.31 164.60 158.05 151.27 142.95
(e) ZHANENKREE(a+b+c+d) 200.20 193.56 187.08 180.38 17212 164.42
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(g) BN NSE(e — 1) 180.20 173.56 167.08 160.38 152.12 144.42
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United States Treasury Note/Bond (PXU71) 2.5% 2046/2/15 | 1,301,702 | Nippon Telegraph & Telephone Corp (H7£) 1.4%2017/7/18 | 1,029,748
United States Treasury Note/Bond (P XU7) 2.25% 2024/11/15 580,636 | International Business Machines Corp (7XU5) 1.875%2022/8/1 | 1,008,168
Shell International Finance (#>>%) 1.9% 2018/8/10 520,318 | RABOBANK NEDERLAND (#35>4) 4.5% 2021/1/11 627,844
Toronto-Dominion Bank/The (A7%) 2.625% 2018/9/10 478,437 | Intemational Business Machines Corp (7 XU71) 3.375% 2023/8/1 590,866
RABOBANK NEDERLAND (45>9) 3.875% 2022/2/8 569,350
GE Capital International Funding Co (P4 Ib5>/R) 0.964% 2016/4/15 563,608
Standard Chartered PLC (/+UX) 1.5% 2017/9/8 543,811
Bank of Tokyo-Mitsubishi UFJ Ltd/The (B7%) 3.75% 2024/3/10 441,533
United States Treasury Note/Bond (P XU71) 4.375% 2041/5/15 436,642

(1) SHEFELRE BBIFHESENTBUEEA) .
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FXAUA United States Treasury Note/Bond &z | 8.8750 17,000 18,371 1,848,695 | 2017/08/15
United States Treasury Note/Bond B z| 88750 10,000 12,003 1,207,912 [2019/02/15
United States Treasury Note/Bond BaE | 43750 17,000 24,182 2,433,484 12041/05/15
United States Treasury Note/Bond BEEZ| 22500 25,000 26,423 2,659,021 [2024/11/15
United States Treasury Note/Bond BaEz| 21250 10,000 10,471 1,053,696 | 2025/05/15
United States Treasury Note/Bond Bl 25| 1.3750 8,000 8,106 815,730 [ 2020/04/30
United States Treasury Note/Bond B z5| 2.5000 12,000 12,552 1,263,119 [2046/02/15
NEW ZEALAND GOVT BEEZ| 9.1250 4,300 4,330 435,785 12016/09/25
National Australia Bank Ltd H O E 1.3000 2,000 2,001 201,425 (2017/06/30
National Australia Bank Ltd T B 1.8750 5,000 5,051 508,317 (2018/07/23
Banque Federative du Credit MutuelSA [ #f & 25| 2.5000 9.000 9,182 924,073 12018/10/29
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Banque Federative du Credit Mutuel SA |t & Z| 1.7000 10,000 10,015 1,007,819 [2017/01/20
Banque Federative du Credit Mutuel SA | %t & 25| 2.7500 5,000 5,125 515,758 [2019/01/22
Nordea Bank AB #t & ZF| 3.1250 17,000 17,204 1,731,238 |12017/03/20
Nordea Bank AB T E 1.6250 3,000 3,016 303,550 |2018/05/15
Toronto-Dominion Bank/The t ' F| 26250 9,166 9,423 948,32012018/09/10
Svenska Handelsbanken AB * & | 25000 14,122 14,474 1,456,610 [2019/01/25
Svenska Handelsbanken AB ' F 1.6250 4,000 4,020 404,629 |2018/03/21
HSBC Bank PLC T B F 1.5000 11,000 10,977 1,104,671 |2018/05/15
SINOPEC GRP OVERSEA 2014 T E 1.7500 3,000 3,009 302,813 (2017/04/10
CNOOC Nexen Finance 2014 ULC | #t & 25 1.6250 3,000 3,004 302,342 (2017/04/30
United Overseas Bank Ltd T E 2.2500 14,500 14,600 1,469,217 |2017/03/07
Emirates Telecommunications Corp | ¥t & 25| 2.3750 3,000 3,057 307,647 12019/06/18
AUST & NZ BANKING GRP NY | # & 25 1.4500 10,000 10,018 1,008,121 |2018/05/15
Pricoa Global Funding | ' 1.3500 11,000 11,021 1,109,044 (2017/08/18
DNB Bank ASA T B F 3.2000 2,725 2,757 277,529 12017/04/03
Swedbank AB T E 2.1250 5,000 5,030 506,229 |2017/09/29
Swedbank AB t B’ F 1.6000 10,000 10,037 1,010,023 12018/03/02
RABOBANK NEDERLAND NY T B 2.2500 5,000 5,095 512,740 (2019/01/14
Shell International Finance & ZF| 1.6250 24,660 24,862 2,501,958 |2018/11/10
Shell International Finance #* & | 1.9000 5,000 5,076 510,883 |2018/08/10
RABOBANK NEDERLAND T E 4.7500 3,000 3,297 331,792 |2020/01/15
RABOBANK NEDERLAND B F 4.5000 10,500 11,678 1,175,251 [2021/01/11
Nippon Telegraph & Telephone Corp |4 & 25| 1.4000 10,507 10,535 1,060,142 {2017/07/18
Sumitomo Mitsui Banking Corp | # f& 25| 3.2000 5,000 5,235 526,883 (2022/07/18
Sumitomo Mitsui Banking Corp | #t & 2| 3.9500 12,000 13,124 1,320,696 [2023/07/19
Bank of Tokyo-Mitsubishi UFJ Ltd/The | ¥t & 25| 2.7000 7,000 7,155 720,069 12018/09/09
Bank of Tokyo-Mitsubishi UFJ Ltd/The | #t & 25| 2.8500 10,000 10,333 1,039,880 |12021/09/08
National Australia Bank Ltd/New York | ¥t & 25 2.3000 5,000 5,081 511,376 |2018/07/25
AUST & NZ BANK # & Z| 5.1000 9,135 10,095 1,015,896 |12020/01/13
AUST & NZ BANK T B 2.4000 10,250 10,291 1,035,645 |2016/11/23
Commonwealth Bank of Australia | 1t & 25 5.0000 5,224 5,747 578,417 12019/10/15
Waestpac Banking Corp #* & Z| 2.0000 8,000 8,068 811,906 [2017/08/14
Westpac Banking Corp t & #F| 22500 5,000 5,090 512,246 [2019/01/17
Westpac Banking Corp O %[ 1.2500 8,000 8,011 806,231 |2017/12/15
Westpac Banking Corp # & 2| 1.5000 10,000 10,036 1,009,983 [2017/12/01
Westpac Banking Corp t BE 1.5500 2,700 2,711 272,817 12018/05/25
NTT Finance Corp B 5 1.5000 23,980 24,034 2,418,561 [2017/07/25
= SBRE IR
- S E B8 434,769 455,035 | 45,790,212
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CANADIAN GOVERNMENT BOND (119) 1.5% 2026/6/1 | 13,117,915 | BRITISH COLUMBIA (A+%) 4.65% 2018/12/18 16,238,538
CANADIAN GOVERNMENT BOND (77%) 3.5% 2045/12/1 | 11,643,647 | CANADIAN GOVERNMENT BOND (H7%) 3.25% 2021/6/1 | 14,207,207
CANADIAN GOVERNMENT BOND (174) 4% 2041/6/1 | 10,759,433 | CANADIAN GOVERNMENT BOND (h7%) 1.5% 2026/6/1 | 12,479,833
BRITISH COLUMBIA (A7) 2.85% 2025/6/18 6,395,385 | CANADIAN GOVERNMENT BOND (779) 9.25% 2022/6/1 | 10,069,827
CANADIAN GOVERNMENT BOND (F9) 2.25% 2025/6/1 5,261,127 | Province of Quebec Canada (h7%) 4.5%2018/12/1 | 8,154,525
CANADIAN GOVERNMENT BOND (174) 5% 2037/6/1 5,130,628 | Province of Quebec Canada (17%) 4.5%2019/12/1 | 6,805,147
ONTARIO PROVINCE (7% 3.15% 2022/6/2 4,949,088 | Province of Quebec Canada (17%) 4.5% 2020/12/1 | 6,247,950
Province of Quebec Canada (17%) 4.5% 2020/12/1 4,535,687 | BRITISH COLUMBIA (h7%) 2.85% 2025/6/18 | 6,024,566
Province of Quebec Canada (H7%) 2.5% 2026/9/1 4,249,187 | CANADIAN GOVERNMENT BOND (779) 35% 2045/12/1 | 5,936,534
CANADIAN GOVERNMENT BOND (1719) 3.25% 2021/6/1 3,861,519 | ONTARIO PROVINCE (#7F%) 3.5% 2024/6/2 | 4,815,734
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HFs 3,647,346 4,432,751 | 345,665,945 98.0 — 27.4 42.1 28.5
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Hh*rs CANADIAN GOVERNMENT BOND f& 5 % | 10.5000 250,545 361,877 | 28,219,18212021/03/15
CANADIAN GOVERNMENT BOND &3 & 9.7500 245,000 350,220 | 27,310,167 |2021/06/01
CANADIAN GOVERNMENT BOND &3 9.2500 9,000 13,340 1,040,307 [2022/06/01
CANADIAN GOVERNMENT BOND & & 25 5.7500 45,000 72,612 5,662,283 12033/06/01
CANADIAN GOVERNMENT BOND & &f 5 5.0000 55,000 86,961 6,781,222 12037/06/01
CANADIAN GOVERNMENT BOND & & 5 4.0000 50,000 73,176 5,706,303 | 2041/06/01
CANADIAN GOVERNMENT BOND & & 5 3.2500 14,000 15,719 1,225,815 (2021/06/01
CANADIAN GOVERNMENT BOND & 5 5 3.5000 49,000 69,433 5,414,385 (2045/12/01
CANADIAN GOVERNMENT BOND & 5 25 2.5000 30,000 33,601 2,620,221 12024/06/01
CANADIAN GOVERNMENT BOND & 5 25 2.2500 80,000 88,515 6,902,415 [ 2025/06/01
CANADIAN GOVERNMENT BOND & 5 25 1.5000 56,000 58,203 4,538,716 12026/06/01
Province of New Brunswick Canada | #h/5{&5E2 6.7500 15,330 16,106 1,256,017 |2017/06/27
Province of New Brunswick Canada | #5f&5E25 | 6.0000 40,200 42,996 3,352,852 |2017/12/27
Province of Nova Scotia Canada | #75f&5E25 |  5.4600 808 837 65,334 (2017/06/01
Province of Nova Scotia Canada | #i51&8EZS | 9.6000 3,430 4,873 380,071 (2022/01/30
Province of Quebec Canada &S | 9.3750 15,000 22,109 1,724,102 |2023/01/16
Province of Quebec Canada &S | 4.5000 50,000 56,850 4,433,201 2020/12/01
Province of Quebec Canada 5 EsEEs | 4.2500 76,000 87,199 6,799,806 |12021/12/01
ONTARIO PROVINCE 5 &5 9.5000 7,822 12,727 992,513 [2025/06/02
ONTARIO PROVINCE 5 &S 4.2000 50,000 55,692 4,342,862 [2020/06/02
ONTARIO PROVINCE 5 &S 5.5000 35,000 37,858 2,952,229 (2018/06/02
ONTARIO PROVINCE 5 &S 3.1500 65,000 71,276 5,558,133 12022/06/02
ONTARIO PROVINCE 5 &S 4.0000 95,000 107,142 8,355,003 |2021/06/02
Province of Manitoba Canada 5 &S 6.5000 46,100 48,953 3,817,400 |2017/09/22
Province of Manitoba Canada 75 &S 5.5000 35,000 38,526 3,004,276 12018/11/15
City of Toronto Canada 75fEEzs | 6.1000 16,918 18,044 1,407,075 [2017/12/12
City of Toronto Canada 5 &5 8.0000 10,060 10,128 789,836 [2016/09/27
Province of Saskatchewan Canada | #t751&5E%5 |  9.6000 40,683 57.832 4,509,779 2022/02/04
PROVINCE OF SASKATCHEWAN | #h 75 &5 8.7500 2,000 3,075 239,788 12025/05/30
BRITISH COLUMBIA 5 &5 5.3000 35,000 39,214 3,057,962 |2019/06/17
BRITISH COLUMBIA 5 &S 9.9500 50,430 70,606 5,505,897 [2021/05/15
BRITISH COLUMBIA 5 &S 5.6000 46,066 49,944 3,894,692 (2018/06/01
BRITISH COLUMBIA 5 &S 9.0000 11,860 18,253 1,423,425 |12024/08/23
BRITISH COLUMBIA Hh75{&E5EZS | 10.6000 49,587 67,966 5,300,021 {2020/09/05
BRITISH COLUMBIA 5 &S 9.5000 89,400 129,188 10,074,108 | 2022/06/09
BRITISH COLUMBIA 5 &S 9.1250 500 505 39,396 |2016/10/03
BRITISH COLUMBIA 75 &S 2.7000 8,000 8,616 671,888 [2022/12/18
BRITISH COLUMBIA iYL= 3.2500 25,000 27,552 2,148,563 (2021/12/18
Regional Municipality of York 5 &5 7.2500 7,891 8,303 647,534 (2017/06/19
CPPIB Capital Inc BHKES 1.1000 8,000 8,013 624,863 (2019/06/10
Mun Fin Auth of British Columbia | %F %% & % 5.1000 38,685 42,141 3,286,164 (2018/11/20
Toronto-Dominion Bank/The T B #F| 24330 38,000 38,509 3,003,006 [2017/08/15
Toronto-Dominion Bank/The T & | 21710 28,000 28,392 2,214,073 12018/04/02
Toronto-Dominion Bank/The T B | 24470 10,000 10,281 801,727 [2019/04/02
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Toronto-Dominion Bank/The # & | 1.6800 47,000 47,419 3,697,788 [2021/06/08
Bank of Nova Scotia/The #* & #| 4.1000 40,000 40,954 3,193,655 |2017/06/08
Bank of Nova Scotia/The T B 2.1000 10,000 10,024 781,687 12016/11/08
GE Capital Canada Funding Co |# & 2 5.5300 240,000 250,560 | 19,538,668 |2017/08/17
GE Capital Canada Funding Co | %t & 2| 5.6800 164,000 185,357 | 14,454,195 (2019/09/10
Canadian Imperial Bank of Commerce/Canad | #t f& 25| 3.9500 60,000 61,527 4,797,875 (2017/07/14
Canadian Imperial Bank of Commerce/Canad | #t f& 25| 1.7000 10,000 10,083 786,295 (2018/10/09
HYDRO QUEBEC # & 25| 10.5000 24,660 35,802 2,791,888 12021/10/15
HYDRO QUEBEC # & | 11.0000 245,000 338,438 | 26,391,403 |2020/08/15
HYDRO QUEBEC H B F 5.5000 21,450 23,392 1,824,164 |12018/08/15
HYDRO QUEBEC H & ZF| 9.6250 30.835 44,955 3,505,660 |2022/07/15
Ontario Electricity Financial Corp [# & Z| 10.1250 88,681 127,528 9,944,680 [2021/10/15
Ontario Electricity Financial Corp [# & 25| 8.9000 60,274 85,586 6,674,048 |2022/08/18
Ontario Electricity Financial Corp | # & 25| 10.0000 13,100 17,022 1,327,447 [2020/02/06
Ontario Electricity Financial Corp | ¥t & 25| 9.0000 5,400 8,469 660,432 |2025/05/26
Bank of Montreal #t & #| 6.0200 210,000 226,596 | 17,669,97912018/05/02
Bank of Montreal #* f& | 5.4500 130,631 135,741 | 10,585,105 (2017/07/17
Royal Bank of Canada # & #F| 3.7700 165,000 171,727 | 13,391,275 |2018/03/30
Royal Bank of Canada t BE 1.5900 52,000 52,425 4,088,129 12020/03/23
Royal Bank of Canada # & Z| 26800 15,000 15,076 1,175,665 |2016/12/08
Royal Bank of Canada t & ZF| 3.6600 50,000 50,572 3,943,604 |12017/01/25
Royal Bank of Canada T B F 1.4000 30,000 30,105 2,347,658 [ 2019/04/26
. o BmA| eemem| | | ..
- S Ll 3,647,346 4,432,751 | 345,665,945
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QUEENSLAND TREASURY CORP. (A=A NZU7) 3.25% 2026/7/21 1,680,272 | AUSTRALIAN GOVERNVENT BOND (7=AR3U7) 575%2021/5/15 | 1,592,953
AUSTRALIAN GOVERNMENT BOND (7—=ZR3U7) 4.25% 2026/4/21 695,163 | NEW SOUTH WALES TREASURY CORP. (7=ARZU7) 5%2024/8/20 | 1,165,741
INTER-AMERICAN DEVELOPMENT BANK (BB 2.7% 2021/8/18 563,530 | WESTERN AUSTRALIAN TREASURY CORP. (—AN5UP) 7%2019/10/15 | 1,001,250
WESTERN AUSTRALIAN TREASURY CORP. (#=ANZU7) 2.75% 2022/10/20 549,825 | QUEENSLAND TREASURY CORP. (A=A N3U7) 6.25% 2020/2/21 989,891
National Australia Bank Ltd (#—Z~ZU7) 7.25% 2018/3/7 468,052 | AUSTRALIAN GOVERNMENT BOND (A=A NZU7) 4.25% 2026/4/21 663,791
AUST & NZ BANK (F—AKSU7) 4.5% 2018/11/6 447,762 | AUSTRALIAN GOVERNMENT BOND (A=A RS5U7) 4.5% 2020/4/15 424,003
AUST & NZ BANK (#—=ZRNZU7) 4.25% 2018/4/17 443,053 | AUSTRALIAN GOVERNMENT BOND (#—ZR5U7) 3.25% 2018/10/21 407,749
AUSTRALIAN GOVERNMENT BOND (#—AK35U7) 3.25% 2018/10/21 414,042 | AUSTRALIAN GOVERNMENT BOND (#=AN3U7) 6% 2017/2/15 357,554
INTL. FIN. CORP. (HFE#EE) 2.7% 2021/2/5 401,924 | NEW SOUTH WALES TREASURY CORP. (=ANFU7) 6% 2022/3/1 310,435
Coca-Cola Co/The (ZXUA) 2.6% 2020/6/9 364,405 | AUSTRALIAN GOVERNMENT BOND (F=ANSU7) 3.25% 2025/4/21 273,335
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FT—ARSU7 AUSTRALIAN GOVERNMENT BOND & 5 25 5.7500 3,000 3,579 273,597 12021/05/15
AUSTRALIAN GOVERNMENT BOND & 5 25 4.5000 18,000 19,980 1,527,126 {2020/04/15
AUSTRALIAN GOVERNMENT BOND & 5 25 3.2500 8,000 8,312 635,292 (2018/10/21
AUSTRALIAN CAPITAL TERRITORY | #t 75 fE5E% 4.0000 5,000 5,691 434,982 (2024/05/22
LANDWIRTSCHAFT RENTENBANK | %F % & # 5.5000 5,000 5,866 448,361 |2022/03/29
LANDWIRTSCHAFT RENTENBANK | %F % & 25 2.7000 2,000 2,049 156,605 [2022/09/05
KFW-KREDIT WIEDERAUFBAU BHHRES 2.7500 10,000 10,264 784,538 [2020/04/16
Airservices Australia BHES 4.7500 4,400 4,825 368,821 (2020/11/19
Airservices Australia BHEZ| 27500 2,860 2,894 221,197 |2023/05/15
WESTERN AUSTRALIAN TREASURY CORP. | 4% %k & % 2.7500 7,000 7,224 552,13012022/10/20
QUEENSLAND TREASURY CORP. | %F ¥ & 5 5.7500 10,000 12,582 961,657 |2024/07/22
QUEENSLAND TREASURY CORP. | 4F & & %5 3.2500 20,000 21,543 1,646,546 |2026/07/21
INTL. BK. RECON&DEVELOPMENT | 45 3% 1& % 2.8000 3,000 3,096 236,677 12021/01/13
INTL. FIN. CORP. "HHREZ 2.7000 5,000 5,142 393,056 |2021/02/05
EUROPEAN INVESTMENT BANK | %F % & & 4.7500 9,500 11,013 841,728 12024/08/07
EUROPEAN INVESTMENT BANK | 4F %% & & 2.8000 3,000 3,069 234,584 12021/01/15
EUROFIMA HHREZ 6.2500 3,000 3,281 250,785 (2018/12/28
NORDIC INVESTMENT BK. BRES 5.0000 5,000 5,729 437,909 [2022/04/19
COUNCIL OF EUROPE HHREZ 6.0000 1,065 1,220 93,258 |2020/10/08
ASIAN DEVELOPMENT BANK BHES 5.0000 5,000 5,748 439,365 [2022/03/09
INTER-AMERICAN DEVELOPMENT BANK | %F %% & # 2.7000 7,000 7,190 549,578 12021/08/18
AFRICAN DEVELOPMENT BK. BHES 2.7500 10,000 10,182 778,233 2020/02/03
National Australia Bank Ltd ' F 4.2500 4,000 4,194 320,617 12019/05/20
Coca-Cola Co/The tE 2.6000 4,750 4,814 367,965 |2020/06/09
University of Sydney i & %| 37500 6,000 6,427 491,267 |2025/08/28
Australian National University # & Z¥| 3.9800 4,040 4,407 336,897 [2025/11/18
RABOBANK NEDERLAND AU B F 7.2500 10,000 10,789 824,649 12018/04/20
Stadshypotek AB ' F 4.2500 3,000 3,064 234,254 12017/10/10
University Of Melbourne * & ZF| 4.2500 4,210 4,557 348,351 (2021/06/30
National Australia Bank Ltd T B F 7.2500 10,000 10,759 822,37912018/03/07
AUST & NZ BANK t B'EF 4.2500 5,000 5,162 394,604 |12018/04/17
AUST & NZ BANK T B F 4.5000 5,000 5,229 399,660 (2018/11/06
Commonwealth Bank of Australia |t f& 5| 4.2500 2,000 2,057 157,239 (2018/01/25
Commonwealth Bank of Australia | ¥t & 2| 4.2500 3,000 3,144 240,318 [2019/04/24
Westpac Banking Corp # & Z| 4.2500 1,500 1,542 117,903 12018/01/24
Waestpac Banking Corp * & ZF| 4.5000 4,000 4,207 321,556 [2019/02/25
Suncorp-Metway Ltd & %] 4.0000 1,500 1,532 117,141 12017/11/09

= SBERE[ ... FEAL o i i

R - 214,825 232,380 17,760,842
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LIFUR (FAOHREET 7R (BRAPER/F2E0RER) ) MEENRELTWVD [0S 1—
OBYSF—T 72 R] OREH 2016F387H) & BT 7Y ROREHNER>THBUEIDT. 2016F8H
V2HBRELCBIFZ2I9A4 081 —0BYF—T7 7 ROBAEBEDATEZ35~36 =V (CHETEBHWZLE
UTco

W5/ UERH1I—0O0BIYY—T7 7Y ROEZTERTCELIEH

»n it &
(201662 B238H52016&£8 B228%T)
= F 55 il
bz i) i 28 4 i) i ER

TH TH
Belgium Government Bond (NJL#—) 4.5% 2026/3/28 275,818 | FRENCH GOVERNVENT BOND (75YA) 8.5% 2019/10/25 267.411

FRENCH GOVERNMENT BOND (75>) 0.5% 2026/5/25 185,493 | FRENCH GOVERNMENT BOND (75V) 4.25% 2018/10/25 192,932
GERMAN GOVERNMENT BOND (R4AY) 3.25% 2021/7/4 124,528 | RABOBANK NEDERLAND (#35>4) 4.75% 2022/6/6 130,326
PROCTER & GAMBLE CO. (7XU7) 2% 2022/8/16 122,303 | Pohjola Bank PLC (T4 >5 > R) 3% 2017/9/8 128,552

FRENCH GOVERNMENT BOND (75>Z) 3.5% 2020/4/25 79,877 | FRENCH GOVERNMENT BOND (75Y) 5.5% 2029/4/25 115,371
Total Capital International SA (75 VA) 2.125% 2021/11/19 67,945 | Belgium Government Bond (R)L#F—) 5.5% 2017/9/28 67,898
FRENCH GOVERNMENT BOND (75>A) 8.5% 2023/4/25 59,188
RABOBANK NEDERLAND (75>4) 4.75% 2018/1/15 36,882
FRENCH GOVERNMENT BOND (J5VA) 4.5% 2041/4/25 20,704

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

WEAESERER
TECIF. 2016%F 8 A22BREICSIFIZ5 (1 IRBMHI—OBYY—-TJ7 VK (1,752,993F0) ORETY .

() 5E N&EE) nE (855

20165 8 H22HIRTE
1. o | m z Tss6cp| B & W A8 L=

- P BB S ensa(napnen| T TF UFMAE e N TN oA xm

Fi-0 F1-O T % % % % %

1—0 (PAILSYR) 2,000 2,168 246,267 8.7 — — 4.6 4.1
F1—0 F1—0O

1—0 (F35vV%9) 700 747 84,904 3.0 - - - 3.0
F1—0 F1—0O

1—0 NbF—) 3,400 4,599 522,394 18.4 - 15.0 - 3.4
F1—0 F1—0O

1—0 (I3VR) 7,400 9,227 1,047,915 36.9 - 23.3 13.6 -
Fa1—0O F1—0O

1—0 (FqY) 900 1,068 121,374 4.3 — — 4.3 —
F1—0O F1—-0O

1—0 (J«Y3UR) 1,000 1,087 123,489 4.3 — — 4.3 -
F1—0O F1—0O

1—0 (Z0Dfth) 4,900 5,428 616,486 21.7 - 8.9 4.6 8.2

=) 5t 20,300 24,327 2,762,833 97.2 — 47.2 31.4 18.7
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X b2 iz 17 BT OB | X | EFEEE N B Z G| TERELE BEFAH
% +1—0O +1—0O +H
1-0 (PA4I5VR) | GE Capital European Funding | %t & 2| 6.0000 1,000 1,145 130,113 /2019/01/15
GE Capital European Funding #H & #F| 4.2500 1,000 1,022 116,153 12017/03/01
o BB B | o o
F 2,000 2,168 246,267
Fa1—0O F1—0
1—0 (#5%) [ RABOBANK NEDERLAND B F 4.7500 700 747 84,904 12018/01/15
Y E R Y B ]| o i
o lE 28 700 747 84,904
F1—0O F1—0O
1—0 (RNJbF-) | Belgium Government Bond & 5 25| 5.5000 200 321 36,474 (2028/03/28
Belgium Government Bond & 5 25 5.5000 800 853 96,976 |2017/09/28
Belgium Government Bond & 5 25 4.5000 2,400 3,424 388,943 |2026/03/28
I Y — ]| o o .
Eird 3,400 4,599 522,394
F1—0O F1—0O
1—0 (752VRA) | FRENCH GOVERNMENT BOND & 5 25 8.5000 1,200 1,547 175,727 [2019/10/25
FRENCH GOVERNMENT BOND & i 5 8.5000 1,400 2,229 253,252 12023/04/25
FRENCH GOVERNMENT BOND & &f 5 5.5000 200 329 37,391 12029/04/25
FRENCH GOVERNMENT BOND & 5 25 3.5000 600 689 78,276 12020/04/25
FRENCH GOVERNMENT BOND & i 5 0.5000 1,500 1,547 175,716 |2026/05/25
Banque Federative du Credit MutuelSA | ¥t & 25| 4.1250 1,000 1,160 131,793 2020/07/20
Banque Federative du Credit Mutuel SA | ¥t & 25| 2.6250 1,000 1,168 132,698 |12024/03/18
Total Capital International SA & F| 21250 500 555 63,059 |2021/11/19
R *ﬂl il
o *} 7400 92071047975
F1—0O F1—0
1—0 (Rq14Y) GERMAN GOVERNMENT BOND | EH f& 3 3.2500 900 1,068 121,374 12021/07/04
m oo EOMEL 2 R D D D D P——
o lE 28 900 1,068 121,374
F1—0O F1—0O
1-0 (74Y3YR) | Pohjola Bank PLC t B F 2.0000 1,000 1,087 123,489 [2021/03/03
T R TR | o o
Rk 28 1,000 1,087 123,489
F1—0O FI1—-0
d1—0 (Z0fth) Nordea Bank AB Tt B F 3.7500 1,000 1,019 115,823 (2017/02/24
BNZ International Funding Ltd/London | #t & 25 1.2500 1,000 1,023 116,216 (2018/05/23
Svenska Handelsbanken AB & #F| 4.3750 1,000 1,224 139,031 |2021/10/20
PROCTER & GAMBLE CO. Tt B F 2.0000 900 1,006 114,262 (2022/08/16
National Australia Bank Ltd # & #F| 4.0000 1,000 1,154 131,152 12020/07/13
Y Y ST i .
o E 28 4,900 5,428 616,486
s | BBE . PAE) Y UEUUY SUUUUU USRS Y SRS
o "% = 20,300 24,327 2,762,833
GE1) ;B*é?ﬁ%ﬁ@ﬁ(zh 20164 8 B22 BN i Z N BEEYEETERBOMEEZD & (CREETHBR/NED BSTEFACLIVEHEIND U— N THERELIZBDT
(X2) FEEE. FHHEBEORMKTIVIET,

(3) eV | DEERIRS (FHMER)

" = a1 = %)16&8%2;51%?‘ =
o4 EI)]H B8AaH
BUND(10YR) (RA) 398
OAT 10YR (75VX) = 91

Cx1)

EREOFHMEEF. 20165 8 B22HRIEDEHlZ= WS B Y EETEH

BOMPEZD & (CREGEHARNED DHHETECIVELINZL— b

THEBRELLD

DT,

(£2) BAERBIBEHET,

36

VR



IA UBBMHERY MEYY—-T7 VR

<fHElEEH>

LIFUR (FAOHFREET 7R (BRAPEE/F20RER) ) MEETRELTWVND [F4 TSEAHTER
VREYH =T 7R OREH (2016F485H) & HIO PV ROREANER>TBUEIDT, 20164F8
B22BREICHBFDI A IERMERY REYST—T 7 ROBPABEDODANBE Z37~38R—J(CHETIEH L
ULEFE UL,

n ot 15
(201652 823815201658 B22HZET)
8 i) 7T it

i 1 & & i 1 & &

T TFH
United Kingdom Gilt (1FUX) 8% 2021/6/7 662,984 | United Kingdom Gilt (U =X) 4.5% 2019/3/7 756,969
Dexia Credit Local SA (FZ5VR) 1.875% 2017/7/17 482,387 | Royal Bank of Scotland PLC/The (/+UZA) 5.125% 2024/1/13 694,526
United Kingdom Gilt (4 +UX) 6% 2028/12/7 482,314 | Svenska Handelsbanken AB (R z—7>) 55% 2016/5/26 651,626
United Kingdom Gilt (1+U2R) 4.25% 2046/12/7 440,779 | United Kingdom Gilt (U X) 4.75% 2020/3/7 444,687
United Kingdom Gilt (1 +UX) 1.5% 2021/1/22 431,477 | United Kingdom Gilt (/+UX) 6% 2028/12/7 431,365
United Kingdom Gilt (1 +UX) 3.75% 2020/9/7 427,528 | United Kingdom Gilt (1FUX) 8.75% 2017/8/25 411,343
United Kingdom Gilt (4FUX) 5% 2025/3/7 420,849 | United Kingdom Gilt (1FUX) 3.25% 2044/1/22 325,989
United Kingdom Gilt (+UX) 3.75% 2021/9/7 411,953 | United Kingdom Gilt (FU2X) 5% 2018/3/7 211,915
KFW-KREDIT WIEDERAUFBAU (R4) 1.125% 2019/12/23 391,663 | KFW-KREDIT WIEDERAUFBAU (R4) 3.75% 2016/9/7 161,379
GE Capital UK Funding (74 L5V 1) 4.375% 2019/7/31 151,544 | RABOBANK NEDERLAND (45>%9) 4% 2022/9/19 155,890

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

WEASERMR
TEEE. 20165 8 A22BREICHIT B9 1 TRBHAREKY REYY—-T 7V R (7,078,724F0) ORBTY,

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

20164 8 H22HRE#E
- N B & Tsss6m| %R & BB Al @ AL E
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 - KU TH % % % % %
AF1R 45,200 52,903 6,943,554 94.1 — 29.4 53.1 11.6
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T4 IRBMARRY REYY—T 7

20165 8 H22HIRTE
X b2 bl i ' OB | X | FEEE N {;% = Qﬁﬁﬁfém;igﬁ E=EFAH
% [FAXUR - KYR [FAFUR - RYR M
AFUR United Kingdom Gilt & 5 25 1.5000 3,000 3,167 415,681 (2021/01/22
United Kingdom Gilt & & 25 8.7500 2,000 2,174 285,416 |2017/08/25
United Kingdom Gilt & & 5 8.0000 4,500 6,174 810,396 (2021/06/07
United Kingdom Gilt & 5 25 5.0000 1,900 2,599 341,169 |2025/03/07
United Kingdom Gilt & 5 25 4.7500 1,800 2,095 275,089 12020/03/07
United Kingdom Gilt & & 25 4.2500 2,000 3,442 451,867 [2046/12/07
United Kingdom Gilt & & 5 4.0000 2,000 2,411 316,496 |12022/03/07
United Kingdom Gilt & 5 25 3.7500 5,000 5,728 751,865 [2020/09/07
United Kingdom Gilt & 5 25 3.7500 4,400 5,178 679,659 [2021/09/07
KFW-KREDIT WIEDERAUFBAU LSRR 3.7500 1,000 1,001 131,429 (2016/09/07
KFW-KREDIT WIEDERAUFBAU BRES 1.1250 2,900 2,972 390,190 (2019/12/23
EUROPEAN INVESTMENT BANK | %F ok & # 4.7500 3,000 3,278 430,266 [2018/10/15
National Australia Bank Ltd T B #F| 3.6250 300 310 40,708 |2017/11/08
Dexia Credit Local SA ' F 1.8750 3,000 3,032 398,002 |2017/07/17
GE Capital UK Funding Tt B F 4.3750 2,800 3,094 406,142 (2019/07/31
RABOBANK NEDERLAND B F 4.6250 1,000 1,149 150,932 (2021/01/13
RABOBANK NEDERLAND t B F 4.0000 2,500 2,900 380,733 12022/09/19
Nordea Bank AB FI = 2.1250 2,000 2,087 273,918 2019/11/13
Commonwealth Bank of Australia | ¥t & % | 2.2500 100 103 13,587 (2018/12/07
- o mmA] owm | | |
N ES | 45,200 52,903 6,943,554
GEx1) ;B*é?@%ﬁaﬁ(zh 20164 8 B22 BN iz N BEEYEETERBOMEEZD & (CREETHBRI/NED BSEHACLIVEHEIND U— NTHERELIZBDT
(¥2) EESE. FEEOBMRBFTET,
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8 o) 7c [N
fid i) i & i 1 Fi &
T T
IRISH TREASURY (74 JLSR) 5.4% 2025/3/13 | 5,304,343 | GERMAN GOVERNMENT BOND (RAY) 2% 2023/8/15 | 4,729,042
GERMAN GOVERNMENT BOND (R4AY) 4.25% 2017/7/4 2,846,678 | FRENCH GOVERNMENT BOND (75VA) 2.25% 2024/5/25 | 3,857,352
Kommuninvest | Sverige AB (XD 1—7V) 2.5% 2020/12/1 1,508,777 | FRENCH GOVERNMENT BOND (75V/A) 4.25% 2018/10/25 | 3,205,020
FRENCH GOVERNMENT BOND (75YX) 4% 2018/4/25 1,397,919 | Poland Government Bond (#—5>/K) 3.25% 2025/7/25 | 1,540,639
DANISH GOVERNMENT BOND (7*>¥—7) 3% 2021/11/15 1,171,167 | SWEDISH GOVERNMENT BOND (RU1—7>) 25%2025/5/12 | 1,223,470
DANISH GOVERNMENT BOND (7> ¥—=7) 4% 2019/11/15 992,226 | SWEDISH GOVERNMENT BOND (R9z~7>) 15% 2023/11/13 875,227
NORWEGIAN GOVERNMENT BOND (/b9 1) 4.5% 2019/5/22 764,241 | GERMAN GOVERNMENT BOND (R4) 1.75% 2024/2/15 863,867
Kommuninvest | Sverige AB (AU 1—7>) 1% 2021/9/15 685,577 | FRENCH GOVERNMENT BOND (75V) 1.85% 2027/7/25 848,675
Belgium Government Bond (NJL#—) 4.25% 2022/9/28 162,702 | SWEDISH GOVERNMENT BOND (R z—F"V) 3.5% 2022/6/1 735,659
SWEDISH GOVERNMENT BOND (R91—7>) 15% 2023/11/13 119.261 | GERMAN GOVERNMENT BOND (R4Y) 4.25% 2017/7/4 118,383

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

WEASERHR
Tald. 201658 H22BIREICHSIFZI (4T - A—OvNEHEIY—-T 7>

(1) SNE HER) BiE (@55

K (54,366,056F0) ORETY,

2016&8%22E|ﬁf
1. " T i S58eR] B G B B A A L%

= 7 |BBE® mamse ?B‘é?@ﬁigﬁ BAK X R e N T BN F 558

T7UN=7-J0-% Fry~x=7-J0-% +MH % % % % %

FII—70 801,000 1,018,154 15,537,040 19.6 — 18.5 1.1 —
T/Lo1—70-% [F/)o1—70-%

IV T — 663,000 718,159 8,768,731 11.1 — 3.6 6.0 1.4
OT7 J0-% [FA01=77 J0%

AT —F 1,005,000 1,115,098 13,325,421 16.9 — 10.5 6.4 —
FR—>> K- 20F FR—-3VR - RAOF

AN 356,000 390,670 10,290,248 13.0 — 7.8 4.4 0.9
F1—0 F1—0

1—0 (PAILZUR) 50,000 67,775 7,697,274 9.7 — 9.7 — —
F1—0 F1—0

1—0 (#5%) 20,000 20,873 2,370,614 3.0 — — 3.0 —
F1—0 F+1—0

1—0 (N)bF—) 30,000 35,429 4,023,724 5.1 — 0.2 4.9 -
F1—0 F1—0

1—0 (J5VRA) 100,000 115,377 13,103,394 16.6 — 13.5 1.5 1.5
F1—0 F1—0

1—0 (RAY) 20,000 20,839 2,366,776 3.0 — — — 3.0

J1—0 (\EhH 220,000 260,295 29,561,784 37.4 — 23.5 9.4 4.5

= il 77,483,226 98.0 — 63.9 27.2 6.8
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% [F7U3=770-% [F7Uv=7 - 70-% FH
FII—=T DANISH GOVERNMENT BOND & 5 25 7.0000 210,000 335,006 5,112,202 {2024/11/10
DANISH GOVERNMENT BOND & 5 25 4.0000 50,000 57,371 875,481 [2019/11/15
DANISH GOVERNMENT BOND & 5 25 3.0000 341,000 401,357 6,124,707 |2021/11/15
DANISH GOVERNMENT BOND & 5 25 1.5000 200,000 224,420 3,424,649 (2023/11/15
—e #% W 4581R
Dkl SRRt R b B GEERCEEEEE EEEE TS TR E: EE e PRt EY e LDty CELE LT
g L 801,000 1,018,154 | 15,537,040
T/ 91— 70-% [F/ 91—+ 70-%
JIboz— NORWEGIAN GOVERNMENT BOND & 5 25 4.5000 50,000 55,400 676,434 (2019/05/22
NORWEGIAN GOVERNMENT BOND & 5 25 3.7500 102,000 116,819 1,426,367 {2021/05/25
NORWEGIAN GOVERNMENT BOND & 5 25 3.0000 135,000 156,265 1,907,998 [2024/03/14
NORWEGIAN GOVERNMENT BOND & 5 25 1.7500 25,000 26,663 325,561 (2025/03/13
BK. NEDERLANDSE GEMEENTEN | 45 5% 15 % 3.5000 41,000 42,111 514,186 12017/10/30
EUROPEAN INVESTMENT BANK | 45 5% & % 2.5000 50,000 51,256 625,835 (2018/01/17
EUROPEAN INVESTMENT BANK | 4F ¥ & & 3.0000 60,000 63,984 781,251 (2020/02/04
EUROPEAN INVESTMENT BANK | 4F %% & 5 1.5000 50,000 51,012 622,862 (2022/05/12
RABOBANK NEDERLAND B F 1.5000 50,000 50,830 620,640 |2020/01/20
RABOBANK NEDERLAND t BEOF 2.6250 100,000 103,816 1,267,593 12019/09/02
e (BB oeml |l o .l
B il ] 663,000 718,159 8,768,731
[FAYI-7Y+70-% [FAU1-7Y70-%
AII—=FV SWEDISH GOVERNMENT BOND & it = 3.5000 170,000 208,248 2,488,567 (2022/06/01
SWEDISH GOVERNMENT BOND & & 25 1.5000 100,000 112,565 1,345,151 12023/11/13
Kommuninvest | Sverige AB B EZ| 25000 330,000 363,000 4,337,850 (2020/12/01
Kommuninvest | Sverige AB BWHEZ| 1.0000 55,000 57,312 684,880 (2021/09/15
EUROPEAN INVESTMENT BANK | %F ¥k & 2 3.5000 50,000 57,645 688,863 (2021/01/14
EUROPEAN INVESTMENT BANK | %F % & 2 1.2500 200,000 208,644 2,493,295 |2025/05/12
EUROPEAN INVESTMENT BANK | 4F %% & &5 1.7500 100,000 107,683 1,286,811 12026/11/12
ey | B0 AN 758
el R e R et Rt i B Rt B R E Rt TR
g L 1,005,000 1,115,098 | 13,325,421
Fi—-5Y K- 20F FR-32R - 20F
K=K Poland Government Bond &% | 5.5000 41,000 45,759 1,205,299 [2019/10/25
Poland Government Bond Bz | 5.2500 75,000 84,967 2,238,043 12020/10/25
Poland Government Bond &8t | 5.7500 60,000 70,662 1,861,237 12021/10/25
Poland Government Bond &5k | 3.7500 25,000 25,950 683,523 2018/04/25
Poland Government Bond &% | 3.2500 155,000 163,331 4,302,145 |2025/07/25
E‘éd\%«r \_%%_Tﬁ_ _§_ﬂ_ ........................ ?@%tﬁ_ _________________________________________________________________
g L 356,000 390,670 | 10,290,248
Fa1—0O F1—0O
a1-0 (PA4IS5VR) | IRISH TREASURY & 5 25 5.4000 30,000 42,779 4,858,456 |2025/03/13
IRISH TREASURY & 5 25 3.9000 10,000 12,574 1,428,131 [2023/03/20
IRISH TREASURY & it = 3.4000 10,000 12,421 1,410,687 |2024/03/18
- | #8 W 3E8HR
R | s A SN S 56,000 67775 | 7e97274] T
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20165 8 B22054
o ffi &
X ) ; = 1ES ] ] e
X ba) bz L] & B EANXR | EFEREE NEES | ERELE BEEFEAE
% F1—0O F1—0O FMH
1-0 (#5v9) | RABOBANK NEDERLAND i@ %| 17500 20,000 20873| 2370614 |2019/01/22
SR k=100 S AU S SR S S
NES T 20,000 20873 | 2370614
F1—0O F1—0
1—0 (RNJbF-) | Belgium Government Bond & 5 25| 3.7500 29,000 34,144 3,877,736 (2020/09/28
Belgium Government Bond BEEZ5| 4.2500 1,000 1,285 145,988 |2022/09/28
IERE ] o o
NE ST 30,000 35429 | 2023774
F1—0 F1—0
1-0 (I5Y2) | FRENCH GOVERNMENT BOND |E @ 3F % | 4.0000 10,000 10771 | 1.223.262 |2018/04/25
FRENCH GOVERNMENT BOND | @ & 5 % | 3.5000 9,000 10.338| 1,174,151 |2020/04/25
FRENCH GOVERNMENT BOND | @ f 5F % | 3.2500 25,000 29750 | 3.378.707 [2021/10/25
FRENCH GOVERNMENT BOND | @ & 5 % | 3.0000 16,000 19076 | 2,166,515 |2022/04/25
FRENCH GOVERNMENT BOND | @ f& s % | 1.7500 40,000 45441 | 5160757 |2023/05/25
Y 5222 R SR AU S SR S
NE ST 100,000 115377 | 13103394
F1—0 F+1—0
1—-0 (R4Y) | GERVMAN GOVERNMENT BOND | & f8 3F % |  4.2500 20,000 20839 | 2366776 |2017/07/04
SRR L=< S AU S S S S
NEST 20,000 50839 | 2366776
Y 771 I I AR I A
2 & 270,000 260,295 | 39561784
PN LT ECE7 1 I I A A S
& E(LT 77463276
&N BB OGEE L CRAETHAN D S B AL S B8 —  CRERE L S0T

FRRAEIE, 201688122 DREORE T UEENEE:
EERE. FHIEDEFBEET,

(3) SeMENS | DEEARIES GHIER)

(x2)

201688 B22H1RT
& " e e ms 7 &
p =5 =5
BUND(10YR) (R-1wW) — 1,896
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(Hi5)2015987H | 15.814 — 116,534 — 97.3 3.4
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108% 16,090 1.7 116,795 1.6 98.3 0.0
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W1 7050 QRO
5 H ElE
FoEZEL T A 2/
(e (2)
BIMEEESES 1Bt —
ZOER 3
(REER) (3)
& &t 4

(1) BPDOBER (EBEHRODDDDDIHERZSO) B, BHICE>T
SHEOMCEEH BB, BIEACLIEBHULERTY, BADA
E&&O%Hﬂél;’)b\t[&ﬁlﬁ%@ [1BEOHY OEMOE] OEEOR

RSIET LY,
(x2) %IEE CECHFRBEMERALTHIET.

A TREIRRIVEYY—T 7

WEES S UG IDKRR

Mr # &
(20156988 BH52016E3H7B%T)
g f & |7&® & %
FPAUA - ML [F7X0A - RIL
s . 121,006
BT 53,876 (121008,

FAXUH

iHES 56,192 (13383

(1) SHERELRE BBIFHESENTBUEEA) .
JAIFMEEIC L DFHPD T, LROBFICESENTH D E A,

(GE2) (

(E3) HEESCIEFTPHREMLRS GRIRiERsS) ESENTBUFEA.

(4) BRCRBETHET.
(2) SEHIERS | DTEAFRIENS [R5

(201598 8HN 5201653 7HET)

= 2 75 =3
P2 k<2 Al — r— — r—
FARENEE | R B B | FTRSTEE R B BB
o4 =l =Dl =Pl BAH
ESSTYELG | 107,740 | 71,350| 78,079| 71,608

(1) SEEREURE,
(E2) BARBEFIET,

WEEG5TERR
NI S =
(2015598 8HN 5201638 7HET)
E| A
g il 7 T
# R = (il 8 L] Eia &
T S
United States Treasury Note/Bond (P XU1) 4.375% 2041/5/15 | 3,098,497 | United States Treasury Note/Bond (7 XU7) 1.75% 2022/2/28 3,577,635
US Treasury Inflation Indexed Bonds (7XU7) 0.125% 2020/4/15 | 2,451,836 | United States Treasury Note/Bond (7XU7) 9.25% 2016/2/15 | 3,496,178
Swedbank AB (RO T—F"Y) 1.6% 2018/3/2 1,222,476 | United States Treasury Note/Bond (7 XU#) 1. 75% 2022/4/30 | 2,392,942
NTT Finance Corp (B%) 1.5% 2017/7/25 1,062,268 | US Treasury Inflation Indexed Bonds (7XU7) 0.125% 2020/4/15 | 2,297,634
United States Treasury Note/Bond (77X U#) 1.375% 2020/4/30 920,037 | United States Treasury Note/Bond (77X #) 1 25% 2020/1/31 1,212,367
HSBC Bank PLC (#UX) 1.5% 2018/5/15 731,651 | United States Treasury Note/Bond (P U#) 1.375% 2020/4/30 | 1,193,803
Toronto-Dominion Bank/The (17%) 2.625% 2018/9/10 621,818 | Berkshire Hathaway Finance Corp (7 XU#) 2% 2018/8/15 1,013,977
Nordea Bank AB (XD T—5>) 3.125% 2017/3/20 617,323 | Coca-Cola Co/The (ZAU7#) 3.2% 2023/11/1 629,741
RABOBANK NEDERLAND NY (#35>%) 2.25% 2019/1/14 607,301 | United States Treasury Note/Bond (P XU#) 8.875% 2017/8/15 341,700
Nippon Telegraph & Telephone Corp (B%) 1.4% 2017/7/18 600,219
(1) SHEEELRE BBIFHESENTBUEEA) .
(E2) BAERBEFUHET,
WEAEER#R
(1) 5E HER) BHE (BE5H)
& |54 # E] M x
Bl fil & 5 % 7 B OB OBl 8 A K %
X 5 |8 @ 2 B r s salaaarea B A L F APkt s e N IR E N 2 & 5 &
FPAUA - RIL| FPAUD - RIL ¥ % % % % %
FAUN 470,957 490,197 55,735,409 96.7 - 22.6 29.8 44.3

(E1) HEMESERG, FAROBHZNRESEYBETERZOMEZ D L (CREEHEHR

(E2) MAALEEF, MEERRICNT 25HEEDEIG.
(£3) FEEE. FHOEADRARBFIE T,

HEDBEEFEICIVBEHEIND LU— THERELIZDBDTT,
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(2) HE NEE) DHfE G55

E] A E
N % = 5 fii il -
=S 7 # L} [ BIF AN X | B EDEHE N EE 2 G| BEEE2 8 HEFEH
% [F7AUR - RIL [F7ZXUA - RIL FH

FXUAR United States Treasury Note/Bond & & 5 8.8750 37,500 41,834 4,756,554 2017/08/15
United States Treasury Note/Bond & i 3 8.8750 10,000 12,287 1,397,043 | 2019/02/15
United States Treasury Note/Bond &\ i 4.3750 20,000 26,700 3,035,858 | 2041/05/15
United States Treasury Note/Bond & i = 2.2500 20,000 20,646 2,347,541 | 2024/11/15
United States Treasury Note/Bond & i = 2.1250 10,000 10,207 1,160,626 | 2025/05/15
United States Treasury Note/Bond & i = 1.3750 8,000 8.019 911,801 | 2020/04/30
NEW ZEALAND GOVT & 9.1250 4,300 4,486 510,079 | 2016/09/25
National Australia Bank Ltd #t & B2 1.3000 2,000 1,999 227,334 | 2017/06/30
National Australia Bank Ltd #t & 5 1.8750 5,000 4,996 568,050 | 2018/07/23
Banque Federative du Credit Mutuel SA | #t & 25 2.5000 9,000 9,095 1,034,198 | 2018/10/29
Banque Federative du Credit Mutuel SA | ¥t & 75 1.7000 10,000 10,010 1,138,193 | 2017/01/20
Banque Federative du Credit Mutuel SA | ¥t & 5 2.7500 5,000 5,067 576,214 | 2019/01/22
Nordea Bank AB 7t & 75 3.1250 17,000 17,306 1,967,769 | 2017/03/20
Nordea Bank AB # & 5 1.6250 3,000 2,980 338,841 | 2018/05/15
Toronto-Dominion Bank/The i & E2 2.6250 5,000 5,094 579,227 | 2018/09/10
Standard Chartered PLC #t & 5 1.5000 5,000 4,943 562,070 | 2017/09/08
Svenska Handelsbanken AB # & 5 2.5000 14,122 14,339 1,630,366 | 2019/01/25
Svenska Handelsbanken AB # & 25 1.6250 4,000 3,986 453,303 | 2018/03/21
HSBC Bank PLC #t & 25 1.5000 11,000 10,898 1,239,106 | 2018/05/15
SINOPEC GRP OVERSEA 2014 #t & 5 1.7500 3,000 3,000 341,144 | 2017/04/10
CNOOC Nexen Finance 2014 ULC | %t & 5 1.6250 3,000 2,993 340,390 | 2017/04/30
United Overseas Bank Ltd #t & 5 2.2500 14,500 14,653 1,666,076 | 2017/03/07
Emirates Telecommunications Corp | #t & 5 2.3750 3,000 3,027 344,227 | 2019/06/18
AUST & NZ BANKING GRP NY #t & 5 1.4500 10,000 9,936 1,129,791 2018/05/15
Pricoa Global Funding | #t & 75 1.3500 11,000 10,929 1,242,683 | 2017/08/18
DNB Bank ASA 7t & B 3.2000 2,725 2,772 315,226 | 2017/04/03
Swedbank AB # & 75 2.1250 5,000 5,028 571,785| 2017/09/29
Swedbank AB #t & B2 1.6000 10,000 9,920 1,127,983 | 2018/03/02
Microsoft Corp #t & 5 4.0000 2,000 1,837 208,953 | 2055/02/12
International Business Machines Corp | #t & 25 1.8750 10,000 9,554 1,086,392 | 2022/08/01
International Business Machines Corp | #t & 75 3.3750 5,000 5175 588,448 | 2023/08/01
CNOOC Finance 2013 Ltd #t & 5 1.1250 3,000 2,997 340,840 | 2016/05/09
GE Capital International Funding Co | #t & 5 0.9640 8,372 8,373 952,048 | 2016/04/15
RABOBANK NEDERLAND NY #t & 5 2.2500 5,000 5,024 571,302 | 2019/01/14
Bank of Tokyo-Mitsubishi UFJ Ltd/The | #t & 75 3.7500 4,000 4,168 474,010 | 2024/03/10
RABOBANK NEDERLAND #t & 5 3.8750 5,000 5,236 595,407 | 2022/02/08
RABOBANK NEDERLAND i & 75 4.7500 3,000 3,260 370,700 | 2020/01/15
RABOBANK NEDERLAND #t & 5 4.5000 16,000 17,394 1,977,743 | 2021/01/11
Nippon Telegraph & Telephone Corp | # & 75 1.4000 20,507 20,489 2,329,617 | 2017/07/18
Sumitomo Mitsui Banking Corp i & %5 3.2000 5,000 5,077 577,340 | 2022/07/18
Sumitomo Mitsui Banking Corp i & 75 3.9500 15,000 15,852 1,802,440 | 2023/07/19
Bank of Tokyo-Mitsubishi UFJ Ltd/The | #t & 25 2.7000 7,000 7.095 806,724 | 2018/09/09
Bank of Tokyo-Mitsubishi UFJ Ltd/The | # & 25 2.8500 10,000 10,023 1,139,706 | 2021/09/08
National Australia Bank Ltd/New York | #t & Z5 2.3000 5,000 5,061 575,441 2018/07/25
AUST & NZ BANK #t & 5 5.1000 9,135 10,062 1,144,113 | 2020/01/13
AUST & NZ BANK #t & 5 2.4000 10,250 10,347 1,176,554 | 2016/11/23
AUST & NZ BANK #t & 5 0.8750 2,642 2,641 300,317 | 2016/05/16
Commonwealth Bank of Australia #t & 5 5.0000 5,224 5,705 648,685 | 2019/10/15
Westpac Banking Corp #t & % 2.0000 8,000 8,058 916,303 | 2017/08/14
Westpac Banking Corp # & 75 2.2500 5,000 5,031 572,047 | 2019/01/17
Westpac Banking Corp #t & 75 1.2500 8,000 7,968 905,988 | 2017/12/15
Westpac Banking Corp #t & % 1.5000 10,000 9,995 1,136,465 | 2017/12/01
Westpac Banking Corp #t & % 1.5500 2,700 2,682 305,049 | 2018/05/25
NTT Finance Corp #t & 5 1.5000 23,980 23916 2,719,273 | 2017/07/25

POE S CEL 1) DR SN PR S S P

- = il 470,957 490,197 55,735,409

(E1) MBEHEEREF, PROHHZNESEYBETERBOMEZD & ICREEEHANED DTETACKVEHIND U— N THERELILHDTT,
(x2) BEEZE. STHEDBREIENIET,
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(3) SEYEG | DEEtmRIERR RS (FT{I&E) WERDIKR
B ] = HH B201585988H ZE2016&£387H
8 B P Ewm mr B @ B 5 [ & ]
=Dl BAM (A) EEEINER 870,545,487H
5t TNOTE(10YR) (X UA) 8,806 - SRS 870.545.487
T-NOTE(SYR) (7 AUA) — 5,462 (B) BffisIscEER 2 2,906,862,951
T-NOTEQ2YR) (7 XUA) 34,711 — B 339,238,900
T-BOND(ULTRA LONG) (PXU7) — 5,805 FEE A 3,246,101.851
(1) SNEROTHIREG. BRI MZ NESEYEEHEEREOMEED ST (C) Fe¥IEN5 |FiE5aE N 70,249,640
%%EEETZ%%D*‘E@%%T%EEI:& DERSNS L — N THERELED HYE |25 650.226.978
(£2) BAFBEHET. EE]E A 720476618
(D) ZDfthER A 10,519,729
WSS EDER (E) HEHERS(A+B+C+D) A 2,117,086,833
20163 87 BRAE (F) BHRigiERS 23,236,274,361
- - T T x (G) E=ERS A0 1,395,320,175
B 57 fii & | B (H) EEnfSst=igs 92,164,466
B % (1) BEHE+F+G+H) 19,816,031,819
NiHE 55,735,409 96.3 DHBRRIEIRE (1) 19,816,031,819
)L - O—V%., Z0ft 2,123,011 3.7 (1) BUEERe . —BRARORAMES TAEDEEEVL, ThZ
B EETE e 57.858,420 100.0 TEZHEEFEE LT, tASBAFIEAE UTOEINET,

) S Tros TR (E2) BIEEEEREE G, BIEFRE TALOEREVN, TAZFES

A1) ¥l BETIEC. So3HE . CENES ] MESNET

(2) HERAES. MROBIZNBESENSETERSOMEES & (TRE ABERAeLC. HESEsEMEE L CIESNET
[EREBARNED D5 EAAIC &Y HBINB L — hCHEBRELLHDT
9, BH. 387 BICSHIRBEREL— R, 17XUH - KL=
113.70MTF,

(E3) BHRICH T DA ERMAE (56,444,662FF) DRAETHELHE
(57.858,420FM) ICHT BILEE, 97.6%TT.

BEE. 8ff. TASSUBEEROIRR

2016537 7 BR%E
18 = El H x
(A) BE 58,987,689,051H
J—)L-0—V%F 1,192,650,110
KA GEHDER) 55,735,409,656
RINAE 1,332,024,151
RINHR 314,713,282
BILAERF 27,756,964
ZEAEFAL S 385,134,888
(B) &f& 1,362,444,668
B/ 1,346,897,668
RILFEE 15,547,000
(C) HEEEER(A—B) 57,625,244,383
TR 37.809,212,564
RIS E 19.816,031,819
(D) ZEFSOE 37,809,212,5640
1702 Y B4EffiZA(C /D) 15,2410

*HE(CHIT D TTAREEF39,969,119,666M. HEP(CH(F 2 BINRETALRE
156,664,534M. EfFHITTAEEE2,316,571,636H T,

* UEER(CHF DL TY - T 7 Y RERENRE I DREBEDTARF,. I4D
WHRMESFT 7 M (FOFsH)  (ERSHEIIRERSEM) 158,287,264, &5
39ET7 7V R164,597,502M, 91 DHREHT 7V RV A (BEEEIKRE
REAM) 602047550, A OEREHT 7 (BAEHEE)
6,063,295,745M, 940 - JO—-N)LEHT 7V K (F20RER)
116,493,183, 4/ DHFHELE T 7V R (FE2@RER) 12,497,968M. 5
1 OB 3BEES D7 VN (BANER) 78,660,742, 947 - JO—
NVEssZ7 72 8 (@B2EE) 31,155,175,405 T,

* BERDFTEOMS Y OIEEELIF 15,2411 T,
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0. EE%. BHTOETICE > TAABEBUL F RGBS, EESHOHIMICKY
LM EFREIDEDTEEIN. Z0HAEIE. S TETHEDMEERLTED10%
BEEZIBEEUET,

J\. EREEEE (BUTF - NEFEESHET, ) . EEEESE. BULEZENSICET D TN
DHEEDB ROZFNSDRIBHEEISNRT - (RIIT D NHESHERE, —RTHLY DREL
K(F, EEHMEDMEEREBEDI0%EEZ FIREUF T,

Z. R=bT7UFDEETaL—3avIE 3 () EENSS () EEOSHEZEARE
ULET,

. 2FURITREBOD, HFd - RIVETOERGRYEE|ISEFRATRZENHIET,
QOBEBICDOWVTIF. HF5 - RILVEEEDIREL R Z (ST EDMEEREED100% (T DT 2
CEEBEREUVFT,

@EMEESEG]. A - SEREEEE I OEFADEFEF. ZE2HOARREI(CE]> TITRRWE

k2l #H Al BR

9,
HEEEFREAD 10% LT

KAl &EISEE

RRBTFRARAOA—TEIE1S
http://www.daiwa-am.co.jp/

47




WHAR DR (TR & TR DHER

()
19,000
[—2EmE]
18000 R0

]7!000 \/\IN\\\,\A/\/[\’\ AVM\/"\’/\VAV/\/J\/

16,000

15,000

=} #
(2015.11.10)

LUIES
(2016.5.10)

: A
s 5 g |B ® B B2 |ATRIE
EEE|cerBaE| L |t

| % % % %
(#E)2015F118108] 18311 — | 19,297 - 96.3 -

1BX 18,200 20.6| 19.268| 2A0.1 97.9 -

12B% 17396 | £5.0]| 18491 £4.2 98.3 -

20165 1 BX 17,236 A59]| 18441 N4.4 98.4

2BX 16,807 482 18,030| £26.6 98.2 -

3BX 17,453 | 247 18636| 234 98.2 -
4 BR 17476 | 24.6| 18597 | 236 97.7 -
(F6)2016F 5 8108 16,863 | A79| 18005| 2£6.7 98.2 —

(E1) BESEERIGHSL.

(£2) YT AFIBEAVT VIR (HRE) . YT ATIBEA VT Y
TR (AFY - RIUIR=2) DF—FICEDIE. MBREL. BT 7V RE
EB7%10,000& U TAFREEFENES R LICBDTY,

(E3) BHDERZ. BEMBENORRZZRLT. RFEEHOREZRA
UTL&ETD,

(E4) DEEALLERSHFRPEL LA Rt ZREFRI.

(E5) BEHFEMHLERGERLE-FTREETY,

GERZE)
SEEMEBESDHBICONT
(B #(EE - SRR
RAE 1 18,311 Hik : 16,863 ER: A7.9%
[(BEMEOELCEEER)

HFS - RIVETOEEICRE LR, SFINMET (ESMsE
EF) ULleZ &P ESEOFIBIRAZREC &IFEEMEIC S ADS
SERUFELRD. AFY - RILDSEHATRE UL ENERY AT
ABRERY . BEHBEFTELUF UL <HULEF BREREICD
W] ZTBRBLES L,

SIREEBICONT
OhFSEHmR
HEKVU20164F 1 BPaICH I TIE. BB@gIsI ™ELIET &

PHFIDRBIEN GBS B eI EICNA. PEESADER

WHFERZIORNE LB Y 2T BRHEBNEE > e & T &F)

FETLEULRZ. LU 1BTEICIE. BaME ekl irh

UABDOURIEREANTISWVWEZ T @FE EFICEUEL

leo &leo AT IHIT (PRI/T) DBEREFZEEBABNT &0,
BEEENERRBREB S LI EBRAD EEENER Y E UL,

2RICAD & HRINBHKRZEPRBR(CK > THHEDOYU AT EEE
apigEy, SREFBUTETLE L. LML 2 BREaLER. R

A OBBMIFTI RIVEYY—-T7 VR

SN LRICEH U, BISOMBEZED AR Y 2 & DFHEN SFI T
FERADBRRLLCET, B ERERERUELIL, 4BTEH
DIRg(E, D75 DRFBENRBRRBREGY . ZILN—I MDD
NBCRBFHDOEEFILEREDRIDBERMEIE U TEH SN
ZET 2RIDETAFEE U,
OREEE
HEXU20165F 1 BRAIICHIF TR, BBMEEDTEPAFS
DEFFFEFERICNA ., HFREIRZD SHIBD U XD DR
HsgE . AFY - RUERHATHELE L. LA UL 1B TEIC
(& HATRCRBMEEARFELICC LR, BIROYA 2%
FIBAREZZIFTTHREB DI ERET, AFS - FILIFHM
TERUF U, 2BICAB L. ERBERDFHS W REPFRBRD
BRSN. AFY - RILERHATBUFELE L. LU 28BS
BLEEF, FOBEEN LRICE S, BINOMBEIHILASED, SFIT
FEHADHELCIET, AFY - BLEEREEEBRYFE UL,
AFTELREE. BIROSBERRAERG CBIHEINRESNT
FBEMEAIEZ EITMR. ZILN=I MDUNSBRENBAR LR
U AFY - BLEFHATRELE L.
SHHACHIT B [SERDERAGEH]

ANFY - FIVETDRHESZSMAICHEBIAN. ZE LIZNGED
BRBIVETHMEDBRGRREDSLET ., MBHEPRER
BICEDLEARBULICRVL. R—bT7xUFDTab—2 3%
3 () BENSS5 () BEEOHENTEEH ST, BEF0OERHE
MPRET SEFOFRBUZRELE T, RBICOVTIE. BT
9 - RIVEBEDORELREBIICRDGH T,

O R—bTFUFITONT

HFS - RIVETORHBESESAICHEIAN. ZE UTINEDOTE
RBIVEFEDBERBHEZHS UTBERETRVE Uit &7
ZERIERTEET2L—Y3aVICDOVTEF. 3 (&) BENS
5 () BEOHENTEARALE Uz, SFMETIDEDEEULN
WEOBECIEF. BEF1L—YavERBMEUIE—A. &Flh' L
FIBDEDRBUNERF S ICBECIFERLET 0L, BEBOVE
RSO ICEDE/INETHRVE Uz,

BEEEFERICEULTIE. AFTOMNEDEALRESHICESF
(7=

BABICAULTE. hHd - RIBEEEDRELEREZSAICHESEL
1zo

ORNYFI—TEDERICDONT

HT 7V RIFERDFHIF CFBEEEEL BRIV FY—D ZHRIT
THIFEBAS

HHDH T 7V ROEEMEBEESERUOE SRS, [HHEDOR
HEMREE MRDHERE] 7 TSRETL,

BT 7V REF BRABHICKY ., SEBHEER U TNMEPSER
BREFBLADBECHRELTVDEVSFHN G FET, B8EE
BFHhFIONBEETIBOBOZERI RERNGIEHEULTEH LT
HIET,

(S1EDERAE
HFS - RVETORHESESMICHEFAN. TE LIS DHEF
BRVETEHEDERLGHEZDEIUET, MBHEVRBIREICED
<EMBEBUILRKWD. R—hTJx4UZFDTFaL—y3vrE3 (F) 28
55 () BEOHERNTEEHIE., EEHOEIBRVIRET DES
DERBRERELE T, BEICDOVTIF. AFT - RILVEEEDRE
tEERZBAIICRDFE T,

48



A UOBBMAFI RIVEYY—-T7 VR

W1 7050 QRO
5 H ElE
FTEEZEE T —
BIMEEESES 1B -
ZDER 3
(REEH) (3)
& &t 3

(1) BPDOBER (EBEHRODDDDDIHERZSO) B, BHICE>T
SHEOMCEEH BB, BIEACLIEBHULERTY, BADA
BBKRUELACOVTIEEHBOD [1 704 OEFOER] OEEOE
BEITBREST LV,

(x2) BEEIE(ICAKXBRUBAALCSHYET,
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(X4) BAEREEFET,
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% 7
B fif 7 i

e E B S &
T ALK
CANADIAN GOVERNMENT BOND (H74) 3.25% 2021/6/1 | 19,911,770 | CANADIAN GOVERNMENT BOND (h7%) 3.25% 2021/6/1 | 18,967,057
CANADIAN GOVERNMENT BOND (17%) 2.25% 2025/6/1 | 16,590,378 | CANADIAN GOVERNMENT BOND (17F%) 3.5% 2020/6/1 | 15,673,395
CANADIAN GOVERNMENT BOND (17%) 3.5% 2020/6/1 | 15,342,928 | ONTARIO PROVINCE (H7%) 3.5% 2024/6/2 12,366,905
CANADIAN GOVERNMENT BOND (17%) 1.5% 2026/6/1 | 13,410,829 | Financement-Quebec (H17+%) 6.25% 2015/12/1 11,482,860
CANADIAN GOVERNMENT BOND (H74) 5.75% 2033/6/1 | 11,918,617 | CANADIAN GOVERNMENT BOND (h7%) 2.25% 2025/6/1 | 10,125,109
ONTARIO PROVINCE (A7%) 4% 2021/6/2 11,157,096 | Canadian Government Real Return Bond (77%5) 4.25% 2021/12/1 | 10,071,348
CANADIAN GOVERNMENT BOND (A7F%) 4% 2041/6/1 9,674,319 | CANADIAN GOVERNMENT BOND (H7%) 5.75% 2033/6/1 9,092,606
ONTARIO PROVINCE (#A7F%) 4.2% 2020/6/2 9,637,803 | ONTARIO PROVINCE (H7%) 4.4% 2016/3/8 8,313,506
CANADIAN GOVERNMENT BOND (A7%) 5% 2037/6/1 9,015,797 | ONTARIO PROVINCE (Hh7F%) 2.6% 2025/6/2 8,004,535
CANADIAN GOVERNMENT BOND (17%) 3.5% 2045/12/1 | 8,936,069 | CANADIAN GOVERNMENT BOND (1175%) 1.5% 2026/6/1 7,849,921
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= % |88 2 A easselnarasn|® A X F|0re ki e N IR N I 5 5 &
FHFS - RIL FhH+S - RIL M % % % % %
Hhrs 3,897,566 4,744,870 396,623,742 98.2 - 42.7 29.8 25.7
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A OBBMIFTI RIVEYY—-T7 VR

E] A x
S % % w | @ gl len % | 8@ m — il ®_ mamsgo
- ) T EER R AEREEE|
% | FHHS - RIL| FHHs - RIL FH
hrs CANADIAN GOVERNMENT BOND & i = 10.5000 250,545 367,399 30,710,898 | 2021/03/15
CANADIAN GOVERNMENT BOND & H F 9.7500 263,000 381,215 31,865,834 | 2021/06/01
CANADIAN GOVERNMENT BOND & i = 9.2500 62,000 92,737 7,751,895 | 2022/06/01
CANADIAN GOVERNMENT BOND & i = 5.7500 5,000 7,426 620,806 | 2029/06/01
CANADIAN GOVERNMENT BOND & i = 5.7500 45,000 70,661 5,906,611 | 2033/06/01
CANADIAN GOVERNMENT BOND & i = 5.0000 40,000 60,977 5,097,084 | 2037/06/01
CANADIAN GOVERNMENT BOND & S 35 4.0000 45,000 62,835 5,252,402 | 2041/06/01
CANADIAN GOVERNMENT BOND & i = 3.2500 10,000 11,256 940,947 | 2021/06/01
CANADIAN GOVERNMENT BOND & i = 3.5000 50,000 67,075 5,606,799 | 2045/12/01
CANADIAN GOVERNMENT BOND & H F 2.5000 30,000 33,189 2,774,318 | 2024/06/01
CANADIAN GOVERNMENT BOND & i = 2.2500 100,000 108,810 9,095,427 | 2025/06/01
CANADIAN GOVERNMENT BOND & i = 1.5000 65,000 66,088 5,524,358 | 2026/06/01
Province of New Brunswick Canada | i 75 75 6.7500 15,330 16,373 1,368,700 | 2017/06/27
Province of New Brunswick Canada | i 73 5 6.0000 40,200 43,582 3,643,088 | 2017/12/27
Province of Nova Scotia Canada i) % 5.4600 808 848 70,923 | 2017/06/01
Province of Nova Scotia Canada i) 5 9.6000 3,430 4,900 409,622 | 2022/01/30
Province of Quebec Canada it 7 = 9.3750 15,000 22,180 1,854,105 | 2023/01/16
Province of Quebec Canada i %5 4.2500 50,000 57,378 4,796,227 | 2021/12/01
ONTARIO PROVINCE # H %5 9.5000 7,822 12,647 1,057,215 | 2025/06/02
ONTARIO PROVINCE # 7 75 4.2000 50,000 55,903 4,672,973 | 2020/06/02
ONTARIO PROVINCE 75 75 5.5000 35,000 38,271 3,199,139 | 2018/06/02
ONTARIO PROVINCE 7 25 3.1500 70,000 76,299 6,377.858 | 2022/06/02
ONTARIO PROVINCE 7 % 4.0000 107,000 120,635 10,083,880 | 2021/06/02
ONTARIO PROVINCE 7 5 2.9000 21,000 20,566 1,719,123 | 2046/12/02
Province of Manitoba Canada 7 = 6.5000 46,100 49,686 4,153,262 | 2017/09/22
Province of Manitoba Canada i %5 5.5000 35,000 38,920 3,253,352 | 2018/11/15
City of Toronto Canada A5 5 6.1000 16,918 18,287 1,528,667 | 2017/12/12
City of Toronto Canada A5 E2 8.0000 10,060 10,338 864,208 | 2016/09/27
Province of Saskatchewan Canada |#t 75 75 9.6000 40,683 58,184 4,863,669 | 2022/02/04
PROVINCE OF SASKATCHEWAN 7 25 8.7500 2,000 3.050 255,004 | 2025/05/30
BRITISH COLUMBIA 7 % 5.3000 35,000 39,544 3,305,516 | 2019/06/17
BRITISH COLUMBIA 7 5 4.6500 126,000 138,093 11,543,233 | 2018/12/18
BRITISH COLUMBIA 7 = 9.9500 50,430 71,338 5,963,208 | 2021/05/15
BRITISH COLUMBIA b %5 5.6000 46,066 50,506 4,221,860 | 2018/06/01
BRITISH COLUMBIA # % 9.0000 11,860 18,135 1,515,964 | 2024/08/23
BRITISH COLUMBIA # 75 75 10.6000 34,587 47,959 4,008,952 | 2020/09/05
BRITISH COLUMBIA #hH & %5 9.5000 89,400 129,866 10,855,575 | 2022/06/09
BRITISH COLUMBIA 5 & L 9.1250 500 517 43,239 2016/10/03
BRITISH COLUMBIA #h 5 & L 3.3000 20,000 22,173 1,853,441 2023/12/18
BRITISH COLUMBIA 5 & Gl 2.8500 70,000 74,924 6,262,938 | 2025/06/18
BRITISH COLUMBIA 75 & 2.7000 40,000 42,821 3,579,457 | 2022/12/18
BRITISH COLUMBIA A5 & 3.2500 25,000 27,496 2,298,390 | 2021/12/18
Regional Municipality of York 75 & E 2 5.0000 21,000 23,350 1,951,870 | 2019/04/29
Regional Municipality of York 5 & S 7.2500 7,891 8,452 706,553 | 2017/06/19
Mun Fin Auth of British Columbia ¥ % & F 5.1000 38,685 42,510 3,553,490 2018/11/20
CANADA HOUSING TRUST LS 2.5500 20,000 21,383 1,787,471 2025/03/15
CANADA HOUSING TRUST ¥ O & 2.2500 5,000 5,193 434,120 | 2025/12/15
Toronto-Dominion Bank/The fa & 5 2.4330 45,000 45,715 3,821,321 2017/08/15
Toronto-Dominion Bank/The Ea & Z 2.1710 28,000 28,493 2,381,736 2018/04/02
Toronto-Dominion Bank/The #t & %5 2.4470 10,000 10,327 863,242 | 2019/04/02
Bank of Nova Scotia/The [ & 75 4.1000 40,000 41,268 3,449,658 | 2017/06/08
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Bank of Nova Scotia/The # & 5 2.1000 5,000 5,028 420,344 | 2016/11/08
GE Capital Canada Funding Co #t & Z5 5.5300 250,000 264,002 22,067,968 | 2017/08/17
GE Capital Canada Funding Co #t & 5 5.6800 164,000 187,173 15,645,807 | 2019/09/10
GE Capital Canada Funding Co #t & Z5 5.1000 9,220 9,240 772,441 2016/06/01
Canadian Imperial Bank of Commerce/Canad | #t & 5 3.9500 60,000 61,944 5,177,949 2017/07/14
Canadian Imperial Bank of Commerce/Canad | #t & 25 2.6500 20,000 20,169 1,685,943 | 2016/11/08
HYDRO QUEBEC # & 75 10.5000 24,660 36,186 3,024,794 | 2021/10/15
HYDRO QUEBEC #t & 25 11.0000 245,000 344,198 28,771,514 2020/08/15
HYDRO QUEBEC #t & 5 5.5000 21,450 23,656 1,977,434 | 2018/08/15
HYDRO QUEBEC #t & 25 9.6250 30.835 45,188 3,777,271 2022/07/15
Ontario Electricity Financial Corp #t & 5 10.1250 88,681 128,723 10,759,966 | 2021/10/15
Ontario Electricity Financial Corp # & 25 8.9000 60,274 85,921 7.182,152| 2022/08/18
Ontario Electricity Financial Corp #t & 5 10.0000 13,100 17.288 1,445,186 | 2020/02/06
Ontario Electricity Financial Corp # & 25 9.0000 5,400 8,385 700,984 | 2025/05/26
Bank of Montreal # & 5 6.0200 210,000 229,605 19,192,732 | 2018/05/02
Bank of Montreal #t & 25 5.4500 130,631 137.233 11,471,314 2017/07/17
Royal Bank of Canada # & 5 3.7700 155,000 162,681 13,598,571 | 2018/03/30
Royal Bank of Canada #t & 25 1.5900 15,000 15,126 1,264,432 | 2020/03/23
Royal Bank of Canada # & 5 3.0300 23,000 23,103 1,931,202 | 2016/07/26
Royal Bank of Canada #t & 25 2.6800 15,000 15,151 1,266,488 | 2016/12/08
Royal Bank of Canada #t & 5 4.9300 5,000 6.106 510,467 | 2025/07/16
Royal Bank of Canada #t & 5 3.6600 50,000 50,952 4,259,119 | 2017/01/25
. glEm A P22 DU D EU B S A
R 28 3,897,566 4,744,870 | 396,623,742
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BEE. 8. T4 L UEEFEORR (G) iEnfSst=isnE 918,468,442
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47,701,555, g4 DtHFREST 7V R (BAHER) 4,897,324,583[, 9
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24,000
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(2015.10.15)
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M % % % %

(HAE)2015F10815H| 26,591 — 27,626 — 974 | A11.4
108k 26,327 | A1.0|27331| A1.1 98.0| o 5.7

118=% 26,810 0.8|27.659 0.1 973 | & 5.1

128k 26,904 1.2 (27,882 0.9 96.9 3.2

20165 1 AR [26,346| £0.9[27,299| A1.2 97.3 0.5

2 BX 25,149 | A5.4126,249| A5.0 97.2 12.0
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(£2) (

JARBEICKDFDN T, LROMFICESENCTHB Y FE A,

(F3) HEESCEEFHRECHLRS GRIRERsS) ESENTBUFEEA.
(X4) BARBEFIIET,

(2) SEERS | DREFFRIENS A0
(2015 9888152016337 BFT)

M2 3 & - T w____ @
(2015498 8EM520164£3 8 7HFT) FRENEE | R B B | IR R 8 &
5 N & | o 3 550 =AM 8558 8550
= ?Fl_&ﬁ‘u = il_&ﬁ‘u oG] 329 61| 1341 1023
s | 2—0 369 (31) SEFHELRS,
Gsvey | HES - 5 (£2) BAFRBIFTHET,
F1—0O F1-—-0O
x| EEEs 572 M8
WEEFTTERIR
NI S =
(2015 9H8HNH2016F387HET)
E| A
g il 7 T
# R = (il 8 L] Eia &
T SiE
FRENCH GOVERNMENT BOND (75>2X) 4.5% 2041/4/25 42,278 | FRENCH GOVERNMENT BOND (Z735R) 8.5% 2023/4/25 267,702
Belgium Government Bond (N)L+—) 5.5% 2028/3/28 40,049 | Belgium Government Bond (N)L#—) 5.5% 2017/9/28 158,490
Belgium Government Bond (NJL#+—) 4.5% 2026/3/28 35,206 | Banque Federative du Credit Mutuel SA (I75VA) 2.625% 2024/3/18 71,952
RABOBANK NEDERLAND (#35>4) 4.75% 2022/6/6 47,960
FRENCH GOVERNMENT BOND (75> X) 4.5% 2041/4/25 20,202

(1) SHEERELRE BBIFHESENTBUEEA) .
(E2) BAEREEHET,
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A OEEMNI—

OBYY—J7V K

WEAEER#R
(1) 5E HER) BHE (BE5H)
B B # El b3 *x
5 i ] |55 B B # % 7 B OB B M A K =
= RIS & NES T TN A A N R e PR S P
Fi1-0O F1—0O T % % % % %
1—0 (PAILSUR) 2,000 2,209 276,194 8.3 — — 4.4 3.9
Fa1-—0O Fa1-—0O
1—0 (F5V%9) 1,900 2,208 276,044 8.3 - 4.2 - 4.1
Fa1-—0O Fa1-—0O
1—0 (NLF-) 2,200 2,696 337,067 10.2 — 4.8 — 5.4
Fa1-—0O Fa1-—0O
1-0 (I5vVR) 9,000 11.944 1,492,842 45.1 - 19.8 253 -
F1—0O F1—-0
1—0 (J«4V3VR) 2,000 2,114 264,323 8.0 — — 4.0 3.9
Fa1—0O Fa1—0O
1—0 (Z0fth) 4,000 4,419 552,399 16.7 — 4.6 8.2 3.9
= 5t 21,100 25,595 3,198,871 96.6 — 33.4 41.9 21.3
(E1) HEWEREEE, HPROBHZNEEEYEETERBOMEZD & (CREGERANED BHEFECIVEHIND U — FTHERELILHDTT,
(E2) #ALLES, MEEHLEECH T DHEEDEIS.
(£3) ZHEEE. FHEEORMUFKBIUHET,
(2) 5B (NERB) BHE (EmA)
El H B
X P 8 L) & M|IF AN X | B EHEH o I L HEFRAH
NEEE R FRERESE
% F1—0O0 F1—0O FM
1-0 (P45 R) | GE Capital European Funding it & 5 6.0000 1,000 1.167 145,944 2019/01/15
GE Capital European Funding it & 5 4.2500 1,000 1,042 130,250 | 2017/03/01
NERE: 28818
R N | e e A B Y] I o] AL
Fa1—0O Fi1—0O
1—-0 (F5V9) RABOBANK NEDERLAND it & 5 4.7500 900 1,120 140,022 | 2022/06/06
RABOBANK NEDERLAND it & B 4.7500 1,000 1,088 136,021 2018/01/15
NERE: 28848
R e A S 1000 T T2008] Tomeoaa| T
Fa—-0O F1—-0O
1—0 (N)bF—) |Belgium Government Bond fa i 2 5.5000 200 306 38,363 | 2028/03/28
Belgium Government Bond & & 5.5000 1,300 1,421 177,632 | 2017/09/28
Belgium Government Bond CEE: 4.5000 700 968 121,071 | 2026/03/28
LR 3884
Sl I 1 e e S AR 1T A Y= I <7272
Fa1-—0O Fa1—0O
1—-0 (F5V2R) FRENCH GOVERNMENT BOND & i 8.5000 3,000 3,967 495,824 | 2019/10/25
FRENCH GOVERNMENT BOND & & =5 8.5000 1,700 2,718 339,714 | 2023/04/25
FRENCH GOVERNMENT BOND & i = 5.5000 800 1,254 156,833 | 2029/04/25
FRENCH GOVERNMENT BOND & & = 4.2500 1,400 1,571 196,465 | 2018/10/25
FRENCH GOVERNMENT BOND & i = 4.5000 100 162 20,362 | 2041/04/25
Banque Federative du Credit Mutuel SA | %t & Eo 4.1250 1,000 1,157 144,709 | 2020/07/20
Banque Federative du Credit Mutuel SA | %t & % 2.6250 1,000 1,111 138,932 | 2024/03/18
P ) w1
& B 9,000 11,944 1,492,842
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SA4UEBMH1I-O0BYY—-T7 VR

5 T *
® % % wmo|m e N % | 8288 o i ¥ lmmeno
I E RS IE T kY
% F1—0 F1—0O M
1-0 (74¥5vK) |Pohjola Bank PLC # @ ®| 20000 1,000 1,069 133.668| 2021/03/03
Pohjola Bank PLC 4 @ %| 30000 1,000 1.045 130655 | 2017/09/08
NEE e
L P e e X0/ ] AR XL 7] BT o x|
F1—0O F1—0O
a—0 (Z0fth) Nordea Bank AB #t & E=3 3.7500 1,000 1,036 129,561 2017/02/24
BNZ International Funding Ltd/London | #t & 5 1.2500 1,000 1,021 127,697 | 2018/05/23
Svenska Handelsbanken AB #t & E=3 4.3750 1,000 1,209 151,210 2021/10/20
National Australia Bank Ltd #t & E=3 4.0000 1,000 1,151 143,929 2020/07/13
NEEE: 45
e R 1 e A A Y] B VI B )
& |B®EL A% <IN DS S R SR S
B ES EE 21,100 25,595 3,198,871

(E1) HERESEF. FROHDZ RSBV BETEEEOMEZ D & (CREGEHRNTED BHETECIIVELINZ LU — hTHERELICDBDTY,
(¥2) FEEE. FHOEDRARBFIE T,

(3) EEG | DEBRRIEAR RS (GHEER) MBS EDER
E| H x 2016387 BRI
# L] Al = = Y H
BE B m|x & #® = 5 % 5 *

Ells! BAH B O B\ E
BUND(10YR)(K A ) - 309 e %
" | OAT 10YR(TS5 V' R) 271 - RitfE 3.198.871 96.6
(1) AE2OFMEAR. HROBMEIBESEYBETEHBOMEZE LI )L - O—-V%, Z0fh 113,113 34
i‘jﬁ%g%{%‘%ﬂﬁmﬁgf%ﬁ>flz$ DEHINZ LU— N THERELIZD B {ET I EEKAER 3,311,984 100.0

(£2) BEFBETIET, (1) S EAABENET,

(X2) SEREEF. HROBHZNESEYEETEREOMEZD L(CRE
BEBERNTEDBFHETECIIELINZ U — CTHERELILDDT
J. BH. 3R7BIESIFIHEREL— K. 11—-0=12498MT

ED
(E3) BPRICBIT2NERMEE (3,306413TH) DREESFEMERE
(3,311,984FM) (CWT BHEE. 99.8%TY,
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SAUEBHI1I-OBYY—T7 R

WEE. 8. 4S8 SUBEHBRDIRR WEZDIKR
2016 38 7 BIRE 4 B2015F988H ZE20166£387H
L B E] il x 18 = E] H
(A) BE 3,311,984,707H (A) BEFINGS 70,876,830
J—)L-0—V%F 31,696,644 RHAIR 70,876,830
RitEGEHDER) 3,198,871,599 (B) AiffiEIsscEiEm A 217,053,761
RINAE 472,425 FoEm 22,761,301
RINAIR 60,534,128 it A 239,815,062
BILAEA 4,893,856 (OF=7/ )61 21 A 3,273,076
ZEAZLE LS 15,516,055 HY5 |4 4,255,869
(B) &f& 999,121 5 18 A 7,528,945
BN/ 806,121 (D) Z0fthEmR A 649,592
RILERE 193,000 (E) ZEpEHE(A+B+C+D) 2 150,099,599
(C) MEELEA(A—B) 3,310,985,586 (F) RifpfREUSR S 1.833,671,116
TR 1,890,182,630 (G) BHEERE A 279,787,689
RERR R 1,420,802,956 (H) enfEstEEns 17,019,128
(D) ZEiEEO 1,890,182,6300 (1) &8s (E+F+G+H) 1,420,802,956
15024 B4(fig8(C D) 17,5171 SRS E () 1,420,802,956

*EAF (CHIT D TAEE2,206,782,446F, HPAPICHT B EBMNRETAEEE
20,857,872, [EEITTAERIF337,457,688F T T,

*UHRICBFZEVY T 7 Y RZRENRE T HREBEDOTARRF,. 940
B 1—-0F7F—7Y (8AHEL) 31,276,880, 94 JHFRES T 7>
RM (FOFsF) (EMSHRIIRERSEM) 44,562,806, 51 JHFREST 7
VRVA (EfEHEIRERSEM) 16,688,506, 94 DHRE ST 7K (B
BoER) 1724,834790, 14 DHREHT 7V R (F20RER)
3601 698M. I41 UBIEN 3BERES T 7 VR (BEHEE) 69.217,890M

* é%@%@.ﬁ%[\*ﬂlé ) DFEEEERAF17,517M T,

(E1) BYEEmE . —BR0BORIMEES TAEDEEZVV. TEZE
TO5G1EMmE LT, LO35GFERE U TIEEINE T,

(£2) ENEstEREE (S,

BIEFEEETAREDEEZV, TAZ DS

SOIFBAELT. LO25EEFHME LTRIESNE Y,

63




T4 URBHERY REIYY—-T 7V R
ERWEE F21H (REB 2016F4R5H)

(GtEHE 2015108 6H~2016£ 48 5H)

FTA IEBMNERY MEY T —T 7 ROE21HICH D 2 ERKRZE CHRESR L LIFFT,

*HT 7V ROLHEHIRDE T,

2 B 7B

ZE U DRSS K USSR EDBERBREZDH S U TERZTBRVE I,

FEREWUR

PADRHEES U EHAERED

1]
If
ot

=

OFEUTERRY FEAHE (BEOEEPEEZBR - EMITE UTHITINCGEISZSHE
o LUT [RHHEE] ELWWVET, ) BKROAX—Yv)b - R=/N—FDEHERERICIRET
BT LK TEUINBEDERSB JOEEMEDBERGRERZD S U TERZTRNE T,
QRECHIZHTlE UTDLSBRICER VBN SERAZTRD JEZBARELET,

1. BENROBMIFIF, BUSHICHVWTAABBIELUE (L—F 0 —XTAa 3BLEZFE
SPTAA-DILE) £TBTLZBEALELET,

0. S, BHTDETFCK>TAABHEISLU L TR >2ZHE. ZFEIEOHIKICKY
LHMZREITDILDHTERIN, ZTOHHEE. GEFCEFMEDHEERLERDI10%
BEZ EREUET,

/\. EFHEE (BT - NEZSHET. ) . EEERESE. DUEZNSICET D EHEN
DREDIUZTNODORIBHEENFT - REET dLHBEFZERE. —FHTHHVDREN
K(F. EEHMEOMEERERDI0%IEEZ LRELE T,

. IR=hT3UFDEBET2L—Y3VIE 3 () BENSS () BEOHEZEALS
LEFET,

. BFIURTHEBORD., Ry NMEOEBEYEE IEZMAT NG ET,
ONEREEDRE(CHC>TIE, RN FNEREEDKRENERGS 7. S5EMEDMEELERD
100%(3ADF2 T EZREARELE T,
GORENGEEE(ICOVTC., RBEHURAIZOE T DIHDRENY JFTREVEBA. R
H. FENEREEDTENE. BES. FEFORIY XESBLWVICH N2 BB THNEZET
BOTENTERHDELET,

0 M A BR

TEEEFRERDI10% LT

KAl &EISEE

RRBTFRARAOA—TEIE1S
http://www.daiwa-am.co.jp/

64




IA UBBMHERY MEYY—-T7 VR

WHAR DR (TR & TR DHER

()
15,000

14,000 £

™\,
13,000 MO

12,000 \\vavvq

11,000
By
(2015.10.5)

B R
(2016.4.5)

s on g |B* 0 # R0 RA 0| meny
maE | cray [Ees | *

M % % % %

(HAE)2015F10858 (13,779 — | 15,651 - 97.3 -
10B=% 13,943 1.2115,564 [~ 0.6 97.4 262

IREES 13,974 1.4115,708 0.4 97.3 -

128%& |[13,513 |4 1.9(15078 |4 3.7 97.0 —

20165 1 Bk 13,234 |4~ 4.0|15,027 |A 4.0 97.1 A8.0

2 A%k |12,081]|A12.3]13.852|A115 97.3 —

3 AKX [12439|A 9.7|14,244|A 9.0 97.8 —

(HAZ)2016%F 4 B5H [ 12,192 |A11.5[ 14,005 | A10.5 97.8 —

GE1) BSEREHEL.

(£2) YT+ ZEBRBA VT VIR (ARE) F. VT BEEGBA VT VIR
(BRY RR—=2) OF—FICETEMBREL, BT 7V RBEHE
10,000& UCAFIBEEFENHELIEDHDTY,

CE3) BADERF. BEMBENORMRZZERL T, BHREXEOREZRA
LTW&ET,

(GE4) DHEEALRIHHTHANETHES ERRtEsy) ZREFI.

(GE5) EHEMLRGERLE-FREETT,

GERZE)
SEEMEBESDHREICDONT
(BE(MEE - BEE]
HAE 1 13,779F HAZR 1 12,192 BESEER: A11.5%
[(BEMZEDELGEEER]

BEU TV 2BEEHOABINAPERIET (B@EE LR F75
ACHFELFELREN, ECERY ROWHTIELEZEND, B
fMEAF ™EF LT,

SRERIBICONT
ORBEfEHF TR
REGSEFIFETLE U, HEHN52015F118 EGICH T

TlF. KETERF LFERANRE ), HEWCESSAN LFU

FUlz. LML, BETIEBOE (VIS5 REET) HYlRE

UZETAEIEL. RHF| EFRANGELEC EN D, ESEFE

TRIBZEHDEHELUFE UL, 20165FICAD E. FBMED

TER-ZNIMELZEN. EEDEU EMGES) BifZR—ESE

ERENDOEMKFEEESICTHEDY R T EBERANEE ). 2

BgCh T CEFENFETERA LR F U, Z0REFERIM

BHEITS UESSM B TFEFUE LA, E UBBRERSN RS

W THEDEBINF EIFEANBELEC EBREN S, HiKICHIF

TESEAFEMLTHEHR LR Ul
OREEE

FRY RIFHATTE (F8) LER U BEns. =RV R
FEBE(ICH U THERR<HEBLE LA BOEI(ICKDFHF
FIFERAINEIERT 2ICHL. 2015FKICN T TELD B S TE
BREEBRUE U, 2016FICAD & RBMEDOKIE FERE%Z
BRICHHOU R OEEENRE) . ABENIEE2/c—H T,
EUBtBZR S ERRENDEMBNIE X 2 lc CEBREEHRIC,
2RIENIFTCRIRY RIFWATTER—RAZRDKE Ul TDHD
Ry ROPEENGKED X LD, BBMEAETTS Uisoy
RO EBEBNHIRY 2P THBENDIEF . BRICHIFTDR
MY RIEFHATE—RDER L) F U,

SHHICHIT S [SEROERSEH]

TR RETORHMEZICRET DI LK. TELURNGD
BESLVETHEDBERLARREZDSUCGERAZTRVE T, &
HER—L T2 UADEFURT (BEF21L—T3Y) [CDVTIE.
TP VIAVIIAPERMBREBBULBECEDE, 3 () BE
o5 (F) BEO&SEETCIY NO—-)LLET, JUIvY NURT
HClE. BRABMINEVHRTHR— T2 UL Z#ET ZHHT
9,

OR—hkTFUFICDOVT
Ry RERTORESZSNMICHI AN, ZE U DERSD
KOEMEOBERBHEES S UTERETRVE Uiz, £F/ZF
URIBEXRITEET21L—y3avICDWTE. 3 () BEHSS
() BEOHBENTGERLE Ulz. BICEAETEANRFE 2B
ETE. BEF2U—y3vaERALULE—A. & LR EQN@E
2EETCIHFERLETZRE, REBOCHBRESZZEL CHILE
TIeWE Ul
BESERIRERICEEL CTIF. BEVHEDHEALERZSDICREFL
oo
ABICALTE. EBENELEEEEMICREF U,
ORNYFI—TEDEREICDONT
BT 7V RIERDFHF I FBEEEEL BRIV FY—D ZRIT
THNFEBA.
LEIDH T 7V ROEEMEESEIRHOBERE. [HHhOE
EMEBEEMROHRE] Z#ISRIETV

(S&DERE)

TR R TOMHESICRET 2T &KW, BE UIESORR
BRUETHHEDERBREED S UCBRETBVNET, EER—
TrUFORFURT BEF1L—Y3Y) [CDOVTE. T7 V9%
VINAPEBMBERDBBELGE(CETE, 3 (&) BENS5 (#) 12
EOBETIY MO—LLET. ILYy NURTETRE. ERBEHT
DBV THR— N7+ UZ 25T 258 T,
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W1 7050 QRO
15 ElE
FoEZEL T A 0F
(e (0)
BIMEEESES 1Bt
ZOER 2
(REER) (2)
= 2

(1) BPDOBER (EBEHRODDDDDIHERZSO) B, BHICE>T
SHEORICEBN D B/cD. BIEACIVEHUBRTT. BREDE
BBKRUELACOVTIEEHBOD [1 704 OEFOER] OEEOE

BEITBREST LV,

(x2) BEEIE(ICAKXBRUBAALCSHYET,

IA UBBMHERY MEYY—-T7 VR

BFEEBKUEEIDRR
M # &
(20154108 6 81520165 4 A5 8% T)
B 4 ®m|%x  ®
5 FAFUR - RYR FAFUZ - KR
1F¥UZR | EEEE 13,133 (13863,

(1) SHEEELRE BBIIFHESENTBUEEA) .

(GE2) (

(E3) BACREEIHET,

(2) SEHERS | DREFFRIENS AR
(20154108 6 Bh'520164 4 3 5B8F T)

JARBEICLDFDN T, LROYFICESENTHIEE A,

TR T - L - £
~ FRE(TER | R & R | RSB R B B

4 =Pl =Pl =AM E=Pila

(e le] 525 526 1,442 1,378

(E1) FHEZEUNRE,
(E2) BAEREEFHET,

WEEG5TERR
n &
(20154108 6 HN'S520165F 45 5H& T)
E| H
B i 7 i

# 1 Ea & # L] Fa 4l
TH T
United Kingdom Gilt (U X) 5% 2025/3/7 932,889 | United Kingdom Gilt (f+UX) 5% 2025/3/7 634,638
United Kingdom Gilt (U X) 3.5% 2045/1/22 529,816 | United Kingdom Gilt (/U X) 3.5% 2045/1/22 448,452
United Kingdom Gilt («FUX) 6% 2028/12/7 482,314 | United Kingdom Gilt (/U X) 4.5% 2019/3/7 361,742
United Kingdom Gilt (/U X) 3.25% 2044/1/22 333,973 | United Kingdom Gilt (U X) 3.25% 2044/1/22 325,989
United Kingdom Gilt (U X) 5% 2018/3/7 293,981
United Kingdom Gilt (1#+U2R) 6% 2028/12/7 272,514
United Kingdom Gilt (U X) 3.75% 2020/9/7 59,808

(1) FHEERELRE BBNFHESENTBUFEA) .

(E2) BAEREEFHET,
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IA UBBMHERY MEYY—-T7 VR

WEAEERMR
M) 51E NEE) LitE @SR
T ® W 5 7 x
N Ei fili il ~|>5BB#® % o7 B OB B M A X
& 2B B E O e s s e negEee |0 O L F|OTEARE T E U F[2 & U F]2 & % B
FAEUZ - RIE | FARUR - R R 3 % % % % %
AF U 48,368 55,048 8,720,843 97.8 - 38.1 34.7 25.0
F1) FERESEL. MR O IEEE R EIEOhEE DL LA AT D S AL F I BEe NG L N CHERELIED T,
(52) AR, HEERECNT 5T RS,
(13) HELE. FEBOBERBETET,
(2) 51E (EE) DfE GRRE)
5 5 x
ES 5 % w | wlan = |esaes o i f lesano
N E R B AEREZE
% FAEUR FOR [T R0 RUR e
AFUR United Kingdom Gilt & 8.7500 4,700 5,255 832,582 2017/08/25
United Kingdom Gilt & i #* 8.0000 1,000 1,363 216,069 2021/06/07
United Kingdom Gilt & 6.0000 2,000 3,003 475,798 2028/12/07
United Kingdom Gilt & i #* 5.0000 2,400 3,144 498,224 2025/03/07
United Kingdom Gilt & 4.7500 4,700 5,457 864,599 2020/03/07
United Kingdom Gilt & i #* 4.5000 2,700 3,023 478,933 2019/03/07
United Kingdom Gilt & 4.0000 2,000 2,358 373,681 2022/03/07
United Kingdom Gilt & i #* 3.7500 2,300 2,609 413,409 2020/09/07
United Kingdom Gilt & 3.7500 2,200 2,537 401,917 2021/09/07
United Kingdom Gilt & i #* 3.5000 300 376 59,607 2045/01/22
KFW-KREDIT WIEDERAUFBAU ¥ % B 3.7500 2,000 2,026 320,971 2016/09/07
EUROPEAN INVESTMENT BANK ¥ Ok B F 4.7500 3,000 3,293 521,735 2018/10/15
Royal Bank of Scotland PLC/The t & E=3 5.1250 4,000 4,825 764,382 2024/01/13
GE Capital International Funding Co | #t & * 1.3630 2,768 2,768 438,541 2016/04/15
GE Capital UK Funding #t & £ 4.3750 1,800 1,962 310,851 2019/07/31
RABOBANK NEDERLAND #t & * 4.6250 1,000 1,115 176,739 2021/01/13
RABOBANK NEDERLAND t & E=3 4.0000 3,500 3,851 610,160 2022/09/19
Nordea Bank AB #t & * 2.1250 2,000 2,050 324,894 2019/11/13
Svenska Handelsbanken AB #t & * 5.5000 4,000 4,025 637,741 2016/05/26
P ) I Rl . .. . .
= B ES EE] 48,368 55,048 8,720,843

(£1) BEBRBEREF, PROHDZNESEYBETEEBOMEZD L ICREEEHRNED DSTETACKIEHIND U— N THERELIZHD T,
(X2) BEEE. SHHEADBIIREIFIE T,
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IA UBBMHERY MEYY—-T7 VR

WIS ESFTHAEDER WiEEDIKR
2016 4B 5HR®E HE B2015%F10B6H FE2016F485H
B g El B ES 15 B E| A
B O FE |t ES (A) BoHEINE 187,044,690M
FMH % SZEFIS 187,044,690
NN 8.720.843 97.8 (B) BifisEsss=iass £1,358,633,567
d—)b - O—25., ZDfth 194,594 2.2 FEE 74.696,148
S E(SEE SRR 8,915,437 100.0 =g A1,433,329,715
G2) e RaEn WL OB N B ESEE RO £ (a8 (C) MRS | it 4 1201721
ERBANEDDSTESEICLIBHING L— N THERELTDDT 5 |#% 10,650,577
?gsﬁ;%{%ﬁ59[:5(75;&%}@§D—M;\ TAFUZ - Ry R= ES |48 A 22,662,298
(E3) UHKICHDDNERMAE (8895851 FM) DREISTEHERE (D) ZDfthER N 1,388,300
(8,915,437FM) (CXTBHZEIF., 99.8%TT, (E) HHpERS(A+B+C+D) 21,184,988,898
(F) Aifpgaisns 2,869,214,925
WEE, 8E. TAS LUEEMBOIRR (G) BI=IREtE 4 168,650,829
2016 4B 5HR®E (H) ENfSStEERE 87,109,976
15 = " Hi * (1)BEH(E+F+G+H) 1,602,685,174
(A) BE 8,915,437,7330 RERRERIEERE (1) 1,602,685,174
& (FHiER) 8,720,843,481 (F2) EBIfEsEEEREC . BIMEFERETALEDEEZV, TTAZ A
SUVF = 103,311,186 S0IFEAE LT, LEZHBEEFHEE U TBENE T,
BILEA 6,151,479
EAZFLEHLE 24,054,968
(B) &f& 1,856,000
KILFBEE 1,856,000
(C) MEEHREE(A—B) 8,913,581,733
JTAR 7,310,896,559
RERREIE RS 1,602,685,174
(D) SZEStEROH 7,310,896,55900
1 /02" BE4(HgA(C D) 12,192

*HAE(CHIS D TARE7,592,861,706M. HEAPICH T B BMNRETAEE
222,535,024, Bf#I7TAERE504,500,171H T,

* HER(CHBII YUY —T 7V RERENRE T DREBEOTARE, I10
HEEST 7 M (FOFsF)  (BREIEEIRERSTA) 181,084,333, i
397772 R210,390,726[. 91 DHRESFT 7 RV A (EREEEIRE
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