*=HT 7

RG]

B o) 8

DILHHHFRDE) T,

I@\'
N

RIE B fass

/////

B A7

A &éb ES

[

YR

Sl
Wﬁ%w

RE LTI DR S K U555
BRZETRVNEI,

IERENR

b
oY

AR LT
7

X T—T 7 RDOZHGES

:|ur [

m)&

|\
1 JF

P
'Q\
q;

1

T

ARIZBTORHEFS LUK
HEREm

JD}
=%
[mM |

vF

h\all B2 B S2]

f

1— DLTQ\HE%B$OF
HARY

A EIDD

%"'QIT“Q%
o I\
H‘\’\I\l\\l\

IR

FLEY

‘/

?FNLZQ NGREE TS ENOF T

|y (=1 n]n]

dA%mA MA%A
3“’7:|m
=50
/\I‘rctt\ilj =
w |
\lc‘;\lq;\l

\—d‘?

W F

7\_L
V\ z\ =Sz

-W\Zt’\l fas

NFI - BILETORMEES
ENOY 5L iratic o)

749 3 D/ F%vﬁ 77/#
(3-0viEEVF-T7UR)

3—D/V®EE%?@ NS
#B&O%ﬂﬁﬂ$ﬁ

947 FEPZFRERT-T7 IR
utw 7 RS- 77/M

949 - 70-NEFT 7 R

(BRNER)

ReNE G
SN
D@\IM

TaBVET
SBEENDEES
FIRIVETY—

T
MNBEE~DEE
03—Oy/EEY
or = PEEEA
\BEOT 27—

6}
Bl
0. Br

f\l9-r
ZNIC
)
N<
19O
:“*

Gl

C’\Dl

=R
AN
woreral
2 <
SEH

s

My 2t

A7.Cou WO

K5
L
herd
(&

Chafts iR\’
WQQT R
T
ST
Al -
Tz

RN A®)
AWk

A

RN A - NS ST E AT N = C N\l
eSS

O R

A0
Iy

<\
St~

o

COP SN NG
\6
“FimR ok

O

Q9700
oF

oS

22
(CL WA

COINEM I
IR o by
SOHIINE° 7S
cCHI| &

M

NN}

N

\T_
NN
AN
o)
\r
o}

.7;'
N

AN AR
Mﬁ StE %
(o))
A
N

\
/

ﬁTS
=

BitEm et
\
7

Sl [
CN
S

Rt «]
St
a

N
it
iy
®
2
o
b
z

o

o

[F KRIVEYHT =T 7/ R8
T7 Y RDOREEIESEE U T

F. I—0O0BYH—JT7 VRS
HY—DJ 7V RO Z8E U

DRERG. BRIVETT—D7
BEEYY—T 7 ROZHS

-~

Tfﬂ@UJ&MM%?)
63 4 DHLETEDT 2

)Iﬂﬁ]j“&’ RIL7ZE
7k

n

bl
r\r
oF
o
«]
G
N
N
7
S
?

AON D™ Y70 (V°
o\ RIS v

Ay
Xt
[l
[
|
1

N

X

r\_

Rt

3
i

s NC
Ot

al
3,

| <l |
\

=

=]

=

>
g

~r

N

|l

N

pis
\",‘-IET,&H

G| IR,
(TR S\
s
<:'
O

DIEALLEDE ?rla* BE

DR
BEEFEADIOBIEEL EICHI T

ERHREE (F(FhR)

1448 GREH 2015€F11A58)
51458 GREH 2015€12878)
514683 (REH 20164
$14783 (REH 20164
514883 (REH 20164
51498 (REH 20164

rWN=
Jd0Jnan
uIN U
ood

SMBEDHEEEN

8 A R

[ {hrgd

mm

B O fHEEFHEERD10%U

ﬂ

\

>
-
s
S
-
il

‘f@éf‘ﬁ‘“gﬁoﬂ 0%

S|~
MS%

2 B 75 &t

=)
[gu|

ﬁ%@%&
FEL
E’E‘ﬂﬁ“ﬂ’]lg
bpi=|
ﬁﬁﬁﬁ%ﬂ%
E Yy ol))

ARG N
&;a

BB O S 1 (SHD{SFORHE | e ®
iy <

C G0N
N C AR
SRR O C )

=

th‘c Eaéffu % EF‘IL,\
135 C L EBECHR SR
Z(CDOWT, EEMEBADKESD

3?h@®ﬁ%@ﬁ@%$%%

M JLE
}I]]E{zz\l N
FTUN
ot 7\
BcatT
B

ot

RSN
\UI&T N

| BRI
E)L_

AN
.

—J7 Y RAX CERZTRVWET, J7
%D‘b@éﬁ%it&)t/\t 27K (
EZFELT ﬂ—?;/h@;ﬁi#k}é
T7 Y RTCIIRROMHHEHTT

=U—
E P
LT,

BL. BRIDCERBEICHIT NI ESBILEP
LEFET,

ST, 940 - J0-NIVEST7 VR
(BANEL) | [F. DU, HB1498D
REZITIEVE UL,

CZIC. B1448~F149PDERKR
ETHREBLLEFET,
SHBREDE—BOHINITCZH I FTIT LD,
BRVEBL EFFET,

K& 5L

Daiwa Asset Management

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

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

HI

<5837>



40 - J0-NIVESFT 7V R (BASER)

30 ER RS
5 ITAHREEA VT VIR
(P BE%) AN ﬁ % Bg e (BZEX) Bg e

M M % % % % BAH
12083 (2013118 58) 7,295 25 1.6 15,506 2.0 95.2 — | 307,947
12188K(2013F 128 5H) 7,433 25 2.2 16,091 3.8 96.1 — | 307,558
122832014 1 H6B) 7,575 25 2.2 16,396 1.9 96.4 — | 306,654
12383k (2014% 2 B5H) 7,314 25 A3 16,080 A1.9 96.6 — | 293,643
1245887% (2014 3 B5H) 7,444 25 2.1 16,444 2.3 96.2 — | 297,160
1258320145 4 B78) 7,558 25 1.9 16,728 1.7 96.6 — | 298,155
12683 (2014% 5 A7 8) 7,544 25 0.1 16,706 A0.1 96.3 — | 295,889
12783k (2014% 6 H5H) 7,510 25 A0.1 16,728 0.1 96.1 — | 292,256
12883k (2014 7 B78) 7,557 25 1.0 16,767 0.2 96.7 — | 291,412
1298320144 8 H5H) 7,503 25 AN0.4 16,864 0.6 95.4 A 52| 287,521
13088K (2014 9 B5H) 7,611 25 1.8 17,158 1.7 96.2 A 1.8 289,106
13188R(2014F108 6 B) 7,576 25 A0.1 17,587 2.5 96.3 25| 285,541
13283 (2014118 58) 7,852 25 4.0 18,288 4.0 96.1 AN 4.9 294,036
13388K (2014128 58) 8,216 25 5.0 19,367 5.9 96.7 A 8.4 300,895
13483720155 1 B5H) 8,076 25 A4 19,322 A0.2 96.5 AN 4,1 292,855
13583k (2015% 2 A5 H) 7,683 25 YAVINSY 18,782 A28 96.0 A11.8| 276,904
13688 (2015 3 B5H) 7,803 25 1.9 18,686 A0.5 96.5 A15.9 | 279,167
13783k (20155 4 H6RH) 7,757 25 A0.3 18,816 0.7 96.3 AN 6.7 | 274,576
13888K (2015 5 B7H) 7,757 25 0.3 18,683 AN0.7 96.0 2.0| 273,005
13988K (2015 6 B 5H) 7,814 25 1.1 19,273 3.2 95.8 A 4.3 271,305
14088K(2015F 7 B 6 H) 7,503 25 AN3.7 18,796 A2.5 97.2 A 0.5 258,202
14188K (2015 8 B5H) 7,539 25 0.8 19,163 2.0 97.2 A 2.4 258,035
1428372015 9 B 7 B) 7,134 25 A5.0 18,458 AN3.7 96.7 A 0.1 242,437
143837 (2015108 58) 7,254 20 2.0 18,771 1.7 97.3 AN 26| 245,493
144887% (2015118 58) 7,258 20 0.3 18,723 A0.3 97.2 A 3.8| 242,481
14588K (2015128 7 8) 7,360 20 1.7 18,925 1.1 97.2 0.9 243,126
146H8K (20165 1 B5H) 7,053 20 A3.9 18,257 A3.5 97.2 2.4 1 231,009
14788720165 2 H5H) 7,054 20 0.3 18,540 1.6 97.4 A 0.4 228,670
14888K (20165 3 B7H) 6,880 20 N2 17,903 AN3.4 96.1 11.5| 222,067
14988R (20165 4 B5H) 6,868 20 0.1 17,991 0.5 96.7 12.5] 219,700

(1) BEMBROEERFDEEZAH .

(£2) YTAHRBEA VT VIR BR<BE. AN—R) F YTAHREEA VT VIR GELEER AN—-R) ORT—FICEIE, HT7Y
NEREH%Z10,000& U TRIRESFEDFELIZBDTY,

) BHOEHIE. BEMENORRZZEEL T, REEREHOREZRALTVLET,

CE4) RHBEALERG, YP—T7 Y ROEALERZELD 7Y M= [THE U BDESHE T,

(E5) PHEEALREHKTOECLES GREESN ZREXI,

) ESEYLFEIFERLFE - FEREER T,
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F14388K 14458 E145HIR  F146H1K 478K 14888 514988 R
(2015.10.5) (2015.11.5)  (2015.12.7) (2016.1.5) (2016.2.5) (2016.3.7) (2016.4.5)

— EAEfMEE (23 DiCEBREREMEE (E#) EERER (B

* DEESHBIREREEMEE. i BAd) ZHEECBRELCODEHFBRUCEHELILEDT, 77 Y MNERAORENIR/NT  —X Y A%ZERY
HOTHY ., BESFDEHDIKRZRIT HDTIFH I FEA,

*DEEEBREIT DN ESINICOVTIE, BESFNFATZ I-—RICKVERIET, &Ffo. DEESDFHREMFSE. 777 ROBAMECIUE
RUET,

WEEEE - R WA T 7 > FOSERHIR P OREER
14488 © 7,254H HAT 72 B fEE=
14983k : 6,868M (BHLANDEZE120M) FA DBEHEIHK RIVEY T~ T 7 VR £6.3%

IA DB T I RIVEIY—T 7 VR £6.0%
B B K A37% HESEREN—I) 4D - 3—Ov/MEEIT— T 72 K £4.2%
IAD - FEFFEEIT TR 1.5%

BEEMBADEREEER
BEHFMH COTFIET (EFMEDOLR) LESORNAFEEMED FRICHESLI LA, K
RILPAHFTY - RIVBREREVNRBEDONHAE L — FOTENERER LR, BEMEBAFHELE
Ufce <HULIF BEREICOVT] ZZ8REEV




40 - J0-NIVESFT 7V R (BASER)

s g5 g | B o=@ 8 | RUEEECY i B EBEY
B E K| (BZEY (B g x|
(a! % % % %
(HAg) 201510858 7,254 — 18,771 - 97.3 AN 2.6
514487 108k 7,316 0.9 18,794 0.1 97.4 AN 4.2
(HA=%) 201511858 7,278 0.3 18,723 A0.3 97.2 A 3.8
(#Ay) 201511858 7,258 — 18,723 — 97.2 A 3.8
14580 IMIEES 7,269 0.2 18,786 03 975 A 0.2
(HA=%x) 2015128784 7,380 1.7 18,925 1.1 97.2 0.9
(HAg) 201512878 7,360 — 18,925 — 97.2 0.9
51465 128B%k 7,220 A1.9 18,473 N4 97.0 2.5
(HAk) 20164 1 B5H 7,073 N3.9 18,257 N3.5 97.2 2.4
(HAg) 20164 1 B5H 7,053 - 18,257 — 97.2 2.4
14787 1 BX 7,144 1.3 18,471 1.2 96.5 A 2.0
(HA%) 2016££ 2 B5H 7,074 0.3 18,540 1.6 97.4 A 04
(HAm) 20164 2 B5H 7,054 - 18,540 — 97.4 AN 04
1488 2 B 6,799 N3.6 17,890 AN3.5 97.2 6.6
(H3=%) 2016 3 878 6,900 N2.2 17,903 N34 96.1 11.5
(#iym) 2016e£ 3 878 6,880 — 17,903 — 96.1 11.5
%1498 ER=FS 7,002 1.8 18,149 1.4 96.5 12.5
(HA%) 2016 4 B5H 6,888 0.1 17,991 0.5 96.7 12.5

CF) BREAEMARDEEAS. BEEIFIHEL,
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BMESTIRIE. SHAFREBZE L CHHBTCREMFETUE Uz, 14488 LY. KETIEA L
[(FEAINIRC (TR B [ENTEAIN LR Ule—7. BUINTIEENEREEFINDHEFN SEH [FET U
FUTc. 2015F12H(ICIFAKETH LIFHERSN. MNTRENEREENDOASHHGICKES NI
ZEMB. FRICNIFTCEMEIERLULX U, UM UL2016FOFERIFLIEE, FBMBD FEPE
E - ARTOMBZERICHKATHBORENERET ). o1 BICBRIFRADY A FIXEMZEAL
leXEDHY. FMEFREETULE UL, 2BPEHS 3 BhEICH T TIFRBMEHEFT S DA
ERY A—AMSUP VAT IRBREDERETRIATFRANBRLEN. KETHLRINDBEE
BEGRRIBE U ETRMEIRFEICEUDBEOH I F LN, F1498KRICHIFTIF. HEDOU
A OEHERNBUEE 2P TEZHIFETUE Uz,

O&BEBES
SENFEEDMAREL — MIFEUTTHE (AB) LE L. IHARBL—FTRD L. KFILW
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IVEOEMMICIMBR TFICELEFTDIRE, BEICKODTARESLERDETLRUF U, F14488K
V. KEOH EFRANRL (BT PP TR NILAMHATER Ufc—A7T. ECB (RUNPRIRTT) (C
KD ENERENDORIEICE I —ORFHETESHE Ulc. 2016FOFERIFLE(E. FIBMED
TELPARTO P EZERICKAMHEN TEL. URIJEEOEBENSHEERY T L. 1AXICH
ROFRANADTY A FRAEHZBAT D L. BHFARICRI T LD —FNRET(CEEFY . KED
R EPRIND—BRDERMERS W T DD SHATISNREE T SR E U X T DRHARD RE - T\
MAEMETLE U, 2 BREN SIERBBBHIEITSDFMBER), 7—AMSUTPPATIRED
BREBEFEVRINTERUF LN, ECBDENERMENREZERIC, 1—OWKRNLIFE
FUNSIER ERICEEFT W E U 3ATENSHET498RICHITIE. HEEND RIS RERE
IFE U
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FMBESEEZMMNEEE. RRILBROCZ1—I—-F VR - Rled 7 7EEBE L. 3BEBEIICY
FZ(CRETDIEZHIULFET, SEEBDRHENDKREF. YF—T7 Y ROZHREISZEL TT
BOWET, EYF—T 7V ROBEESR—N T2 UA(F. SET 7 VI A VI XOEREERDABEMED
BL)., FEHEEZSHCERE2ADU R EEHHLBREEE UM OBRAZTFE > TEVIET,
BROEZEEBENOBESHEALEE. 2015F10BERKOEIT—T7 Y ROGESHR— T+ UAFEY
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SHBOFTEUTKRIVETORMBHFIRET DI EICELY ., TR UINGDEHFED KOS ED
BREBEEZOSUCERZTRRVE T, 77V ROBARICDETFULTCF. EHEBREZET 7T X
VINWAXDERDIMMEZNOSDEBUBLUERMBEOZRFER. X RIEZRIEET 1
L—>3vz3 () #ENSS (&) #EECIOYMO-ILUET, ZUIvY MURTICDOVTIEF. &
AR CR— DT UAZEH T DIRERY VY ATRHICVWEEZEZITVFT,
OF199ER1I—0OB<YF—T 7R
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VIR VIV APEHRBREEUREICEDE, 3~5 () BEOHETHILNT D HEHTI,
ERURJETIF. I-O0BEEDOBIBEVRE - MREBEROBOREZFRL. BRAODPHED
MBBEFEA T, BEZPLDICERBMTINEVERCR— NI UL ZBET 555 T,
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() BEENSS (F) BEEDHEANTEHIE. EFOEREMCIRET 2EFDFERERZRE L
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BBICOVTE. BRRIVEEEDEREXEXRZSMICERDOAE TI,
OF10ERBHHFTF I RIVBEBIYY—T7 VR
HFS - RIVBTORHEZFZSMICHEIAN. TEULCINEDOBERS LUEEMEDBEERHEZ
HEULET, MBHOPRBEREBICEDSKEMEBULICKEV. R—rT7xUFDTa2L—Y3 %3
(F) EENSS () BEDHEANTEE ST, BFDOERIEBMCIRE T 2EFDERBZRTE U
EE
BBICOVWTE., hF9 - RIVEBEEEDKRENFRZSMAICAEDHE T,
OF49 - A—Ov/INEEITF—T7 VR
BER—NTFUADOEFIURT IBET2L—3Y) [CDVTIE. T7 VI X VI )L APERIK
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949 - JO0-NIVEST 7V R (BASDEDR)
(ﬁ‘a‘iaﬁlcaut

F144H0 SB1490D 1 FOZY pEeE: BHAd) [FZNZTN20HEVZLE Uz,
NI FEEDRERILE D [[NnbceDst&EERE (1 50348Y) | ZTSRIEESN,
B, BRBICDOEFULCF. EAAHICEDIESERASECVIEERT,

WS ECFEEOAER (1 505Y)

21448 214581 21468 =1474 1488 5214980
1" B 2015210868~ | 2015%1186 B~ | 2015612888~ | 2016& 1 H6H~ | 20162868~ |2016£3888~
201511858 | 2015%12878| 2016€18B58 | 20162858 | 201683878 | 201664H5H
WHINEES (BHAH) M) 20 20 20 20 20 20
S EE(TgR (%) 0.27 0.27 0.28 0.28 0.29 0.29
LHEADINZE ()] 17 20 13 15 12 12
HEA DU RS (M) 2 — 6 4 7 7
FHEH D BCW SR A () 62 64 57 52 45 37

GE1) [HHONE] & [BEEREOESFNG] SR [BRERREOEMISTESER] NONEICKILCRETT, Fo. [HEONGEMUN] (F NHERE
] KU [DEERETIR] DSHEICHHUICEETT .

(£2) FRBREUBTTSY . BEOE & BN DES D EHNES BEAY) [CABULBVEBEN G ET,

(E3) BHNECEDONEEMPALEFLHNEE Thidd) OHFREEMER (DEEAY) [CHITILET. T7 Y FORNGBERLFRBDET,

B oEE0HEEE (1 5035Y)

18 B 144588 251458 2514657 14788 251488 51495
(a) BEEFRE DELHENG 17.06M 21.82M 13.01M1 15.35M 12.50H 12.23H
(b) REBERROEME TS E 0.00 0.00 0.00 0.00 0.00 0.00
(o) INEBEESE 4.49 453 458 467 473 4.76
(d) DEERELS 60.86 57.89 59.67 5261 47.92 40.40
(e) SMHEHNFRE(a +b+c+d) 82.42 84.25 77.27 72.64 65.16 57.40
(f) hies 20.00 20.00 20.00 20.00 20.00 20.00
(g) BEEHHEUREE(e — 1) 62.42 64.25 57.27 52.64 45.16 37.40
(1) TaEl LS SEEh b Ra%s ELCNET.,
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32,465,752
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17,076,645

15,209,801

25,928,148
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WEE. 8. TASLUREMBEDIRT

(20156115 56). (2015612876). (20164 1858). (2016£2858). (2016£357H). (2016648 5E)RE
E B | ®4dmx | B4 m% | ® 46mMk | 4/ Mxk | A8 Ak | % 140 M &
(A) AE 243614,266,8857 | 244,249.950,4583 | 232135920.737F3 | 230455611776/ | 223,121977.022FF | 220,893 436,816F3
J—L-O-T%| 3007303507 | 3270404282 | 2487682123 | 2774650262 | 1987050030 | 2236148621
TIBBURLME | 51788839573 | 52039033418 | 50161731029 | 49461325025 | 47483602834 | 46419131547
ZAFEBIRT AL | 30299104199 | 29499970594 | 27.132689198 | 26552276785 | 26616918179 | 25928148889
TP 3RS | 80006024820 | 79884715900 | 76211873791 | 76832939027 | 73219198313 | 73552785200
TEOTCRTEE | 78356099786 | 79485707264 | 7596048350 | 74761460677 | 73702956666 | 72644326561
HRPAE 64,695,000 70,119,000 181,461,000 72,960,000 112,251,000 112,896,000
(B) B 1132883866 | 1123292705 | 1126526062 | 1784676459 | 1054057745 | 1192988636
HIMREH B 668,167,439 660,649,825 655,056,783 648,356,462 645579511 639,783,281
HINRSE 181,990,030 176,293,940 216456,173 874977056 154,148,641 313973359
SHIMEFERBN 282543324 285,979,564 254,474,356 260,628,106 253437677 238,165,468
Z ORI 183073 369,376 538,750 714835 891916 106,528
(C) HEEMIB(A—B) | 242481383019 | 243126657753 | 231009394675 | 228670935317 | 222067919277 | 219700448182
T 334083719512 | 330324912532 | 32758391846 | 324178231444 | 322789755707 | 319891640908
REBIATS |~ 91602336493 | 87198254779 | 96518997171 |A 95507296127 4100721836430 4100191192726
(D) BB | 3340837195120 | 3303249125320 | 327,52839184601 | 324,178,23144400 | 32278975570701 | 319,891,640,90801
| BO4YEEEHC/D) 7,258 7.360F3 7,053 7,054 6,880 6,868

*EVASHRICH T HTTALE338,422,934,782M. LERHIE (51448~ 1498)) PICHITDENRE

TY,
* B TAOMRDSFTEOHN S Y DFEEEF6,868[TT,
* VAR DB AN AR Z PO > TH Y, ZTDEEEF100,191,192,726M T,

TUAEEIF1,599,948,758M. EIEEMITTARAF20,131,242,632H

WigROIRR 144588 B2015F10868H ZE2015F11858 1478 B2016F1868H E201662F5H

14581 BH2015F11868H ZE2015F12878 51488 B20166286H ZE201663F7H

14608 B2015F1288H ZE2016F 1 558 51498 B2016F388H ZEF201664H5H
] S| £ 144 H % 145 H $ 146 H £ 147 H F 148 Hi % 149 H

(A) EEHFING 104,986M 135,918M 117,952 101,985M 25,7431 94
REAR 104,986 135918 117,952 01,985 25743 94
(B) BT EIRG 1,085,745,213 4,320,071,015 A 9,148,021,455 934,730,093 | & 4,721,133,272 504,361,262
FoEm 2,936,340,384 4,340,124,024 31,310576 1.580.875,954 74,148,015 1,350,074,024
bpi=ti] 1.850,595,171 A 20,053,009 A09,179,332,031 A 646,145,861 A 4795281287 | & 845712762
(C) {SEEHRE A 282,726,397 A 286,165,867 A 254,643,730 A 260,804,191 | & 253614758 | & 238,340,080
(D) SERE(A+B+C) 803,123,802 4,034,041,066 A 9,402,547,233 674,027,887 | &~ 4,974,722,287 266,021,276
(E) BIfAREIREEE 49,576,088,576 \48,857,366,848 45,065,282,047 A54,481,728,783 | A 54,172,332,972 | A 59,218,385,519
(F) BNEEEEEE | £42,161,204,280 A41,714,279,172 £41,396,111,108 A41,051,238,769 | & 40,929,201,660 | A 40,599,045,202
(Bc=F518=80) ( 150,162,064) | ( 149,761.229) | ( 150,208912) | ( 151,538,859)  |( 152,684.377)  |( 152,358,733)
(FEERIBMIEHEE) | (£42311,366344) | (A41,864,040401) | (A41,546,320,020) | (241,202,777,628) |(& 41,081,886,037) [(& 40,751,403,935)
(G) G51(D+E+F) | £90,934,169,054 £.86,537,604,954 £.95,863,940,388 £94,858,939,665 | £100,076,256,919 | & 99,551,409,445
(H) IR B 2\ 668,167,439 A 660,649,825 A 655,056,783 A 648356462 | & 645579511 | A 639,783,281
TSRS (GHH) | £91,602,336,493 \87,198,254,779 £96,518,997,171 A\95507,296,127 | ~100,721,836,430 | £100,191,192,726
EIEEtERRE | £42,161,204,280 A41,714279172 A41,396,111,108 241051238769 | & 40929201660 | & 40,599,045,202
(Bo=5184%0) ( 150,162,064) | ( 149.761,229) | ( 150.208912) | ( 151,538,859) |( 152,684,377)  |( 152,358,733)
(FEEIEMIEZER) | (£42311,366344) | (A41.864,040401) | (A41546320,020) | (£41,202,777,628) |(& 41,081,886,037) |[(& 40,751,403,935)
DECEERIEILE 1.935,302,177 1.972,723,495 1.725,854,943 1,555,092,438 1,305,135,074 1,044,067,577
REEmE A\51,376,434,390 A\47,456,699,102 A\56,848,741,006 A56,011,149.796 | & 61097769844 | A 60,636,215,101

(E1) {SEEMIE(CIHEFEHMICN T DIHBERFEIRZSD TRRLTHIEFT,

(X2) EEstERAE L.

EBIEFEEETAEDERZV., TAZ FO5G138KE LT,

(E3) WHDEEDSERERIF14R—ID RSN EEDFTEBE (e | OXRZESHK.

LE%5EEFFEE LTRIESNE T,
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WIS ECEDEEIBEIE (K&R)

] g % 144 B | % 145 @ | H 146 M | % 147 B | % 148 M | H 149
(2) BEEREORSSE | 5/0,020854F | 7209218001 | 426347.742M | 497.668097F3 | 403.7244203 | 391,250,320
(b) BAERROE B BSE: 0 0 0 0 0 0
() B&BES 150,162,064 149,761,229 150,208912 151,538,859 152,684,377 152,358,733
(d) PEERRLE 2033439762 | 1912451520 | 1954563984 | 1705780803 | 1546990.165 | 1.092600.538
(e) BHSENZE a+b+c+d) | 2753631680 | 2783134549 | 2531120638 | 2354987759 | 2103398962 | 1836209591
(1) nEes 668.167.439 660,649,825 655,056,783 648,356,462 645579511 639,783,281
(g) BHEUAENS®E(e — ()| 2085464241 | 2122484724 | 1876063855 | 1706631297 | 1457819451 | 1196426310
(h) SEEmOn 334,083.719.51201 |330.324.912.53200 [327.528.391.84600 |324,178.231.44401 |322.789.755.70701 [319.891.640.9080]

IN it 73 fic & 2] H 0 5 1)
55 144 HA |56 145 HA |56 146 HA |56 147 HA |55 148 H3 | 5 149 HF

1 03V 9ES 20M 20M 20M 20M 20M 20H

(82 i) (7,258M) | (7,360M) | (7,053M) | (7,054H) | (6,880M) | (6,868M)

O <NEEEAEREI—A>ZCHIRDADHSIEHEcEF. 5 )NOREMEBICE IV TEHNICBIREVZLE L.

SEEOFER_EOBURWLICDONT

- HEEEICF. FHRIRWEGD [EEDiEE] & IEFRHRVERD [TaibREE RIDEES) | ' ET,
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a—o
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£) EERRUCED. ZOBOELDORHEDERITRER) ET,

- EEDEEICDOVTIE. 20.315% (ATEHE15%. EEESRIFTEH0.315% B RUHAT 5 %) DIHEICKDRERRBINNTTED
N, BEARZBHENMEASNE T, BH. BEPREZTEL). BEDBEERFITHREHER EHIEROBRIEHYFEA. )
BEERTDIEDHTEET,

SENDRBHEDSS. HENRBIET,

- BOEDWESNICIBEE(C(F. LRORABHEEICRDIENDIET. <HULE. REESHICBRVEGHE IS0,
SRR EDEIRVDSEBIC DEF U CIF. HEFPIRFICTHEIESIND ZEE2BEHLET,
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<fHElEEH>
LIF7UR (940 - JO-NIVESET 7V R (BESER) ) "MBERRELTWVD [F40BBMKRIVEY
HF—J7UR] ORER Q016F387H) & BT 7Y ROREANERGFE>THUEIDT, BT 7 RDFE149
HOREH (2016F485H) RELCBIFZI A IEBTKRIVEYT -7 7V ROBEAEBEDODHNETEZ15~16
—J(HBTEHEWEULE U,

W5 1 OBBARRIVEYY -0 7 Y ROEXERBTER

»n it &
(20156108 6 BN52016£ 48 58%T)
= 3 75 T
% R * 2R % R * 28

TH TH
United States Treasury Note/Bond (7 XU71) 4375% 2041/5/15 | 3,098,497 | United States Treasury Note/Bond (7XU#) 1.75% 2022/2/28 | 3,577,635
US Treasury Inflation Indexed Bonds (7 U71) 0.125% 2020/4/15 | 2,451,836 | United States Treasury Note/Bond (7 XU#) 9.25% 2016/2/15 | 3,496,178
Swedbank AB (29 T—5>) 1.6% 2018/3/2 1,222,476 | United States Treasury Note/Bond (7 XU#) 1.75% 2022/4/30 | 2,392,942
Toronto-Dominion Bank/The (7+%5) 2.625% 2018/9/10 1,100,256 | US Treasury Inflation Indexed Bonds (7xU#) 0.125% 2020/4/15 | 2,297,634
NTT Finance Corp (BA&) 1.5% 2017/7/25 | 1,062,268 | United States Treasury Note/Bond (7 XU#1) 1.25% 2020/1/31 | 1,212,367
United States Treasury Note/Bond (7 XU1) 1.375% 2020/4/30 920,037 | United States Treasury Note/Bond (7 *U7) 1.375% 2020/4/30 | 1,193,803
HSBC Bank PLC (/#+UX) 1.5% 2018/5/15 731,651 | Berkshire Hathaway Finance Corp (7 XU#%) 2% 2018/8/15 | 1,013,977
Nordea Bank AB (RDT—7">) 3.125% 2017/3/20 617.323 | Coca-Cola Co/The (ZAU7A) 3.2% 2023/11/1 629,741
RABOBANK NEDERLAND NY (#5>9) 2.25% 2019/1/14 607,307 | GE Capital International Funding Co (741L5>R) 0.964% 2016/4/15 563,608
United Overseas Bank Ltd (>/Ai—JL) 2.25% 2017/3/7 491,323 | United States Treasury Note/Bond (P *U%1) 8.875% 2017/8/15 341.700
(1) 2BEFFELASE @BIFHESENTBYFLA) o
(E2) BARBEFHET,

WEASERR
TECIF. 201654 ASHREICSITIZI 1 UEHBIRRIVEYY—T 7V K (37,495,091F0) ORETT .

(1) SNE HERB) BHfE (@55

= g A B AN A
i SHEER] B & BB I E A L=
b R NS - A I LD N - DR IVE D IVE S
R UE T e R e % % % % %
XU 470,123 492,572 54,670,610 97.0 — 22.9 30.0 441

(£1) MBEHREREE. 20165 4 5 5 BREDEZ WBEESEBYBETEEEOMEZD & ICRESERARNTED DSTETACKVEEIND U— M THEBRELZBDT

ED
(E2) BALEG, HEEQEICNT SFHEEDEIE,
(E3) BHEEE. SHHEADBREIEUNIET,

(2) NE HERB) BHE iR

20165 4 5 5 HIRE _
X 5 | # m | ® H|ER%|BB2E yrimseinEEe g BEFRO
% F7AXUR-RIV[F7ZXUR-RIb TH
FAUA United States Treasury Note/Bond B z| 8.8750 37.500 41,671 4,625,161 |2017/08/15
United States Treasury Note/Bond &z | 88750 10,000 12,283 1,363,31212019/02/15
United States Treasury Note/Bond BEl 5| 4.3750 20,000 27,078 3,005,476 [2041/05/15
United States Treasury Note/Bond Bz | 22500 20,000 20,862 2,315,517 {2024/11/15
United States Treasury Note/Bond BaEZ| 21250 10,000 10,318 1,145,272 12025/05/15
United States Treasury Note/Bond Bl | 1.3750 8,000 8,083 897,145 12020/04/30
NEW ZEALAND GOVT & &t 25 9.1250 4,300 4,458 494,863 12016/09/25
National Australia Bank Ltd # & | 1.3000 2,000 2,000 222,01512017/06/30
National Australia Bank Ltd H & F| 1.8750 5,000 5,030 558,279 (2018/07/23
Banque Federative du Credit MutuelSA | ¥t f& 25| 2.5000 9,000 9,134 1,013,843 2018/10/29
Banque Federative du Credit MutuelSA | ¥t & 2| 1.7000 10,000 10,031 1,113,3402017/01/20
Banque Federative du Credit Mutuel SA |4 18 2| 2.7500 5,000 5,099 566,015 (2019/01/22
Nordea Bank A it B 3.1250 17.000 17311 1,921,453 12017/03/20
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Nordea Bank AB HE 1.6250 3,000 2,999 332,910 (2018/05/15
Toronto-Dominion Bank/The & | 26250 9,166 9,396 1,042,869 12018/09/10
Standard Chartered PLC T B 1.5000 5,000 4,959 550,449 |2017/09/08
Svenska Handelsbanken AB #* & | 25000 14,122 14,492 1,608,482 [ 2019/01/25
Svenska Handelsbanken AB t E 1.6250 4,000 4,012 445,371 12018/03/21
HSBC Bank PLC T E 1.5000 11,000 10,964 1,216,983 [ 2018/05/15
SINOPEC GRP OVERSEA 2014 |[# & 2 1.7500 3,000 3,007 333,815(2017/04/10
CNOOC Nexen Finance 2014 ULC | #t & 25 1.6250 3,000 2,996 332,587 12017/04/30
United Overseas Bank Ltd #t & | 2.2500 14,500 14,663 1,627,460 |2017/03/07
Emirates Telecommunications Corp | #t & 25| 2.3750 3,000 3,027 336,020 |2019/06/18
AUST & NZ BANKING GRP NY | # & 25 1.4500 10,000 9,995 1,109,400 | 2018/05/15
Pricoa Global Funding | E - 1.3500 11,000 10,956 1,216,067 12017/08/18
DNB Bank ASA T B 3.2000 2,725 2,773 307,819 |2017/04/03
Swedbank AB H & ZF| 21250 5,000 5,036 558,967 [ 2017/09/29
Swedbank AB T B F 1.6000 10,000 9,973 1,106,914 12018/03/02
Microsoft Corp T E 4.0000 2,000 1,977 219,516 | 2055/02/12
International Business Machines Corp | #t & 25| 1.8750 10,000 9.862 1,094,605 | 2022/08/01
International Business Machines Corp | ¥t f& 25| 3.3750 5,000 5,319 590,422 [2023/08/01
CNOOC Finance 2013 Ltd B S 1.1250 3,000 2,999 332,910 2016/05/09
GE Capital International Funding Co | # & 25| 0.9640 3,372 3,372 374,273 12016/04/15
RABOBANK NEDERLAND NY T B S 2.2500 5,000 5,076 563,440 (2019/01/14
Bank of Tokyo-Mitsubishi UFJ Ltd/The | ¥t & 25 3.7500 4,000 4,244 471,068 | 2024/03/10
RABOBANK NEDERLAND T OE 3.8750 5,000 5,332 591,881 |2022/02/08
RABOBANK NEDERLAND T B 4.7500 3,000 3,291 365,321 (2020/01/15
RABOBANK NEDERLAND t B F 4.5000 16,000 17,594 1,952,802 [2021/01/11
Nippon Telegraph & Telephone Corp |4 & 25| 1.4000 20,507 20,511 2,276,527 12017/07/18
Sumitomo Mitsui Banking Corp |4 f& 25| 3.2000 5,000 5.144 571,038 |2022/07/18
Sumitomo Mitsui Banking Corp [# & 25| 3.9500 15,000 16,104 1,787,399 [ 2023/07/19
Bank of Tokyo-Mitsubishi UFJ Ltd/The | ¥t & 25| 2.7000 7,000 7,157 794,38712018/09/09
Bank of Tokyo-Mitsubishi UFJ Ltd/The | #t & 25 2.8500 10,000 10,156 1,127,258 [ 2021/09/08
National Australia Bank Ltd/New York | ¥t & ZF| 2.3000 5,000 5,073 563,135 |2018/07/25
AUST & NZ BANK tE 5.1000 9,135 10,134 1,124,823 (2020/01/13
AUST & NZ BANK FIE = 2.4000 10,250 10,342 1,147,909 [ 2016/11/23
AUST & NZ BANK #* & Z| 0.8750 2,642 2,642 293,253 12016/05/16
Commonwealth Bank of Australia | #t & 2| 5.0000 5,224 5,746 637,827 12019/10/15
Westpac Banking Corp #t & Z| 2.0000 8,000 8,083 897,136 (2017/08/14
Westpac Banking Corp T B 2.2500 5,000 5,078 563,673 12019/01/17
Waestpac Banking Corp * & | 1.2500 8,000 7,990 886,836 (2017/12/15
Westpac Banking Corp # & Z| 1.5000 10,000 10,040 1,114,395 (2017/12/01
Westpac Banking Corp T OE 1.5500 2,700 2,701 299,888 | 2018/05/25
NTT Finance Corp it B 1.5000 23,980 23,975 2,661.06112017/07/25

= S BBREA[_ ... . SO | N T

- o E B8 470,123 492,572 | 54,670,610
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| T-NOTE(10YR)(Z X U A7) 10,860 -
T-NOTE(SYR)(FZ XU A) — 6,721
T-NOTEQYR)(F XU ) 41,262 —
T-BOND(ULTRA LONG)(Z X U A1) — 5,759
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5 il 7 bl
i 1 & & i 1 & &
T i
CANADIAN GOVERNMENT BOND (17%4) 3.5% 2020/6/1 | 18,967,932 | CANADIAN GOVERNMENT BOND (H7F%4) 2.25% 2025/6/1 | 22,403,753
CANADIAN GOVERNMENT BOND (1F9) 3.25% 2021/6/1 | 17,483,376 | CANADIAN GOVERNMENT BOND (h17%) 3.5% 2020/6/1 | 18,255,121
CANADIAN GOVERNMENT BOND (1F%)  2.25% 2025/6/1 | 15,692,337 | Province of Quebec Canada (17%) 9.375% 2023/1/16 |15,269,504
CANADIAN GOVERNMENT BOND (1F%) 5.75% 2033/6/1 | 11,096,319 | CANADIAN GOVERNMENT BOND (H7F%4) 3.25% 2021/6/1 | 13,569,878
ONTARIO PROVINCE (hF%) 4.2% 2020/6/2 | 9,637,803 | CANADIAN GOVERNMENT BOND (H7F%4) 5.75% 2033/6/1 | 12,559,744
ONTARIO PROVINCE (AF%) 4% 2021/6/2 | 9,491,247 | Financement-Quebec (17%) 6.25% 2015/12/1 11,482,860
CANADIAN GOVERNMENT BOND (3+%) 5% 2037/6/1 | 9,015,797 | BRITISH COLUMBIA (73%9) 9% 2024/8/23 (10,334,304
CANADA HOUSING TRUST (179) 2.55% 2025/3/15 | 7,924,328 | Canadian Government Real Retun Bond (57°5) 4.25%2021/12/1 | 10,071,348
Canadian Government Real Retun Bond (975 4.25% 2021/12/1 7,593,297 | ONTARIO PROVINCE (#7F%) 3.5% 2024/6/2 | 8,994,636
CANADIAN GOVERNMENT BOND (177%4) 2.5% 2024/6/1 6,945,638 | CANADIAN GOVERNMENT BOND (179) 2.5% 2024/6/1 | 8,932,245

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

| FEPNETE RS

TEClE. 2016FE 4B 5 HIREICHIFR I IERMHHFTI RIVBEIT—-T 7V R (247,696,449F0) OABST
ER
(1) 5B &8 pitE GEBER)

20164 4 85 BEE
N N R i S L|55BRIE B EF H BB ME AL X
= & #EEE NERS E|RERESE AL | SR SEL F[2EME][2 F%5B
FAFS - RV | FhHF - BIL ¥ % % % % %

HFs 4,024,566 4,892,099 | 414,556,530 98.2 - 40.8 36.8 20.6
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Hhrs CANADIAN GOVERNMENT BOND f& 5 2| 10.5000 250,545 369,368 | 31,300,284 |2021/03/15
CANADIAN GOVERNMENT BOND & 5 25 9.7500 263,000 383,101 32,464,027 |12021/06/01
CANADIAN GOVERNMENT BOND & 5t 5 9.2500 90,000 135,370 11,471,321 [2022/06/01
CANADIAN GOVERNMENT BOND & 5 & 5.7500 5,000 7,441 630,605 [ 2029/06/01
CANADIAN GOVERNMENT BOND & 5t = 5.7500 39,000 61,306 5,195,107 | 2033/06/01
CANADIAN GOVERNMENT BOND & & 25 5.0000 40,000 60,809 5,153,005 | 2037/06/01
CANADIAN GOVERNMENT BOND & & 5 4.0000 25,000 34,766 2,946,113 | 2041/06/01
CANADIAN GOVERNMENT BOND & 5 5 3.2500 40,000 45,080 3,820,113 2021/06/01
CANADIAN GOVERNMENT BOND & 5 25 2.5000 30,000 33,168 2,810,656 | 2024/06/01
CANADIAN GOVERNMENT BOND & 5 25 2.2500 90,000 97,906 8,296,596 | 2025/06/01
CANADIAN GOVERNMENT BOND & 5t 5 1.5000 20,000 20,323 1,722,238 | 2026/06/01
Province of New Brunswick Canada | #h /5 &5 6.7500 15,330 16,449 1,393,921 | 2017/06/27
Province of New Brunswick Canada | #151&5E% |  6.0000 40,200 43,734 3,706,085 |2017/12/27
Province of Nova Scotia Canada | #5852 | 5.4600 808 851 72,158 2017/06/01
Province of Nova Scotia Canada | #1751&52% | 9.6000 3,430 4,911 416,164 |2022/01/30
Province of Quebec Canada &S | 9.3750 15,000 22,242 1,884,837 [2023/01/16
Province of Quebec Canada 5 EEZS | 4.5000 63,000 72,040 6,104,711 [2020/12/01
Province of Quebec Canada &S | 4.2500 80,000 91,842 7,782,724 12021/12/01
Province of Quebec Canada 75 &S 2.7500 25,000 26,203 2,220,442 | 2025/09/01
Province of Quebec Canada Hh5EsEZS | 2.5000 20,000 20,375 1,726,645 | 2026/09/01
ONTARIO PROVINCE 5 &S 9.5000 7,822 12,665 1,073,257 | 2025/06/02
ONTARIO PROVINCE 5 &S 4.2000 70,000 78,317 6,636,616 | 2020/06/02
ONTARIO PROVINCE 75 &S 5.5000 35,000 38,387 3,252,969 | 2018/06/02
ONTARIO PROVINCE 5 &S 3.1500 70,000 76,181 6,455,577 12022/06/02
ONTARIO PROVINCE 5 ESEZS 3.5000 35,000 38,908 3,297,102 | 2024/06/02
ONTARIO PROVINCE 5 &S 4.0000 100,000 112,691 9,549,435 | 2021/06/02
ONTARIO PROVINCE 5 &S 2.9000 21,000 20,351 1,724,587 | 2046/12/02
Province of Manitoba Canada 5 &S 6.5000 46,100 49,890 4,227,746 | 2017/09/22
Province of Manitoba Canada 75 &S 5.5000 35,000 39,040 3,308,283 2018/11/15
City of Toronto Canada &S | 6.1000 16,918 18,350 1,555,002 [ 2017/12/12
City of Toronto Canada H51&EEEZS | 8.0000 10,060 10,405 881,741 (2016/09/27
Province of Saskatchewan Canada | #151&5E% |  9.6000 40,683 58,322 4,942,269 |2022/02/04
PROVINCE OF SASKATCHEWAN | #h75 &5 8.7500 2,000 3,055 258,911 12025/05/30
BRITISH COLUMBIA 5 &S 5.3000 35,000 39,637 3,358,852 |2019/06/17
BRITISH COLUMBIA 5 &S 4.6500 180,000 197,733 16,755,945 [2018/12/18
BRITISH COLUMBIA 75 &S 9.9500 50,430 71,559 6,063,923 12021/05/15
BRITISH COLUMBIA 5 &S 5.6000 46,066 50,665 4,293,410 |2018/06/01
BRITISH COLUMBIA 75 &S 9.0000 11,860 18,163 1,539,182 |2024/08/23
BRITISH COLUMBIA 5 1&EEEZS | 10.6000 34,587 48,159 4,081,076 | 2020/09/05
BRITISH COLUMBIA 5 &S5 9.5000 89,400 130,145 | 11,028,558 |2022/06/09
BRITISH COLUMBIA 5 &S 9.1250 500 521 44,168 | 2016/10/03
BRITISH COLUMBIA 5B 3.3000 20,000 22,135 1,875,787 |2023/12/18
BRITISH COLUMBIA 5 &S5 2.8500 40,000 42,762 3,623,719 |2025/06/18
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BRITISH COLUMBIA TGS 2.7000 25,000 26,697 2,262,324 (2022/12/18
BRITISH COLUMBIA 75 fEEEZS 3.2500 15,000 16,477 1,396,328 [2021/12/18
Regional Municipality of York #51&EEZS | 5.0000 26,000 28,960 2,454,078 | 2019/04/29
Regional Municipality of York 758 | 7.2500 7,891 8,494 719,790 |2017/06/19
Mun Fin Auth of British Columbia | %5 % & 25| 4.6500 10,000 10,014 848,628 | 2016/04/19
Mun Fin Auth of British Columbia | %F 7k 1& 5 5.1000 48,685 53,635 4,545,095 [2018/11/20
CANADA HOUSING TRUST T EZ| 25500 20,000 21,282 1,803,470 2025/03/15
CANADA HOUSING TRUST (SRR 2.2500 5,000 5171 438,237 12025/12/15
Toronto-Dominion Bank/The #H & ZF| 24330 45,000 45,706 3,873,13012017/08/15
Toronto-Dominion Bank/The T E 21710 28,000 28,420 2,408,334 (2018/04/02
Bank of Nova Scotia/The #* & Z| 4.1000 40,000 41,326 3,501,999 |2017/06/08
Bank of Nova Scotia/The #* & | 2.1000 5,000 5,033 426,504 |2016/11/08
GE Capital Canada Funding Co | % f& 2| 5.5300 250,000 264,467 | 22,410,975 (2017/08/17
GE Capital Canada Funding Co |# & 2 5.6800 164,000 186,605 | 15,812,97212019/09/10
GE Capital Canada Funding Co |# f& 25| 5.1000 9.220 9.277 786,178 |2016/06/01
Canadian Imperial Bank of Commerce/Canad | %t & #%| 3.9500 60,000 62,052 5,258,337 | 2017/07/14
Canadian Imperial Bank of Commerce/Canad | ¥t & 25| 2.6500 20,000 20,195 1,711,341 [2016/11/08
HYDRO QUEBEC t & Z| 10.5000 24,660 36,330 3,078,654 (2021/10/15
HYDRO QUEBEC #t & Z| 11.0000 245,000 345,954 | 29,316,201 |2020/08/15
HYDRO QUEBEC T B F 5.5000 21,450 23,733 2,011,18212018/08/15
HYDRO QUEBEC # & ZF| 9.6250 30.835 45,293 3,838,17312022/07/15
Ontario Electricity Financial Corp | ¥ & 25| 10.1250 88,681 129,090 | 10,939,109 |2021/10/15
Ontario Electricity Financial Corp [# & 25| 8.9000 60,274 86,071 7,293,730 |2022/08/18
Ontario Electricity Financial Corp [# & 2| 10.0000 13,100 17.367 1,471,729 12020/02/06
Ontario Electricity Financial Corp | #t & 25 9.0000 5,400 8,407 712,426 |2025/05/26
Bank of Montreal T OE 6.0200 210,000 229,956 | 19,486,496 |2018/05/02
Bank of Montreal T B 5.4500 130,631 137,553 | 11,656,252 (2017/07/17
Royal Bank of Canada * & #F| 37700 155,000 162,711| 13,788,151 |2018/03/30
Royal Bank of Canada H ' & 1.5900 15,000 15,030 1,273,718 2020/03/23
Royal Bank of Canada T OE 3.0300 23,000 23,149 1,961,708 | 2016/07/26
Royal Bank of Canada #* & ZF| 26800 15,000 15,170 1,285,539 12016/12/08
Royal Bank of Canada * & F| 49300 5,000 6,050 512,757 12025/07/16
Royal Bank of Canada H & Z| 3.6600 50,000 51,063 4,327,078 12017/01/25
P Y el |l o ..

ES (&l 4,024,566 4,892,099 | 414,556,530
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% 1R s & % 1R s &

FMH FMH
IRISH TREASURY (A JLZ > R) 5.4% 2025/3/13 5,304,343 | GERMAN GOVERNMENT BOND (R4Y) 2% 2023/8/15 | 5,179,549
FRENCH GOVERNMENT BOND (75A) 1.75% 2023/5/25 4,214,076 | FRENCH GOVERNMENT BOND (J75VR) 4% 2018/4/25 | 4,934,341
GERMAN GOVERNMENT BOND (RAY) 2% 2023/8/15 3,756,271 | FRENCH GOVERNMENT BOND (75VR) 2.25% 2024/5/25 | 3,857,352
DANISH GOVERNMENT BOND (7*¥—7) 3% 2021/11/15 3,599,252 | Belgium Government Bond (N)L+—) 4% 2019/3/28 | 3,748,788
FRENCH GOVERNMENT BOND (75R) 2.25% 2024/5/25 3,582,466 | Belgium Government Bond (R)L#+—) 3.75% 2020/9/28 | 3,675,858
GERMAN GOVERNMENT BOND (R4Y) 4.25% 2017/7/4 2,846,678 | FRENCH GOVERNMENT BOND (75A) 4.25% 2018/10/25 | 3,205,020
FRENCH GOVERNMENT BOND (75VR) 3% 2022/4/25 2,484,478 | IRISH TREASURY (P4 LSV R) 3.4% 2024/3/18 | 2,386,435
Poland Government Bond (R—3>/R) 3.25% 2025/7/25 1,576,578 | IRISH TREASURY (A LS R) 2.4% 2030/5/15| 2,168,023
Kommuninvest | Sverige AB (2D 1—7">) 2.5% 2020/12/1 1,508,777 | SWEDISH GOVERNMENT BOND (RDx—7>) 3.5% 2039/3/30 | 2,026,939
EUROPEAN INVESTMENT BANK (EER#ES) 1.75% 2026/11/12 1,408,608 | SWEDISH GOVERNMENT BOND (RD1—7>) 2.5%2025/5/12 | 2,012,395
(X1) 2BEEZELAS @BIFHESFNCBIEEA) .

(E2) BAFRBEURBT,
WA S EEER
TEolE. 2016FE4 S HIREICBIFIZS4D - A—0OvINEEIYT—T 7V R (55,742,026F0) ODAHRBTY,

(1) SNE HNERB) BHE (@55

20165 A5 505k
N Bl i & T55pek] BEE B BB AL =

= 7 | BB2E e narEss| L F| AR [T E D L2 BN E 2 A 5 8

T7UN—7-70-% [F7FYN-7 - J0-% FH % % % % %

FIUI—7J 801,000 1,011,756 17,199,859 19.3 — 18.2 1.1 —
T/01—70-% [F/ 01— 70-%

IV T— 663,000 721,258 9,614,375 10.8 — 5.2 4.1 1.4
TAVI-7Y 70-% [FADI-TY - J0-%

AT —FV 1,000,000 1,092,915 14,940,148 16.7 — 10.4 6.4 —
RSy X0F FR=5 - 207

R—= R 356,000 391,058 11,661,370 13.1 — 7.8 5.3 —
Fa1—0O Fa1—0O

1—0 (PAILTUR) 50,000 67,091 8,489,036 9.5 — 9.5 — —
Fa1—0O Fa1—0O

1—0 (F59) 20,000 20,960 2,652,144 3.0 — - 3.0 —
Fa1—0O Fa1—0O

1—0 (N)b+—) 30,000 35,561 4,499,616 5.0 — 0.2 4.9 -
Fa1—0O0 Fa1—0O

1—0 (J5VR) 100,000 114,930 14,542,167 16.3 — 13.3 3.0 —
F1—0 F1—0

1—0 (RAY) 21,000 22,242 2,814,325 3.1 — — - 3.1

20



40 - A-OvNEFIYF—T7 VR

20165 4B 58%R#E
N - 7 [ & 255881 & & W EMNE AL
S 2 | BERE mencn nanesa| T F IR S E N T2 BN F 2 E X B
F1-—-0O F1—0O TH % % % % %
1—0 () 221,000 260,786 32,997,291 36.9 - 22.9 10.8 3.1
=) st = — 86,413,045 96.7 — 64.4 27.7 4.6

Cx1) ?ﬁ?@%ﬁ%ﬁ(& 20164 4 B 5 HREDH I Z WESEYBETEREDOMEZD & [CREGEBENED DSEITACIVELEINZ L — FTREBRELZHDT

(32) EALEE, EEREICHT HFHRDES.
(E3) BEEE. SHHEADBREIEUNIET,

(2) NE HERB) BHE (EiR5E)

20165 4B 5HIR®E
N " = 57 il & e
X 7 bz 1 [T = = S 1 = <O = | N EBEZ B | ERELT BEFAH
% [F7U%=770-% |F7Uv=7-70-% M
FII—T DANISH GOVERNMENT BOND & 5 25 7.0000 210,000 332,816 5,657,878 2024/11/10
DANISH GOVERNMENT BOND & 5 25 4.0000 50,000 57,792 982,464 (2019/11/15
DANISH GOVERNMENT BOND & &f 5 3.0000 341,000 400,426 6,807,243 12021/11/15
DANISH GOVERNMENT BOND &5 & 1.5000 200,000 220,722 3,752,274 12023/11/15
me |BOEL T aml | T
A 801,000 1,011,756 | 17,199,859
T/bo1—-70-% [T/ 91~ 70-%
JIboT— NORWEGIAN GOVERNMENT BOND [T 4.5000 50,000 56,317 750,712 [2019/05/22
NORWEGIAN GOVERNMENT BOND & 5 &5 3.7500 102,000 117,728 1,569,319 |2021/05/25
NORWEGIAN GOVERNMENT BOND & 5 25 3.0000 135,000 155,745 2,076,086 | 2024/03/14
NORWEGIAN GOVERNMENT BOND Btz | 1.7500 25,000 26,428 352,288 (2025/03/13
BK. NEDERLANDSE GEMEENTEN | %F % & 25 3.5000 41,000 42,564 567,391 12017/10/30
EUROPEAN INVESTMENT BANK | %F ¥k & # 2.5000 50,000 51,579 687,548 [ 2018/01/17
EUROPEAN INVESTMENT BANK | %5 %% f& % | 3.0000 60,000 64,784 863,576 | 2020/02/04
EUROPEAN INVESTMENT BANK | %F %% & 2 1.5000 50,000 50,536 673,651 2022/05/12
RABOBANK NEDERLAND t ' F 1.5000 50,000 50,693 675,737 12020/01/20
RABOBANK NEDERLAND t & F| 26250 100,000 104,881 1,398,063 | 2019/09/02
s |BRE| 7 N S U ISR NN IS
s & 663,000 721,258 9,614,375
[FAYI-7Y+70-% [FAU1-7Y70-%
29—V SWEDISH GOVERNMENT BOND & 5 25 3.5000 220,000 265,306 3,626,743 12022/06/01
SWEDISH GOVERNMENT BOND & 5 25 1.5000 100,000 108,886 1,488,471 |2023/11/13
Kommuninvest | Sverige AB B EZ| 25000 330,000 358,426 4,899,686 | 2020/12/01
EUROPEAN INVESTMENT BANK | %F % & 25 3.5000 50,000 57,218 782,170 (2021/01/14
EUROPEAN INVESTMENT BANK | %F % & # 1.2500 200,000 200,066 2,734,902 | 2025/05/12
EUROPEAN INVESTMENT BANK | %F % & 25 1.7500 100,000 103,012 1,408,174 12026/11/12
E‘”‘/J \E '.iﬁ.fﬁl _%&_ ........................ @ﬁtﬁ_ _________________________________________________________________
EA 1,000,000 1,092,915 | 14,940,148
FR—-3R - X0F [FR-5VR - X0F
K—5VR Poland Government Bond &5k % | 5.5000 41,000 46,406 1,383,834 |2019/10/25
Poland Government Bond &8z | 5.2500 75,000 85,800 2,558,556 (2020/10/25
Poland Government Bond &aEzs| 5.7500 60,000 70,986 2,116,802 [2021/10/25
Poland Government Bond & 5 25 3.7500 25,000 26,187 780,911 2018/04/25
Poland Government Bond fBakzs| 3.2500 155,000 161,678 4,821,266 | 2025/07/25
s |ERE| SE | o o
EA 356,000 391,058 | 11,661,370
Fa1—0O Fa1—0O
1—0 (P43VR) | IRISH TREASURY f& 5F 2| 5.4000 30,000 42,370 5,361,139 | 2025/03/13
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40 - A-OvNEFIYF—-T7 VR

20165 405088
. i fib = .
> & =] || & ] + XA E1=
X ba) 4 A & B FEANX | EEETE NEEZ % | FERESE BEFEE
% F1-0O F1-0O Eae
IRISH TREASURY fmaE% | 3.9000 10,000 12,462 | 1,576,880 | 2023/03/20
IRISH TREASURY % | 3.4000 10,000 12,258 | 1,551,017 | 2024/03/18
R S22 ) R U S S S S
NE S s 50,000 67091 | 8.489,036
F1—0 F1—0
1-0 (#5v9) | RABOBANK NEDERLAND it %| 17500 20,000 20960 | 2,652,144 |2019/01/22
o (SEWE ey
NE ST 20,000 50,960 | 3652144
F1—0 F1—0O
1—0 (NJLF—) |Belgium Government Bond B35 Z| 3.7500 29,000 34,280 4,337,525 |2020/09/28
Belgium Government Bond Bz | 4.2500 1,000 1,281 162,091 12022/09/28
(S E Wiz ) A U S R S S
ME S 30,000 35567 4499616
F1—0 F1—0
1-0 (I5YR) | FRENCH GOVERNMENT BOND | B i 5F % | 4.0000 10,000 10910| 1,380,492 | 2018/04/25
FRENCH GOVERNMENT BOND | B f& & % | 3.5000 9,000 10384 | 1,313,981 |2020/04/25
FRENCH GOVERNMENT BOND | @ f 5 % | 3.2500 25,000 29728 | 3761515 |2021/10/25
FRENCH GOVERNMENT BOND | B f& S % | 3.0000 16,000 19.003| 2.404.474 |2022/04/25
FRENCH GOVERNMENT BOND | B f& I % | 1.7500 40,000 44904 | 5681703 |2023/05/25
STERE sl o . o o o
NE ST 100,000 174930 | 14543167
F1—0O F1—0O
1-0 (RA4Y) | GERMAN GOVERNMENT BOND | B i 5F % | 4.2500 21,000 22242 |  2.814,325|2017/07/04
STERE o o T o T T
NE S 71,000 327247 | 2814375
e BEE] Rl o T T
ST 12 g 271000 260786 | 32997291
L EEE . £z Y IO RSN AU ISR IO
2 g ;| 86,413,045
GET) BRBBERIS. 20165 445 DRAOR I B EMRERRIRO BT & LI RARTBANED S H BB RS L~ CHRRR R 0T
(12) EESE. FEEDBIFEETET,

(3) SeMENS | DitARIRS (GHIER)

30165 455 ORE

# m Al e mlx & =
% =5 =5
BUND(10YR)(RA ) _ 6,215

CE1) SAEROFHEEE. 20165 4 B 5 HREDKHZ WBEESBEYSEETER
BOMPEZD & (CREGEHANED DHBETECIVEHINS L — b
THERELILBDTY,

(E2) BAERBIEFHET,
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LD - FET7=

<tHEEH>

LIFUR (40 - JO-NIVESET 7V R (BEAER) ) »

TEEFEIY-T7Y

K

FENRELTWD 914D - 772

7EZF

IH—T7UR] OFREH (2016F18208H) & B 7Y ROREANFEBR >THIEIDT, BT 7V RDE
149HDRER (2016F 48 5H) RBEICBIFIZDIAD - A7 _7ESEIYS—T 7 ROBABEDOHNEE %23
~25R—=J[CHBTIEBHWLE U,

WS40 - 77 7EHEIY—T 7V ROXERTENER

n # &

(201510 6N 5201654 B 5HET)

= i 7 1
pid 1 Fa i pid 1 Fa &
TH TH
AUSTRALIAN GOVERNMENT BOND (A= SU7) 3.25% 2025/4/21 3,473,777 | NEW ZEALAND GOVERNMENT BOND (Z1—Y=352/R) 6%2021/5/15 | 2,058,126
Australian National University (A—Z~5U7) 3.98% 2025/11/18 701,435 | QUEENSLAND TREASURY CORP. (A=A RSU7) 4.75%2025/7/21 | 1,470,321
EUROPEAN INVESTMENT BANK (EE:#ES) 2.8% 2021/1/15 426,912 | QUEENSLAND TREASURY CORP. (#—=ANSUTF) 575%2024/7/22 | 1,253,229
EUROPEAN INVESTMENT BANK (EB%#E) 2.5% 2020/4/30 426,549 | NEW ZEALAND GOVERNMENT BOND (Z2~Y=37/R) 3%2020/4/15 | 1,236,646
NEW ZEALAND GOVERNMENT BOND (Z2-3=35YR) 55%2023/4/15 | 1,006,318
\WESTERN AUSTRALIAN TREASURY CORP. (#=ZR5U7) 5% 2025/7/23 996,558
EUROPEAN INVESTMENT BANK (ER#58) 4.75% 2024/8/7 959,863
QUEENSLAND TREASURY CORP. (#—ANZU7) 4.25% 2023/7/21 461,994

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

W/AAEERER
TEElE. 201654 B 5 HIREICBIFDRIA4D « A7 —7EEIH—T 7V R (30,535,992F0) ORNS T,
M SE HEE) LtE BSH)
20165 4 5 5 HIEHE
R B & T5oe6p] EE MBI A AL E
= 2 REER e g nepeen| EF | UTEALE S s L2 2 N L2 B F B
FA—=ANSUT - Rlb [FA=ARIUT - R)b FH % % % % %
FT—AZU7 305,820 333,139 28,050,316 38.5 — 20.1 17.2 1.2
T I—5u - fh [FeasU—5uK - K
—a1—I—-5UR 507,495 570,265 43,089,243 59.1 — 41.3 17.6 0.2
= 5t - - 71,139,559 97.5 — 61.4 34.8 1.4

Cx1) ?B‘E“?ﬁ%ﬁ%ﬁ(& 20165 4 B 5 BREDH i Z WBEBEYRETEBBOMEZ D L ICREGEHRARNTED DSTETACLWVELEIND U— M THERELZEDT
(x2) %Hltt$l3 BRI I SEHIlIBADEIS

(E3) BHEEEA.

SHIBAD BRI F B To
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(2) NE HNERE) BHE (EiE5E)

IAD - AT ZFEFEIF-T7 VR

201654855 BRE
# 1 N < I < S T < T o i & EERFHE
3 ) | NEEEH | BERESEE|
% [TA=ANIUT - RV |[FA=ANSU7 - Rl TH
FT—=ARSU7 AUSTRALIAN GOVERNMENT BOND & &t 25 5.7500 8,000 9,424 793,534 12021/05/15
AUSTRALIAN GOVERNMENT BOND & &t 25 3.2500 38,000 40,562 3,415,381 | 2025/04/21
LANDWIRTSCHAFT RENTENBANK | %F % & 25 4.7500 11,050 12,403 1,044,394 | 2024/04/08
KFW-KREDIT WIEDERAUFBAU | % Bk & 25| 6.0000 5,000 5,692 479,295 | 2020/08/20
KFW-KREDIT WIEDERAUFBAU | % % & 2| 6.2500 10,000 11,674 982,959 |2021/05/19
KFW-KREDIT WIEDERAUFBAU | %5 %% 1& Z5 2.7500 25,000 25,129 2,115,882 [ 2020/04/16
Airservices Australia K %®MEZ| 4.7500 4,400 4,745 399,555 (2020/11/19
Australian Postal Corp B EZ| 5.0000 2,700 2,915 245,461 (2020/11/13
Australian Postal Corp ¥ EZ| 5.5000 5,000 5.109 430,177 |2017/02/06
WESTERN AUSTRALIAN TREASURY CORP. | ¥ 7% 1& 25 7.0000 24,000 29,342 2,470,67012021/07/15
WESTERN AUSTRALIAN TREASURY CORP. | 4 7% 1& 25 5.0000 10,000 11,646 980,668 | 2025/07/23
QUEENSLAND TREASURY CORP. | #F %% & % 6.0000 1,000 1,182 99,605 |2021/06/14
QUEENSLAND TREASURY CORP. | #F %% & %5 4.2500 6,000 6,618 557,306 | 2023/07/21
QUEENSLAND TREASURY CORP. [ %5 % & 25| 4.7500 10,000 11,530 970,901 | 2025/07/21
Northern Territory Treasury Corp | 4§ % & 25| 6.0000 3,000 3,779 318,240 | 2026/03/15
EUROPEAN INVESTMENT BANK | % ¥k & 25 6.5000 8,000 9,000 757,806 2019/08/07
EUROPEAN INVESTMENT BANK | % ¥ & 25 4.7500 4,500 5,067 426,660 |2024/08/07
EUROPEAN INVESTMENT BANK | %F % & 25 2.5000 5,000 4,965 418,065 |2020/04/30
EUROPEAN INVESTMENT BANK | %F ¥ & 25 2.8000 5,000 5,017 422,444 12021/01/15
EUROFIMA B EZ| 55000 10,000 11,060 931,3192020/06/30
University of Sydney H & 3.7500 12,000 12,207 1,027,849 | 2025/08/28
Metropolitan Life Global Funding | | ¥t f& 25| 4.5000 5,000 5,159 434,434 12018/10/10
Australian National University # & ZF| 3.9800 7,960 8,281 697,262 (2025/11/18
GE Capital Australia Funding Pty Ltd [ ¥t & 25| 5.2500 5,000 5,156 434,147 12017/08/23
GE Capital Australia Funding Pty Ltd | ¥t & 25| 5.2500 5,000 5,426 456,902 | 2020/09/04
GE Capital Australia Funding Pty Ltd | ¥t & #| 5.0000 5,000 5,288 445,258 |12019/09/26
RABOBANK NEDERLAND(AUST) | ¥t & 5.5000 5,000 5,591 470,812 |2024/04/11
Svenska Handelsbanken AB #* & | 4.5000 10,000 10,325 869,423 12019/04/10
University Of Melbourne t & ZF| 4.2500 4,210 4,469 376,346 |2021/06/30
National Australia Bank Ltd H & 4.7500 7,000 7,317 616,129 12019/11/25
AUST & NZ BANK t ' F 4.2500 1,000 1,029 86,671 12018/04/17
AUST & NZ BANK H B F 4.7500 7,000 7317 616,141 (2019/08/06
AUST & NZ BANK #t & ZF| 4.5000 4,000 4,160 350,302 (2018/11/06
Commonwealth Bank of Australia | ¥t & % | 7.2500 5,000 5,753 484,474 12020/02/05
Commonwealth Bank of Australia | 1t & 5.0000 12,000 12,601 1,061,051 [ 2019/09/24
Westpac Banking Corp #* & | 7.2500 5,000 5,754 484,554 12020/02/11
Waestpac Banking Corp * & #F| 4.5000 10,000 10,430 878,222 (2019/02/25
e | EBA| E7Z7 1 O ISR OSSOSO OO UUURURS RO
= 28 305,820 333,139 | 28,050,316
Foa-I=5VR- Wb [F22-I-5VK - 1
Za1—-I-3UR NEW ZEALAND GOVERNMENT BOND & 5 25 6.0000 2,000 2,133 161,22212017/12/15
NEW ZEALAND GOVERNMENT BOND & &t 25 6.0000 88,000 103,978 7,856,589 12021/05/15
NEW ZEALAND GOVERNMENT BOND & 3t 25 5.0000 1,000 1,084 81,910(2019/03/15
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2016% 4 B 5 OBk
B 5 | # Ao E B ENE | e e | maeRs
NEREEHE| ASREREE
% [FZ1-I-3YR+ R [FZ1-I-5YR- Rl FH
NEW ZEALAND GOVERNMENT BOND | & f8 I % |  5.5000 130,000 155,582 | 11,755,828 |2023/04/15
NEW ZEALAND GOVERNMENT BOND | B & =F % |  3.0000 42,000 43,401 |  3.279.452 |2020/04/15
NEW ZEALAND GOVERNMENT BOND | B 18 =F % |  4.5000 30,000 34654 | 2,618,494 |2027/04/15
NZ LOCAL GOVT FUND AGENC | H75/851% | 3.0000 7,000 7.053 532,955 | 2020/04/15
NZ LOCAL GOVT FUND AGENC | #i75f&2F2% | 5.5000 40,000 45321  3.424,500 | 2023/04/15
NZ LOCAL GOVT FUND AGENC | #75f&5F% | 4.5000 30,000 31574 | 2,385,738 |2027/04/15
Auckland Council 5EEs | 4.0170 7.495 7.801 589,462 | 2020/09/24
LANDWIRTSCHAFT RENTENBANK | % % f& % |  4.0000 20,000 20834 | 1,574,277 2020/01/30
LANDWIRTSCHAFT RENTENBANK | % % f& % | 5.3750 10,000 11,180 844,806 | 2024/04/23
KOMMUNALBANKEN B % | 51250 5,000 5,465 412,946 | 2021/05/14
INTL. BK. RECON&DEVELOPMENT | % % f& % | 4.6250 30,000 31,673| 2,393,219 [2019/02/26
INTL. BK. RECON&DEVELOPMENT | % % f& % | 4.6250 10,000 10826 818,050 | 2021/10/06
INTL. BK. RECON&DEVELOPMENT | % % fi % | 3.7500 10,000 10,366 783,254 | 2020/02/10
NORDIC INVESTMENT BK. B Mm% 41250 10,000 10,492 792,783 |2020/03/19
ASIAN DEVELOPMENT BANK | % % 18 % |  4.6250 20,000 21124 | 1,596,144 | 2019/03/06
ASIAN DEVELOPMENT BANK | % % 18 % | 3.8750 5,000 5,200 392,972 |2020/01/28
Westpac Securities NZ Ltd * & F| 5.1250 10,000 10,516 794,634 12019/10/03
Eee BEEL 20881 | .
sz} g8 P
s & 507,495 570.265 | 43.089,243
s o BWE C74.<11.3 D IR N AU S SRR
e 71,139,559
GE1) RMRSEE, 20168 475 ORI MR ETAIBBONEE bF [ ARERBAN LD SRR &R 151~ CHRRALL DT
(i2) HEEEH. FHEEOBMREIET,
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FEREWR
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UTHETINIEEESS) « MBS (E—49—VEREES | TEEERMEDEEZENITE UTH
TENCEES) BRrUEHERED
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P

OFEUTKRIVETORME. ABS. MBSRBRE (UT [RHEE] CLVET. ) BKU
IX—=Vv)b - R=NN—ZFDOEHEHAEARICIRET 2 &ICKY. TEUINGDERB LG
FEHMEDERZRRZDHE UCERZTRVET,

QK RIVBTDRHBEENDIRE(CHc>TE. UTOBRNSR—bT 7 UAZBEL, ER
EITIRVE T,

1. SWROBMITIE. BERICBVWTAABHEIBMLE (S&PTAA-REREAL—
TA—ATAa3Lll) £TBTLZBEEAELFTT,

0. BiS%E. BHTOETFICEO>TAABEBIULTRL B IZHE. ZEERAOHIRICKY
LM ZREITDILHTERIN., TOHHEL. FEEMEDOHEELRD10%EEZ
EBREULET,

N, BB RUZORIEEENFIT - (RELT DLHESZERE. —FHITHEE D DIRELEG.
EEEMEDI10%EEZ LFIREULE T,

. IR=hTFUFDEET2L—Y3VIE 3 () BENSS () BED#HECITST
EEBEARELET,

K. BFHUXTFEDIZD. KEGEYEGIEZARTHIENHUET,
ORBICONTIE. KNIVEBEBEDRELFEZ100%(3ADFT2 I EZEARELET,
@B | B8 - MHETIG IOBEFHOEE (. ZERADOANRANCE > THTRWLE
ER

Il #H Al BR

HEEEFREAD 10% LR

JAIE LS

RRBTFRARAOA—TEIE1S
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A IBERIKRIVEYY—-T7 VR
WHAR DR (TR & TR DHER

(M)
17,000
16500 | I

16000 [y M Wf\\

W

15,500
15,000

14,500
=
(2015.9.7)

B OR
(2016.3.7)

g oo |2F 0 9750 ER 0 a me
SRR |(SEIEN) | BEE

A % % % %

(Hi5)2015987H | 15.814 — 116,534 — 97.3 3.4

9BX 16,002 1.2116,750 1.3 98.4 9.0

108% 16,090 1.7 116,795 1.6 98.3 0.0

118X 16,336 3.3] 17,006 2.9 983 | A 9.8

128X 15,996 1.216,644 0.7 98.1 20.5

20165 1 AR 16,227 2.6|17,012 2.9 97.6| & 05

28X 15273 | A3.4(16,164 | A2.2 96.4 39.3

(HiZK)2016E3H7H | 15,241 | A3.6|16,079| 227 96.7 56.0

GE1) BESERITHSL.
(£2) YT KEBEA VT VIR (EE) & 7 REEEAVTFVIR
CKRILIN=2) OF—9I[CEITEMWAEL. BT 7V RREBZ

10,000& U TAFIIREISEN B LICHD T,

(E3) BAOEHIE. BEMBANORKRZEZEL T, RFISXEDREZRA
UTL&ETD,

(E4) DA LLERISHR PSR GRS ZREFI.

(E5) RHFEMHLERGERLE-FTREETT,

GEREB)
SEEMIBSDHREICDONT
(B (g - BER]
HAE 1 15,814 Hi%k: 15241 BEE=: A3.6%
(BHEMEEOE R EHER]

REU TV EEDFIBUIAICIIZ T, EEIE0_EF(FEEMmEE
DERICESLFURD, REULTWLWDKRILAAEICH LTS L
ZEn. BEMEOTEBERELGUE Uz, <hULIF [REBIEIC
D\ ZIBRLETL

SIREREICONT
OXBEfES TR
KEESHMRE. BHEN52015F10B MEFE T &F/FE ™ME

ETHBLELURENA. T0BEDFOMC CKEEHREMIBEEE

£) OFEPEEZ T TI2AOH EFRENSFY. &MF LFICEHR

UFE U 12BICAIEFIERESNZBDD. 2016FEDERIFLL

[ElF. EHHEEOTEYPIE - ARTO NEZERICHATIEDH

BhegEy, 1 BICIEBERIFEADY A T AEHZEA Ufc L

HHH>T. FAFAEENLUE UL, 2 8PELEE. RS

HEFTEDFEE B TBNEDUENMEATEZ &N D, BFIF/N

MBI EFUELR,

OREEE
KRIVRBEEGE. HEN 520155108 TMEE TREF#EEWV
TO#B LN, T0BDF OMCZZ2(F TREDF _LIFERAN
RLlEE2P. KRIVIEHHTERUE Uz, 12BLIE. KE
@ﬂiﬁ@%m%xﬁt*Fwﬁﬁﬂtiﬁié%EH@Uibh
FHZ P ARTRZEERICHATBI AL, miEOUX o0
ﬁ&”Dﬁiot;tﬁbﬂn*hwﬁﬁﬂh%bibtc2m6
F1BICERIPEANDY A F A EEAT DL, SPIFHERK
hwmﬁ%tEUibtb—ﬁmB@¢httiU\MM@—%@
ERMERICN T B ERARE PRBRSE ZER(ICTHHEOU AT OEE
ﬁbﬁiotpt? HH*FNRDLﬁbibto
SHHACBIT B [SERDERA]

SHBROTEUVTCKRIVETORHBEFRCKRET D LICLY, &7
E U DERB L VEHEMEDCBRBHRZD S U TCERZET
BTWET,

77V ROBRICDOEFULCR. SRBRERET 7/ IAYY
WADBERDMTEZNSDREBUBFUERHEHAZREFA. &
FZEFHURAITEZRIEET2U—T3 V%3 (F) BENSS
() BECTIYMO—-ILLERT, JUIY FURTICDONTIE,
BN CTIR— T2 U ZHBI T 2IRERXY VA TERH L&
EITVET,

S R— R TAUFICTDONT
KRIVBTOREZZEAICHPAN. ZFE UTCIEEDERS K
OESEHEDBEGREEZSH S U CEREITRVE U,
SAEFURIERIEBET 1L—Y3a VIOV TIE. 3 (&) 12
ENnoS5 () BEOSHENTGERLE U, BICEFETE AN
FRHEETIE. BREBOPLTHD 4 (F) LUBDREMEULE—A.
A ERIBEANRFEDSECHFERETIRE. BEHEOPHERE
FZZELTCHRZETRVE U,
EHERREMRICEL CE. EEPHEDHEALREZSDICREEL
1zo
BEBCELTE. EEANBLRESMICRESE U,
ORNVFI—TEDERICDONT
LT 7Y RFEROFHO I FEREELRBRINYFI—TZE(T
THNFEEA.
HHDHET 7 ROEEMEBESEIBHOBEERSE. [HHPPDDE
A TROHEE] Z#I8BIEE0,

(SEROERTTEH)

S%H, TELTRRIVETOMHEZICRET DI EICKY, RE
LTI DRSS VIERHEDERBHRZ DS UCERZETELE
ER

J7 Y ROBRICOTEL T, SBEREET 7 /I A VIV
DEADMEZNSDRBLBLUERMBHOERFR. SHZEEY
ROBKRIEIET 21— 3 V%73 (F) BENSS (F) BECTIV
FO—LULET, TLIy NURTICDVTIE, BREAHFTHR— b
T U BT BIRERI VATERI N EELTVET,
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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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A UOBBMHARRIVEYY—-T7 R

(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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A OBBMARRIVEYY-T7 VR

(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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EEBARELET,
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19,500

19,000

18,500 fo\ M
18,000 \WWWLJ WW\ F\
o\

17.500

17,000
BB
(2015.9.7)

B OR
(2016.3.7)

o g | 2% 08 ISR am ey
s = sz re=x|" -

M % % % %

(#E)2015% 9 B7H| 18,309 -1 20,915 — 95.8 -
9 A% 18,589 1.5 21,372 2.2 96.2 -

10B% 18,395 0.5 21,262 1.7 97.3 263

11B% 18,074 A1.3 | 20914 A~0.0 96.9 A~53

12B8% 18,252 A0.3| 20,941 0.1 96.5 N6.8

20165 1 BX 18,441 0.7 21,336 2.0 96.7 NG9

2 B& 17,409 A49 | 20,263 N3 96.6 Ay
(#3%)2016F 3 B78| 17,517 A4.3( 20,318 N2.9 96.6 AN

GE1) BSSRIFHEL,

(¥2) YT« EMUBERAYFvIR (BB F. Y5« EMUBRA VT Y
JR (A—OR—R) OF—ICETE MIBREL., BT 7Y REEBE
10,000& U TAHREEEN SR UIEBDTY .

(E3)§ﬂ@§§w‘%ﬁm%«w&%%%gbt\ﬁﬁ%%%ﬂ@%@%ﬁm

TVEY,
(GE4) DHERALRSIRTAETHES ERRES) ZREFI.
(E5) EHEMLRGERLE-FTREETY,

GERZE)
SEEMEBESDHBICONT
(B(MEE - [BEE]
HAE 1 18,3099 HAK 1 17,517 [EEZX : A4.3%
[(BEMEOELCEEER)

BEUTV S EEDFISBRAPEIIET (BigE L) FE%E
MEOSSRABRELGIFURED . EICI-O0FBBEEDOTEER
BRL., BEEMIBETELE U,

SIREEBICONT
Oa1—DOEESEHR
I1—-0OBESmRE. SAMMETLE LR HiEn 52015811
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FIZBEORESNF UL, UL L. BBMEIHEET 5P T, E
C Bh SBIERMEAINRIES NICED . —SBOZRIKEEICNT 2
ERANEZPEEDOEU (NES) BilZR S ERRENDER
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FAOEBH1I—-0BYY—-T 7Y

FBEUCETFRBERIE U,
OREEE
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MEEREORRRSREEERIC, MiHH'U XD QA Z8)
leZ ETHBENRERY. HHED‘EQO]SEH 1HIEMIFCa—0
MIF™ERAERUFE U, 128I1C1F. ECBAHEXRLIBNE
RERIRD TS ORRFICREBN >cZE&T -0 RFET S
BEOESNFURN, ZOREERMBIEHENZEED. 8
ERMENORRICHEUBVHTREICEEHIIEN S5 EFF
PREVEZRD E U, 20165F 1 BIClE. BIRICKD YA F XEH]
DEAPNHFEIMRIERU R UED, RBRA—BREETT 0,
E C BOBINEREIINDEENEFE S 12@D —BDAFIRITIC
WY DERAIALZ P ERRREDORENRE S cRED E UBERRICX
IREMBFLRLEZERIC, I—OFBHRICNFITRFIEERDF
UTze
SHHICHIT S [SERDOERSE]

FEULTI—OBTORHBEZFICKRET DI LICKY. RELRE
INEEDIERS FMEFEHMEDBERGHRZDH S U TERZTRNE
T EFR—bTx UFDEAEHIRT BEF21L—23Y)
[EOVTE. T7YIAX VI ZXPERMERREBURECEDIE,
3 () BEDSS5 () BEQHETHILNT 2H5#TI. JU
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TRINEITIEWVE UTco
BEHEERERICELTIE. BECHEDHEALEZSDICHREFL
feo Fle. ERBRICDOWVWTIE. RAYDHEEREEDICINZF U,
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THEIFEA.
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(SEDERSE)

FEULTI—OBTORMBEHFICRET 2T EICKY . TE U
DRED L OETHEDERLGRREZD S UTERZITRVET, &F
R—bTxUFDOEFZEEIRT (BEF2L—3YV) [CDOVTE.,
TP VIRV VAPERBEREBURBLEICEDE. 3 () BEHNS
5 () BEOH#HETHINT AT, JUIY NURTEATIF. &
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W1 30X OEROBEH = 2 | = f %
B B Y B Fi-0 Fi-0
FEET TR 0F sl o |=mEs 318 2221,
(4c) (0) (F3VR) 541
’ \ e - &
BIMEESEG 1B - )
Z O 3 o s
(REEF) 3) 1o |ERE 890 )
(ZDfth) (0) (3-0 BRE) HEE _ 91_0)

=) Gl 3 (E1) 2EERFZELAE (BBNFRRISENTBIIEA)

(1) BPDOBER (EBEHRODDDDDIHERZSO) B, BHICE>T
SHEOMCEEH BB, BIEACLIEBHULERTY, BADA
BBRUEEACOVTEAHBD [17H504"Y) OEFADEME DEEO

BEITBREST LV,

(x2) BEEIE(ICAKXBRUBAALCSHYET,

WEES S UG IDRR

(£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,

33




SA4UEBMH1I-O0BYY—-T7 VR

WEAEEREZR
M 5E NERE) otE BsR)
T m B 5 5 x
N B fifi il =|3 5B B# % o7 B OB Bl M A b X
& BB E s s s  narEee |0 O L F|OTEARE T E U F[2 & U ]2 & % B
Fi1-0 Fa-0 3 % % % % %
a2—0 (PAISUR) 2,000 2,209 276,194 8.3 - - 4.4 3.9
Fa1—0O Fa1—0O
2-0 (45v9) 1,000 2.208 276,044 83 - 42 - 4
Fa1—0O Fa1—0O
2-0 (L) 2.200 2,696 337,067 102 - 48 - 54
F1—0O F1—0O
a1—0 (75VRA) 9,000 11,944 1,492,842 451 - 19.8 25.3 -
F1—0O F1—-0
a2—-0 (F4V3UR) 2.000 2,114 264,323 8.0 - — 4.0 3.9
Fi-0O Fi-0O
I1—0 (ZF0fth) 4,000 4,419 552,399 16.7 - 4.6 8.2 3.9
= Eis 21,100 25,595 3,198,871 96.6 - 33.4 41.9 21.3

(1) FEREEEE, BROEMHZNBESEYBETEEBOMEZD & (CREEEHARNTED DHHTECIVEHIND U— FTHERELLHDTY,
(E2) AR, MEERERCHT DHEROEIS.
(¥3) BEEE. FHERORLRBEIET,

(2) SNE NEE) BiE G8m5)

El H B
=S ) # L & M| EMN X |8EEBH TS o I L BEFAB
NERE S R HERESE
% 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 (F35v9%) 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
LR 28848
R | e R B 1000 T T2008] Tomeoaa| T
F1—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
NERE: 3864R
I R | I A SR A} Y- M 77 2 A
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 &\ 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 & B 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




SAUEBHI1I-OBYY—T7 R

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,

35



SAUESHI-0/BIY—-T 7
WEE. 8. 4S8 SUBEHBRDIRR WEZDIKR
2016 38 7 BIRE 4 B2015F988H ZE20166£387H
L B El 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 W51 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)&sH(E+F+G+H) 1,420,802,956

15024 B4(fig8(C D) 17,517H 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,

36

VR



SAURBHRRIVEYY—-T7 2R
ERWEE F26H8 (REB 2015%F10815H)

(Ft&EHIA 2015 48168~2015F10H15H)

FTAUBBNRRNIVEYT =T 7> ROE268(CH 12 BRI E CHREB L EFET,

*HT 7V ROLHEHIRDE T,

2 B B

ZIE U DRSS K OSSR EDBEERLBREZDH S U TERZTBRVE I,

FEREWUR

WADRIE. ABS (Fy by T5Es | SEDEEPEERADEREDEEZRMT &
UTHRITENICEESS) « MBS (E—F —VIERFEES | THEBRBEOEHEZRNITE U TH
TSNIEEES) SLURHERER

)]
If
ot

=

OFELUTCRRIVETORME. ABS. MBSRBRE (UT [RHEE] CLVET., ) BKU
IN—2v)b - R=N—ZFDEHEHERICRET B EICKY. BE ULINEDBRERSB KUE
FEHMEDERBZRRZDE UCERZTRVET,

QR RIVETORHBEFIANDREICHIE>TIE. LIFOBRRNOR— b T+ UA ZBEL. ER
TR VE T,

1. SWROBMITIE. BEBICBVWTAABHEAMULE (S&PTAA-DEREL—
F4—AXTAa3UEBH LR T4 vFTAA-DIE) £TBTLEZBERELET,

0. EfSE. BHTDETCRE>TAABHBEISLU ETHRLG>2HE. ZEREOHIKICKY
LZHMZREITDILEHTERIN, ZOHHEL., FEEMEDCHEERLEDI10%IEEZ
FRREUVLETS

I\, BT - NBROZNSDORIERES. EREESENHIT - RAETDRUESZRE. —FIT
2 DRELRF. SEEMEOMEEREDI0%EEZ LRELET,

. IR=hTFUFDEBET2L—Y3VIE 3 () BENSS () BEOHECEITZC
EEBERELETD,

N BFUXTFEDIZD,. RFIVETOEGERYNGIEZHMATEENGHIET,
ORBICOVTIE. BNIZEEDKRELFEZEEHMEDHEEMRRDI00%ICED T2 L%z
BARELET,

@B | B8 - MHETIG IOBEFHOEE (. ZFERADOAANRANCE > THTRWLE
a—o

Il #H Al BR

TEEEFREAD 10% LT

KAl &EISEE

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

37




WHAR DR (TR & TR DHER

()

30,000

28,000 M

26,000 Ny
24,000

BB
(2015.4.15)

IS
(2015.10.15)

. N — 517
# g g |B*E 8 TONGT auan s
Wax (e mex "
M % % % %
(#3E5)2015% 4 5158 27.688 —[28,931 - 96.1 16.1
4B*x [28719 3.7 (29,891 331 971 16.9
5 Bk [28420 2.6 | 29,509 20| 975 12.8
6Bk [28111 1.5[29,058 0.4] 980 ~ 48
7 8%k [27332] 213]28261[ 23| 974 & 25
8 Bk [26.281| ~5.1]27,221| 59| 97.0 —
9% [25664] ~n73[26656] ~7.9] 976 -

(#355)20159108158]( 26,591 | 24.0[27,626| ~45] 97.4] A11.4

(F1) BERIHEL.

(X2) YT F—RANSUTPEBA VT VvIR (BRE) & YT 4—AKS
UZEBAVTYIRA RBRRILR=2) OF—FCEIE. MBREL. H
77> REEHZ10,000& UTARIHREEENSHE UIBHDTT,

(£3) ;‘f%\taf?gl& HAEMBNORMRZZE L C. RATEZEHOKBEZRA

(E4) MHEAALRFGEH PO ES GRRLES) EHREFT,

(£5) BEFEYLRIERLE-TTREETT,

(GERZE)

SEEMEBESDHBICONT

(B(MEE - 8=

S 1 27,688 HAK : 26,591 EER 1 24.0%
(BEMREOELREHER]

FRELUTVBRFNIVABICHUTRELEZ &N BEMEADET
MUEBRICEVE Uz, —75. REL TV SESOFBINAIR. B
MEEDME TH ) ZMZ BRI & LTz,

SIREEBICONT

OF—R b3 U7 EHMR
Z=2Z2 S U7 DESFMTREEH R (EZMEETE) LEUI.

A UOBBARRIVBEYY—-T7 VR

O&RBIRE
ERVERHTRFELE U,
HEH52015FE5 BICHIIT. FEDERRIEEBEZR2ITTT
ITPHATRIRACHE T DD, PITSEOEZHEFTHD
F—ZARSUTPICEFEMEERI 5N, R RIVESHATERVEE
EFDELURR. UL BTEMER. FUY viBEIOER.
FEHeHmRO 5, IBESIOLTSRIBEEERIC. &
ATBOU AT FHEZBNERELL, ERAEERESTY BH> T,
ZRIVFHATTELE U, SIRICHIITIE. URTEENRF
UleTERERERIC. RRNIVDEREREBIF U,
SHHICHITD [SHOERAL]
RRLVRTOABECRAT S EICEY, RELLREDE
RBRLVETHEDERGREZD S U CERETRRVET, 77
VROEBBICDOTFLTIF, SMEREBE T 7 VIR VI ILAD
FERDTEZNSORBUB LOEHHBBHEOEREEZ . FLH
UROBRXTEET1L—Y3aVES () BENSS () 1BE
DEENTEEH ST, BHFOBRIEBRPRET 2 ESOERENZ
RELFT. BBICOVTIF. REIVBEEDRELERZSAICR
DHETT,

®R—rTFUFICDNT
S RIVETORHESZESAICHEAN. BE UINEDBERES LU
ERMEDBERFHEZSHS UTCBRZTRVE Uic. SFIZHU X
IJERTELET1LU—3aVICDOVTEF. 3 (F) BEHNSS (F)
EEOHENTEARALEFE U, EMMETIT2EDE®BUNEE >/
BETIE. BEF1L—yavaRALLIE—A. SFHERTDE
DREBEULNEFE S IEBETIFERLT 25, BEHOPHERES
ZZEB U THILETRVE Uiz,
BEBCELTE. EEANBLRESMICRSE U,
ORNVYFI—TEDERICDONT
BT 7Y RFEROFHOECFEREELBRINYFI—TZE(T
THIEB A,
HHDHT 7 ¥V ROEAEMNEE & SEIBHOETEEXL,
EMEEE MRDHRE] 72BN,

(S0OEMAE)

KPIVETORBEFITRET ST LICKY . TELINGEDOERS
KUGHHMEDERGRRZEDS UCEREZETRVET ., 77V RDE
BICOEFLTIE, SRMBERERET 7 VIA VI ADERIMTEZ
NSORBUSIOERTBBOZERT . SFEEHU T ZRIELE
Falb—yaveE3 (&) BENSS () BEOHENTERSHE.
BEFSOERIEAPIRE T DEFOFRBRZRELE T, BEICDNT
& RRIVZEEQRELERZBMICERDIH T,

[ZHIPDE

HENS2015F 5 BICH I TS —A S UPESMRE. K
FORIOERBLOSE Y PFU Y vIBEDORREND SEEKD
BEEEAN LR U, 7—ANSU P THOFRBERCEKEDA Y
TUEBENRSNcZEDH T, KELEMLERLE L. LY
KEOF] EFITHT 2AFE
PR FEERIOLTEBR. T —XASSUTOFTFERARE
ZHE=IC, FHAJMETREFERYE Ul BRICHITE. URT
EENMRELUCIEREZERIC, SNOBELRELE L. 2D
B, Z—ZAMSUFPTRESBICAITIFRNT RO, BERESHIE
2.00% &R FE U,

38



TAUBBARRIVBEYY—-T7 R

W1 7050 QRO
5 H ElE
FoEZEL T A 2/
(e (2
BIMEEESES 1Bt —
ZOER 5
(REEH) (5
(Z0Afth) (0
& &t 7

(1) BPDOBER (EBEHRODDDDDIHERZSO) B, BHICE>T
SHEOMCEEH BB, BIEACLIEBHULERTY, BADA
BBRUEEACOVTEAHBD [17H504"Y) OEFADEME DEEO

BEITBREST LV,
(x2) BEEIE(ICAKXBRUBAALCSHYET,

WEES S UG IDKRR

Mn # &

(20152 4 B16B1520156108158% T)

B N &% &=
S| 7 FA=ANSUT - RIL [FA=ZNSUT - RIb
1 | mEEs 100,400 (7353

Ly e 87,740 137497,

U —

7 | 1S 22,659 (1690

(1) SHEEELRE BBIIFHESENTBUEEA) .

(GE2) (

JARBEICLDFDN T, LROMFICESENTHY T A,

(E3) HESFCIEFHPREMILES GRIRILRSS) ESFENTSUFEA.

(E4) BAREETHET,

(2) SeHERS | DTEXRRIERNS [R5
(201584 8168H520154108158F T)

TR T - g7 £
i FHRENEE R K | FEEME R B &

44 B5AM =Pl EVal] WAl

EinE] 7123 | 12382 14.313| 12,936

(E1) FHEZEUNRE,
(E2) BAEREEHET,

BERISFTEHR
n # &
(20155 48168052015 108158 T)
E| A
= il 7 0]
# il Fa k3l # L] & &R
M T
AUSTRALIAN GOVERNMENT BOND (#—Z h5U7) 4.5% 2020/4/15 2,735,084 | AUSTRALIAN GOVERNMENT BOND (#—R~5U7) 3.25% 2025/4/21 3,108,601
AUSTRALIAN GOVERNMENT BOND (=2 5U7) 3.25% 2018/10/21 2,499,168 | TREASURY CORP VICTORIA (#—RNSU7) 6% 2020/6/15 | 2,448,508
NEW SOUTH WALES TREASURY CORP. (#—ZR35U7) 6% 2020/5/1 | 2,184,822 | NEW SOUTH WALES TREASURY CORP. (#—Zr5U7) 6% 2020/5/1 2,150,903
AUSTRALIAN GOVERNMENT BOND (A=A N5U7) 5.75% 2022/7/15 2,008,568 | AUSTRALIAN GOVERNMENT BOND (#—XhSU7) 6%2017/2/15| 1,471,134
NEW SOUTH WALES TREASURY CORP. (A=A N35U7) 6% 2022/3/1 1,576,452 | QUEENSLAND TREASURY CORP. (#—ANSU7) 575%2024/7/22 | 1,446,093
AUSTRALIAN GOVERNMENT BOND (#—=RN5U7) 3.25% 2025/4/21 1,457,665 | QUEENSLAND TREASURY CORP. (F—ANZU7) 6% 2022/7/21 1,297.814
QUEENSLAND TREASURY CORP. (=2 KSU7) 6% 2022/7/21 1,350,872 | NEW SOUTH WALES TREASURY CORP. (#=ZKRSU7) 6% 2022/3/1 1,246,289
NEW SOUTH WALES TREASURY CORP. (#—ZN5U7) 5% 2024/8/20 1,256,615 | AUSTRALIAN GOVERNMENT BOND (#—2Z~5U7) 3.25% 2018/10/21 1,225,777
RABOBANK NEDERLAND AU (#5>%) 7.25% 2018/4/20 | 1,059,080 | WESTERN AUSTRALIAN TREASURY CORP. (7= ~3U7) 7%2021/7/15| 1,155,788
KFW-KREDIT WIEDERAUFBAU (R4W) 2.75% 2020/4/16 901,596 | AUSTRALIAN GOVERNMENT BOND (#—Z ~5U7) 5.75% 2022/7/15 1,150,895
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FT—A3U7 AUSTRALIAN GOVERNMENT BOND & i = 6.0000 9,000 9,494 826,287 | 2017/02/15
AUSTRALIAN GOVERNMENT BOND &\ i F 5.7500 20,000 23,766 2,068,354 | 2021/05/15
AUSTRALIAN GOVERNMENT BOND & i = 4.5000 28,000 31,027 2,700,286 | 2020/04/15
AUSTRALIAN GOVERNMENT BOND &\ i F 5.7500 7,000 8,498 739,629 | 2022/07/15
AUSTRALIAN GOVERNMENT BOND & i = 3.2500 5,000 5,274 459,070 | 2025/04/21
AUSTRALIAN GOVERNMENT BOND &\ i F 3.2500 12,000 12,506 1,088,400 | 2018/10/21
LANDWIRTSCHAFT RENTENBANK B oK & F 5.5000 5,000 5761 501,462 | 2022/03/29
KFW-KREDIT WIEDERAUFBAU ¥ % & F 2.7500 15,000 15,092 1,313,517 | 2020/04/16
Airservices Australia B oK & F 4.7500 4,400 4,775 415,576 | 2020/11/19
WESTERN AUSTRALIAN TREASURY CORP. | % % & 25 7.0000 10,000 11,777 1,025,021 2019/10/15
NEW SOUTH WALES TREASURY CORP. | % %% f& 25 6.0000 3,000 3.609 314,125 | 2022/03/01
NEW SOUTH WALES TREASURY CORP. | % %% & 5 5.0000 12,000 14,022 1,220,376 | 2024/08/20
QUEENSLAND TREASURY CORP. B O & F 6.2500 10,000 11.583 1,008,138 | 2020/02/21
QUEENSLAND TREASURY CORP. ¥ % & F 5.7500 7,000 8,420 732,873 | 2024/07/22
Australian Rail Track Corp Ltd B O & F 3.7500 2,500 2,513 218,752 2016/04/29
EUROPEAN INVESTMENT BANK ¥ % & F 4.7500 9,500 10,617 924,006 | 2024/08/07
EUROFIMA B O & F 6.2500 3,000 3,345 291,175| 2018/12/28
NORDIC INVESTMENT BK. ¥ % & F 5.0000 5,000 5,627 489,770 | 2022/04/19
COUNCIL OF EUROPE B O & F 6.0000 1.065 1.221 106,300 | 2020/10/08
AFRICAN DEVELOPMENT BK. ¥ % & F 2.7500 10,000 10,044 874,155 | 2020/02/03
BNZ International Funding Ltd/London | # & 25 6.2500 10,000 10,253 892,344 | 2016/06/14
University of Sydney i & %5 3.7500 6,000 5,992 521,532 | 2025/08/28
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bid R &= 28 fid R = 28
+H FH
CANADIAN GOVERNMENT BOND (H7%) 3.5% 2020/6/1 | 39,771,982 | CANADIAN GOVERNMENT BOND (A7%) 3.5% 2020/6/1 | 38,427,867
CANADIAN GOVERNMENT BOND (#1+%) 2.25% 2025/6/1 | 38,380,932 | CANADIAN GOVERNMENT BOND (#75%) 2.25% 2025/6/1 | 35,541,511
CANADIAN GOVERNMENT BOND (HA7%5) 4% 2016/6/1 | 31,764,766 | CANADIAN GOVERNMENT BOND (7%) 4% 2016/6/1 | 31,118,005
Province of Quebec Canada (A7F%) 2.75% 2025/9/1 | 19,312,593 | CANADIAN GOVERNMENT BOND (174) 11.25% 2015/6/1 | 27,522,339
CANADIAN GOVERNIVIENT BOND (17+%) 2.75% 2022/6/1 | 17,585,996 | Province of Quebec Canada (A7%) 9.375% 2023/1/16 | 22,118,249
CANADIAN GOVERNMENT BOND (A7%5) 4% 2017/6/1 | 16,362,768 | Province of Quebec Canada (H17%) 2.75% 2025/9/1 | 21,162,272
ONTARIO PROVINCE (H7F%) 2.6% 2025/6/2 13,991,981 | CANADIAN GOVERNMENT BOND (A7) 4.25% 2021/12/1 | 21,089,360
Bank of Montreal (174" 5.45% 2017/7/17 13,478,996 | ONTARIO PROVINCE (H7+%) 9.5% 2022/7/13 20,206,299
ONTARIO PROVINCE (h7%) 3.5% 2024/6/2 13,386,345 | CANADIAN GOVERNMENT BOND (h7+%9) 2.75% 2022/6/1 | 17,618,174
Province of Quebec Canada (A7%) 4.5% 2020/12/1 | 12,304,510 | ONTARIO PROVINCE (7% 4.2% 2020/6/2 17,371,797
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HFs 4,546,532 5,441,547 504,975,614 96.3 - 455 30.1 20.7
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% | FHHS - RIL| FHHs - RIL FH
hrs CANADIAN GOVERNMENT BOND & i = 10.5000 250,545 372,532 34,571,048 | 2021/03/15
CANADIAN GOVERNMENT BOND & H F 9.7500 263,000 384,369 35,669,465 | 2021/06/01
CANADIAN GOVERNMENT BOND & i = 9.2500 100,000 149,951 13,915,452 | 2022/06/01
CANADIAN GOVERNMENT BOND & B 5.7500 55,000 78,524 7,287,082 | 2029/06/01
CANADIAN GOVERNMENT BOND & i = 5.7500 25,000 37.485 3,478,677 | 2033/06/01
CANADIAN GOVERNMENT BOND & 5 = 4.0000 25,000 26,292 2,439,967 | 2017/06/01
CANADIAN GOVERNMENT BOND & S 35 3.5000 10,000 11,133 1,033,151 2020/06/01
CANADIAN GOVERNMENT BOND & i = 4.2500 27,000 52,422 4,864,850 | 2021/12/01
CANADIAN GOVERNMENT BOND & i = 2.5000 60,000 64,183 5,956,256 | 2024/06/01
CANADIAN GOVERNMENT BOND & H F 2.2500 30,000 31,393 2,913,316 | 2025/06/01
Province of New Brunswick Canada |#t 7 % 6.7500 15,330 16,769 1,556,165 | 2017/06/27
Province of New Brunswick Canada | 75 75 6.0000 40,200 44,428 4,122,977 2017/12/27
Financement-Quebec # 7 % 6.2500 131,227 131,629 12,215,251 2015/12/01
Province of Nova Scotia Canada 7 5 5.4600 808 864 80,208 | 2017/06/01
Province of Nova Scotia Canada iz ] % 9.6000 3,430 4,923 456,855 | 2022/01/30
Province of Quebec Canada i) 5 9.3750 15,000 22,039 2,045,307 | 2023/01/16
Province of Quebec Canada it 7 = 4.5000 80,000 87.888 8,156,006 | 2018/12/01
Province of Quebec Canada b %5 3.5000 15,000 16,280 1,510,848 | 2022/12/01
Province of Quebec Canada # H % 4.5000 30,000 31,185 2,894,051 | 2016/12/01
Province of Quebec Canada # 75 5 4.5000 48,000 54,516 5,059,129 | 2020/12/01
Province of Quebec Canada # 7 75 4.5000 20,000 22,408 2,079,499 | 2019/12/01
Province of Quebec Canada 73 5 4.2500 50,000 56,571 5,249,788 | 2021/12/01
Province of Quebec Canada bi:iys] % 3.7500 80,000 87,356 8,106,711 2024/09/01
Province of Quebec Canada i) 5 2.7500 48,000 48,144 4,467,852 | 2025/09/01
ONTARIO PROVINCE b = 4.4000 95,000 96,172 8,924,789 | 2016/03/08
ONTARIO PROVINCE i %5 9.5000 7,822 12,382 1,149,092 | 2025/06/02
ONTARIO PROVINCE # 7 %5 5.5000 35,000 38,855 3,605,832 | 2018/06/02
ONTARIO PROVINCE # 75 75 2.8500 30,000 31,145 2,890,265 | 2023/06/02
ONTARIO PROVINCE 7 75 3.1500 20,000 21,335 1,979,906 | 2022/06/02
ONTARIO PROVINCE 7 5 3.5000 130,000 139,934 12,985,930 | 2024/06/02
ONTARIO PROVINCE 7 % 2.6000 72,000 71,672 6,651,198 | 2025/06/02
Province of Manitoba Canada 7 5 6.5000 46,100 50,783 4,712,732 | 2017/09/22
Province of Manitoba Canada 7 = 5.5000 35,000 39,408 3,657,118 | 2018/11/15
Province of Manitoba Canada b %5 5.2000 32,247 32,327 3,000,002 | 2015/12/03
City of Toronto Canada A5 5 6.1000 16,918 18,637 1,729,564 | 2017/12/12
City of Toronto Canada A5 5 8.0000 10,060 10,692 992,298 | 2016/09/27
Province of Saskatchewan Canada |#t 75 75 9.6000 40,683 58,330 5,413,067 | 2022/02/04
PROVINCE OF SASKATCHEWAN 7 25 8.7500 2,000 3,014 279,727 | 2025/05/30
BRITISH COLUMBIA 7 % 8.7500 7,600 10,769 999,388 | 2022/08/19
BRITISH COLUMBIA 7 5 5.1500 8,450 8,486 787,563 | 2015/12/18
BRITISH COLUMBIA 7 B2 5.3000 35,000 39,887 3,701,550 | 2019/06/17
BRITISH COLUMBIA i % 4.6500 180,000 199,054 18,472,285| 2018/12/18
BRITISH COLUMBIA #h %5 9.9500 50,430 71,940 6,676,117 | 2021/05/15
BRITISH COLUMBIA # H 75 5.6000 46,066 51,288 4,759,615 | 2018/06/01
BRITISH COLUMBIA 7 75 9.0000 21,860 32,828 3,046,502 | 2024/08/23
BRITISH COLUMBIA 5 & 25 8.0000 2,942 4,132 383,461 2023/09/08
BRITISH COLUMBIA 7 % 10.6000 34,587 48,713 4,520,568 | 2020/09/05
BRITISH COLUMBIA 75 & G 9.5000 89,400 129,775 12,043,187 | 2022/06/09
BRITISH COLUMBIA 75 & 9.1250 500 537 49,852 2016/10/03
BRITISH COLUMBIA A5 & S 3.3000 10,000 10,736 996,300 | 2023/12/18
Regional Municipality of York i 5 & 535 5.0000 26,000 29,072 2,697,920 | 2019/04/29
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Regional Municipality of York 5 & E 2 7.2500 7.891 8.668 804,473 | 2017/06/19
Mun Fin Auth of British Columbia ¥ % & F 4.6500 50,000 50,859 4,719,761 | 2016/04/19
Mun Fin Auth of British Columbia ¥ % & F 5.1000 48,685 54,099 5,020,456 | 2018/11/20
CANADA HOUSING TRUST ¥ % fE F 3.8000 20,000 22,358 2,074,896 | 2021/06/15
CANADA HOUSING TRUST B OB E F 2.9000 40,000 42,415 3,936,130 | 2024/06/15
CANADA HOUSING TRUST B OB E F 2.5500 82,000 84,243 7.817,798 | 2025/03/15
Toronto-Dominion Bank/The #t & 25 2.4330 65,000 66,145 6,138,283 | 2017/08/15
Toronto-Dominion Bank/The #t & 25 3.2260 45,000 46,184 4,285,954 | 2024/07/24
Toronto-Dominion Bank/The # & 5 21710 20,000 20,248 1,879,088 | 2018/04/02
Bank of Nova Scotia/The #t & 5 4.1000 40,000 41,647 3,864,897 | 2017/06/08
NAV Canada #t & 25 4.7130 48,000 48,505 4,501,304 | 2016/02/24
GE Capital Canada Funding Co #t & 25 5.5300 250,000 267,470 24,821,216 | 2017/08/17
GE Capital Canada Funding Co #t & 75 5.6800 172,000 195,386 18,131,898 | 2019/09/10
GE Capital Canada Funding Co #t & 5 5.1000 9,220 9.425 874,670 | 2016/06/01
Canadian Imperial Bank of Commerce/Canad | #t & 75 3.9500 60,000 62,484 5,798,570 | 2017/07/14
Canadian Imperial Bank of Commerce/Canad | #t & 75 3.4000 15,000 15,062 1,397,776 | 2016/01/14
Vancouver International Airport Authorit | #£ & 75 5.0200 13,500 13,501 1,252,937 2015/11/13
HYDRO QUEBEC #t & 5 10.5000 24,660 36,409 3,378,801 | 2021/10/15
HYDRO QUEBEC #t & 25 11.0000 245,000 349,864 32,467,462 | 2020/08/15
HYDRO QUEBEC #t & 25 5.5000 21,450 23,974 2,224,868 | 2018/08/15
HYDRO QUEBEC #t & 75 9.6250 30.835 45,155 4,190,448 | 2022/07/15
Ontario Electricity Financial Corp #t & 75 10.1250 88,681 129,422 12,010,438 | 2021/10/15
Ontario Electricity Financial Corp # & 25 8.9000 60,274 85,639 7,947,365 | 2022/08/18
Ontario Electricity Financial Corp #t & 75 10.0000 13,100 17618 1,634,980 | 2020/02/06
Ontario Electricity Financial Corp #t & 75 9.0000 5,400 8.239 764,608 | 2025/05/26
Bank of Montreal #t & 25 6.0200 210,000 232,108 21,539,696 | 2018/05/02
Bank of Montreal #t & 5 5.4500 130,631 139,233 12,920,827 | 2017/07/17
Royal Bank of Canada #t & 25 3.7700 155,000 163,035 15,129,666 | 2018/03/30
Royal Bank of Canada #t & 75 1.5900 15,000 14,835 1,376,701 | 2020/03/23
Royal Bank of Canada #t & 75 1.9680 12,000 11,610 1,077,497 | 2022/03/02
Royal Bank of Canada #t & 75 3.0300 15,000 15,204 1,410,945 | 2016/07/26
Royal Bank of Canada #t & 25 3.3600 10,000 10,038 931,582 | 2016/01/11
Royal Bank of Canada #t & 75 2.6800 15,000 15,235 1,413,840 | 2016/12/08
R ) B 7] Y DU FUSUY FESSURY R I
R il 4,546,532 5441547 | 504,975,614
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