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130H8R(2016510520H) 6,387 20 0.4 13,582 0.1 97.0 A2.0 45,261
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14258 (201 78105208) 6,970 15 0.2 15,220 0.3 97.2 AT1.2 38,707
14388K (201 74£118208) 6,828 15 A1.8 15,145 A0.5 97.4 ACH 37,298
144887 (20174128208H) 6,892 15 1.2 15,289 0.9 97.2 A3.0 37,251
1455820185 1 H22H) 6,914 15 0.5 15,175 A0.7 96.9 A3.0 36,918
14688K (20184 2 520H) 6,643 15 A3/ 14,587 A3.9 96.9 A1.8 35,260
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(Hg) 20184 8 H20H 6,401 - 14,603 — 97.2 N7
15380 8 B>k 06,482 1.3 14,862 1.8 975 N7
(HA%%) 2018 9 H20H 6,562 2.5 14,921 2.2 97.0 N7
(Hgm) 20184 9 H20H 6,547 — 14,921 — 97.0 VAN(IWA
£ 15488 9 BX 6,589 0.6 15,057 0.9 97.2 N7
(HAZx) 2018%F10H22H 6,467 N2 14,732 VANIIG) 97.1 A0.9
() 2018%F10822H 06,452 - 14,732 - 97.1 AN0.9
£ 1558 10B=% 6,449 20.0 14,754 0.1 96.9 A0.9
(BAzk) 2018F11820H 6,470 0.3 14,792 0.4 97.1 N2
(HAgm) 2018%F118208 6,460 - 14,792 - 97.1 AN1.2
£ 15687 1183k 06,492 0.5 14,909 0.8 973 N2
(HA%k) 2018128208 6,414 N0.7 14,983 1.3 96.9 N2
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(HA=%) 2019%F 1 B21H 6,292 Va4 14,661 N2.2D 97.3 A3
(Hgm) 2019%F 1 B21H 6,282 - 14,661 - 973 A13
%1588 1 B=X 6,322 0.6 14,790 0.9 96.9 N3
(HA%k) 2019% 2 H20H 6,389 1.7 14,904 1.7 97.0 A3
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FXAUA United States Treasury Note/Bond BEEZF| 1.6250 20,000 19,400 2,148,616 [2022/11/15
United States Treasury Note/Bond BEE 25| 43750 8,500 10,530 1,166,269 | 2041/05/15
United States Treasury Note/Bond BEEZ| 1.7500 23,000 22,494 2,491,312 (2022/04/30
United States Treasury Note/Bond fEEE 2| 2.5000 17,000 15,467 1,713,001 | 2046/05/15
United States Treasury Note/Bond BEEZ| 1.5000 18,000 16,686 1,848,034 [2026/08/15
United States Treasury Note/Bond fBEEz5| 2.2500 15,000 14,630 1,620,366 [2027/02/15
United States Treasury Note/Bond B Z| 28750 5,000 5,096 564,431 (2028/08/15
United States Treasury Note/Bond fBEE 25| 27500 33,000 33,109 3,666,883 [2020/09/30
Temasek Financial | Ltd BWHEZS| 23750 5,000 4,899 542,625 (2023/01/23
Nordea Bank AB H BE 1.6250 12,000 11,912 1,319,351 12019/09/30
Toronto-Dominion Bank/The t & F| 21250 10,000 9,848 1,090,699 | 2021/04/07
HSBC Bank PLC t & | 4.1250 7,000 7,108 787,27412020/08/12
United Overseas Bank Ltd #* & Z| 2.5000 3,000 2,987 330,861 (2020/03/18
Total Capital SA # & ZF| 4.1250 5,000 5133 568,507 [2021/01/28
Microsoft Corp t BE 1.5500 5,000 4,871 539,485 [2021/08/08
Total Capital International SA |4 f& 25| 2.7000 5,000 4,959 549,259 |2023/01/25
Wells Fargo Bank NA H B F 1.7500 20,000 19,956 2,210,127 12019/05/24
Wells Fargo Bank NA # & | 21500 5,000 4,975 550,992 [2019/12/06
Chevron Corp # & | 23550 5,000 4,928 545,787 12022/12/05
National Australia Bank Ltd/New York [ ¥ & #| 2.8000 6,000 5,956 659,728 |2022/01/10
COMMONWEALTH BK AUSTRNY [ #t & 25 2.4000 4,000 3,961 438,72512020/11/02
Royal Bank of Canada H ' & 2.1000 5,000 4,940 547,182 12020/10/14
Royal Bank of Canada # & #F| 2.2000 11,000 10,967 1,214,607 12019/09/23
RABOBANK NEDERLAND T E 4.7500 3,000 3,050 337,838 (2020/01/15
RABOBANK NEDERLAND H B F 4.5000 10,500 10,806 1,196,796 |12021/01/11
Sumitomo Mitsui Banking Corp | # & 25| 3.2000 5,000 4,983 551,922 [2022/07/18
Sumitomo Mitsui Banking Corp | # & 25| 3.9500 9,000 9,238 1,023,17312023/07/19
Bank of Tokyo-Mitsubishi UFJ Ltd/The | ¥t & 25| 2.8500 10,000 9,921 1,098,783 12021/09/08
AUST & NZ BANK T B 5.1000 9,135 9,317 1,031,945 12020/01/13
Commonwealth Bank of Australia | ¥t & 2| 5.0000 5,224 5,298 586,767 |2019/10/15

L L BmEE #A]_____ | o .

R 299,359 297,438 | 32,941,357
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(2018 8 A218M52019% 2 5208 T)

5 il 7 b
i 1 & & i 1 & &
T T
ONTARIO PROVINCE (A7F%) 3.5% 2024/6/2 | 7,389,548 | HYDRO QUEBEC (A7 %) 11% 2020/8/15 | 9,402,242
ONTARIO PROVINCE (hF%) 2.9% 2028/6/2 | 4,320,504 | CANADIAN GOVERNMENT BOND (74) 10.5% 2021/3/15 | 6,529,450
CANADIAN GOVERNMENT BOND (2+%) 2% 2023/9/1 | 4,241,509 | Province of Alberta Canada (h7+%) 2.55% 2022/12/15 | 6,066,281
CANADA HOUSING TRUST (h7F%) 2.65% 2028/12/15 | 4,196,684 | CANADIAN GOVERNMENT BOND (H7F%4) 5.75% 2033/6/1 | 5,638,185
CANADIAN GOVERNMENT BOND (3+%) 2% 2028/6/1 | 2,654,414 | Province of Alberta Canada (17%) 2.2% 2026/6/1 | 4,079,394
PSP Capital Inc (3%) 3% 2025/11/5 2,132,147 | CANADIAN GOVERNMENT BOND (h79) 4% 2041/6/1 | 2,352,976
ONTARIO PROVINCE (h7F%) 2.4% 2026/6/2 | 2,108,986 | CDP Financial Inc (37+%) 4.6% 2020/7/15| 1,788,789
CANADIAN GOVERNMENT BOND (9F%5) 2.75% 2048/12/1 1,408,296 | PSP Capital Inc (#A7%) 3.03% 2020/10/22 | 1,725,996
CANADIAN GOVERNMENT BOND (17F%) 2.5% 2024/6/1 1,024,357 | CPPIB Capital Inc (A7F%) 1.1% 2019/6/10| 1,720,797
Royal Bank of Canada (757%) 1.4% 2019/4/26 | 1,712,026

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

| FEPNETE RS

TECIE. 20195 2 A20BREICHIF BRI M DERGHFI RIVEYH—T 7V R (103,773,325F0) OARBT
ER
(1) 5B &8 pitE GEBER)

20194 2 B20851E1E
R N B 1 S L|55BRI| B F B AR E AL X
= & #EE # NERS E|RERESE LRl Iy PN = SEL F[2EM L2 F#%5
FAFS - RV | FHFS - BIL FH % % % % %

HFS 1,950,607 2,093,709 | 175,536,615 97.1 - 32.4 52.2 125
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hrs CANADIAN GOVERNMENT BOND f& & = | 10.5000 87,545 102,922 8,629,003 |2021/03/15
CANADIAN GOVERNMENT BOND & & 5 9.7500 18,000 21,188 1,776,415 |2021/06/01
CANADIAN GOVERNMENT BOND & & 5 2.5000 12,000 12,418 1,041,131 {2024/06/01
CANADIAN GOVERNMENT BOND & 5 5 2.7500 15,000 16,974 1,423,100 | 2048/12/01
CANADIAN GOVERNMENT BOND & &t 25 1.5000 70,000 68,289 5,725,425 |2026/06/01
CANADIAN GOVERNMENT BOND & &t 5 2.0000 32,000 32,283 2,706,623 12028/06/01
CANADIAN GOVERNMENT BOND &3 % 2.0000 50,000 50,450 4,229,728 12023/09/01
Province of Nova Scotia Canada | #1751&52% | 9.6000 3,430 4,153 348,214 12022/01/30
Province of Quebec Canada A EEEs | 9.3750 15,000 19,001 1,593,102 [2023/01/16
Province of Quebec Canada &S | 4.2500 71,000 75,253 6,309,262 [2021/12/01
Province of Quebec Canada h5fEsEZS | 2.5000 92,000 92,198 7,729,940 |12026/09/01
ONTARIO PROVINCE 5 &S 9.5000 7,822 11,057 927,027 {2025/06/02
ONTARIO PROVINCE 5 &S 3.1500 20,000 20,648 1,731,178 12022/06/02
ONTARIO PROVINCE 75 &5 3.5000 83,000 87,914 7,370,745 1 2024/06/02
ONTARIO PROVINCE 5 &5 4.0000 5,000 5,221 437,774 12021/06/02
ONTARIO PROVINCE 5 &S 2.4000 25,000 24,850 2,083,444 12026/06/02
ONTARIO PROVINCE 5 &S 2.9000 50,000 51,148 4,288,290 | 2028/06/02
Province of Saskatchewan Canada | #1751&5E%5% | 9.6000 40,683 49,355 4,137,956 [2022/02/04
PROVINCE OF SASKATCHEWAN | #t 5 f&5E25 8.7500 2,000 2,731 228,985 12025/05/30
BRITISH COLUMBIA biSN=FIE3 9.9500 50,430 59,043 4,950,202 [2021/05/15
BRITISH COLUMBIA 5 &S 9.0000 11,860 15,933 1,335,879 12024/08/23
BRITISH COLUMBIA H51&E5ES | 10.6000 44,587 50,375 4,223,463 12020/09/05
BRITISH COLUMBIA 5 &S 9.5000 89,400 110,141 9,234,279 12022/06/09
BRITISH COLUMBIA 5 &S 3.2500 25,000 25,845 2,166,907 |2021/12/18
Province of Alberta Canada YAl EHI 2.2000 78,000 76,360 6,402,059 [ 2026/06/01
Province of Alberta Canada Hh5EsEE | 3.3000 6,000 6,227 522,125 [2046/12/01
Province of Alberta Canada Hh5EsEE | 2.3500 25,000 24,897 2,087,427 [ 2025/06/01
PSP Capital Inc HHRES 3.2900 25,000 26,225 2,198,745 |2024/04/04
PSP Capital Inc BHES 1.7300 25,000 24,698 2,070,743 12022/06/21
PSP Capital Inc BHES 3.0000 25,000 25,867 2,168,752 1 2025/11/05
CPPIB Capital Inc BHRES 3.0000 15,000 15,462 1,296,346 {2028/06/15
CANADA HOUSING TRUST BHES 2.6500 50,000 51,226 4,294,829 |12028/12/15
Toronto-Dominion Bank/The t & ZF| 26210 70,000 70,357 5,898,789 (2021/12/22
Toronto-Dominion Bank/The T & #F| 1.6800 67,000 66,091 5,541,109 [ 2021/06/08
Toronto-Dominion Bank/The T & #F| 20450 10,000 9,938 833,201 [2021/03/08
Toronto-Dominion Bank/The T B F 1.6930 12,000 11,928 1,000,124 |2020/04/02
Toronto-Dominion Bank/The t & F| 1.9090 25,000 24,298 2,037,144 12023/07/18
HSBC Bank Canada t BEOF 2.5420 35,000 34,727 2,911,570 2023/01/31
HSBC Bank Canada FI = 2.1700 10,000 9,829 824,096 2022/06/29
HSBC Bank Canada t B'E F 2.9080 20,000 20,162 1,690,415 |2021/09/29
HSBC Bank Canada B F 2.4490 35,000 34,954 2,930,614 2021/01/29
HSBC Bank Canada B F 1.8160 30,000 29,747 2,493,996 |2020/07/07
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Apple Inc #* & | 25130 50,000 49,504 4,150,457 12024/08/19

HYDRO QUEBEC t & Z| 10.5000 14,660 17,836 1,495,402 | 2021/10/15

HYDRO QUEBEC #t & 2Z| 11.0000 93,000 105,285 8,827,11912020/08/15

HYDRO QUEBEC # & ZF| 9.6250 30,835 38,360 3,216,151 [2022/07/15

Ontario Electricity Financial Corp | ¥ & 25| 10.1250 88,681 106,896 8,962,241 [2021/10/15

Ontario Electricity Financial Corp | ¥ & 25| 8.9000 60,274 73,731 6,181,638 12022/08/18

Ontario Electricity Financial Corp [ # f& 25| 9.0000 5,400 7.419 622,023 |2025/05/26

Royal Bank of Canada T E 1.5900 37,000 36,776 3,083,374 | 2020/03/23

Royal Bank of Canada ' F 1.9680 35,000 34,477 2,890,589 12022/03/02

Royal Bank of Canada # & ZF| 23330 12,000 11,836 992,38712023/12/05

Royal Bank of Canada T E 1.5830 40,000 39,182 3,285,052 (2021/09/13

. o EmA| sl | | .
- - g 1,950,607 2,093,709 | 175,536,615
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QUEENSLAND TREASURY CORP. (7=ARZU7) 6.25% 2020/2/21 635,258 | QUEENSLAND TREASURY CORP. (A=A KZU7) 2.75% 2027/8/20 780,093
Macquarie University (#—AZZU7) 3.5% 2028/9/7 80,057 | AUSTRALIAN GOVERNMENT BOND (#=ANZU7) 4.5% 2020/4/15 499,573
Bank of Nova Scotia/Australia (H75%9) 3.2% 2023/9/7 48,248 | QUEENSLAND TREASURY CORP. (7—=ANSU7) 6.25% 2020/2/21 420,364

Commonwealth Bank of Australia (7—Z~ZU7) 3.25% 2022/1/17 400,481
Coca-Cola Co/The (7 XUAH) 2.6% 2020/6/9 383,317
National Australia Bank Ltd (#—AKZU7) 4.25% 2019/5/20 245,001
Commonwealth Bank of Australia (7—Z~ZU7) 4.25% 2019/4/24 163,162
\WESTERN AUSTRALIAN TREASURY CORP. (= RZU7) 3% 2026/10/21 163,115
INTL. FIN. CORP. (ER#£ES) 2.7% 2021/2/5 160,100
\WESTERN AUSTRALIAN TREASURY CORP. (7=ZNZU7) 2.75% 2022/10/20 122,064

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

WEASERHR
TECIF. 2019 2 A20BRECHIFTZ5 1 TRBARRIVEYY—-TJ7 VK (4,578,759F0) ORETY .

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

20194 2 B20HR#E
- N B & Tsse6m| R & BB A @ AL E
N g > 25 4 =3 a
= 2O REER e g neeeem| T F | AR S e N L2 B U L2 A F B
FA=ANSUT - Rlb [FA=ARIU7 - R)b FH % % % % %
F—AKZUT7 144,575 154,006 12,201,935 98.0 - 50.8 30.3 16.9
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FT—ARSU7 AUSTRALIAN GOVERNMENT BOND & 5 25 5.7500 3,000 3,261 258,435 12021/05/15
AUSTRALIAN GOVERNMENT BOND & & 25 4.5000 2,000 2,061 163,313 (2020/04/15
AUSTRALIAN GOVERNMENT BOND & &t 5 3.2500 9,000 9,719 770,044 |2025/04/21
AUSTRALIAN CAPITAL TERRITORY | #tb /5 &5 4.0000 5,000 5,456 432,278 |2024/05/22
AUSTRALIAN CAPITAL TERRITORY | #h /5 &5 3.0000 2,000 2,057 163,007 [2028/04/18
LANDWIRTSCHAFT RENTENBANK | %F %% & Z 5.5000 5,000 5,504 436,113 (2022/03/29
LANDWIRTSCHAFT RENTENBANK | 45 5% 1& 2 2.7000 3,000 3,052 241,828 12022/09/05
KFW-KREDIT WIEDERAUFBAU BH%ES 5.0000 8,000 9,043 716,549 (2024/03/19
Airservices Australia B EE| 4.7500 4,400 4,583 363,166 [2020/11/19
Airservices Australia BHES 2.7500 2,860 2,891 229,090 | 2023/05/15
WESTERN AUSTRALIAN TREASURY CORP. | #F ¥k & 2% 2.7500 5,500 5,636 446,611 (2022/10/20
\WESTERN AUSTRALIAN TREASURY CORP. | 4% %k & % 3.0000 500 517 40,974 12027/10/21
WESTERN AUSTRALIAN TREASURY CORP. | 4% %k & % 3.0000 3,000 3,114 246,767 |12026/10/21
South Australia GOV.FIN.AUTH. | % 5% & 2% 3.0000 5,000 5,141 407,329 (2028/05/24
QUEENSLAND TREASURY CORP. | ¥ %% f& # 6.2500 2,500 2,606 206,489 |2020/02/21
QUEENSLAND TREASURY CORP. | #F B & % 5.7500 10,000 11,836 937,813 (2024/07/22
QUEENSLAND TREASURY CORP. | ¥ %% 1& & 3.2500 10,000 10,579 838,205 |2026/07/21
INTL. BK. RECON&DEVELOPMENT | %F %% & Z 2.8000 3,000 3,039 240,837 12021/01/13
INTL. FIN. CORP. B%ES 2.7000 3,000 3,035 240,487 12021/02/05
EUROPEAN INVESTMENT BANK | %F 7k & # 4.7500 9,500 10,679 846,123 12024/08/07
NORDIC INVESTMENT BK. BH®RES 5.0000 5,000 5,434 430,599 (2022/04/19
COUNCIL OF EUROPE BHES 6.0000 1,065 1,130 89,582 12020/10/08
ASIAN DEVELOPMENT BANK B%ES 5.0000 3,000 3,254 257,862 12022/03/09
INTER-AMERICAN DEVELOPMENT BANK | %F ¥k & 2 2.7000 7,000 7,101 562,662 |12021/08/18
AFRICAN DEVELOPMENT BK. BH®RES 2.7500 10,000 10,051 796,356 (2020/02/03
University of Sydney t ' F 3.7500 6,000 6,343 502,590 | 2025/08/28
Australian National University Tt B F 3.9800 4,040 4,314 341,83212025/11/18
Bank of Nova Scotia/Australia | # & % | 3.2000 600 607 48,167 |2023/09/07
University Of Melbourne #* & F| 4.2500 4,210 4,399 348,538 [2021/06/30
Macquarie University # & | 3.5000 1,000 1,028 81,463 |2028/09/07
Commonwealth Bank of Australia | 1t & 2 3.2500 5,000 5,097 403,851 (2022/01/17
Westpac Banking Corp #+ & Z5| 3.2000 1,400 1,425 112,958 |12023/03/06

L g EmE saw | | |

R 144,575 154,006 | 12,201,935
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Cooperatieve Rabobank UA (#5>%) 2.375% 2023/5/22 125,482 | General Electric Co (7 XU#) 1.875% 2027/5/28 130,292

FRENCH GOVERNMENT BOND (75>2) 0.75% 2028/11/25 101,658 | FRENCH GOVERNMENT BOND (75>Z) 8.5% 2019/10/25 94,040
National Australia Bank Ltd (7—ZNZU7) 4% 2020/7/13 81,252
GERMAN GOVERNMENT BOND (R4) 2% 2022/1/4 76,284
GE Capital European Funding (P71 ILZ>R) 6% 2019/1/15 40,240
Banque Federative du Credit Mutuel SA (I5R) 4.125% 2020/7/20 27,721
FRENCH GOVERNMENT BOND (75>R) 8.5% 2023/4/25 17,201
Belgium Government Bond (N)L#F—) 4.5% 2026/3/28 8,377

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

WEASERHR
TECIF. 20198 2 A20BRECSIF 35 1 TEBMHI—-OBYY—-TJ7 VK (1,021,203F0) ORETY .

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

20194 2 B20HR#E
- N B & NI R N

= 2| REER e g nepaam| CF | UTEALE S e N L2 2 U L2 A F B

Fi-0O e s % % % % %

1—0 (#5709 900 982 123,489 6.8 — — 6.8 —
F1—0 F1—0

I1—0 (R)LF-) 1,400 1,825 229,470 12.5 — 12.5 — —
F1—0 F1—0

1—0 (I5VRA) 5,600 6,376 801,704 43.8 — 20.2 23.6 —
F1—0 F1—0

a2—0 (RAY) 150 161 20,247 1.1 — — 1.1 —
F1—0 F1—0

1—0 (I4V3UR) 1,000 1,039 130,739 7.1 — — 7.1 -
F1—0 F1—0

1—0 (ZDfth) 3,300 3,517 442,254 24.2 — — 14.3 9.9

= 5t 12,350 13,903 1,747,906 95.6 — 32.8 52.9 9.9
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% F+1—0O F+1—0O +M
1—0 (#5V9) | Cooperatieve Rabobank UA # & | 23750 900 982 123,489 |2023/05/22
ST S [E2<L2 SR SURU SR SRR SRR SR
At & & 900 982 123,489
F1—0O F1—0
1—0 (NJL#—) |Belgium Government Bond BEF%| 45000 1,400 1,825 229,470 [2026/03/28
ST R [R2<L2T SR AU SRV SR SRR SR
At & & 1,400 1,825 229,470
F1—0O F1—0
1—0 (F5YR) | FRENCH GOVERNMENT BOND B % | 85000 1,300 1,778 223,604 [2023/04/25
FRENCH GOVERNMENT BOND B % | 05000 1,000 1,023 128,620 | 2026/05/25
FRENCH GOVERNMENT BOND &% | 0.7500 800 816 102,677 |2028/11/25
Banque Federative du Credit Mutuel SA | #t & 25| 2.6250 1,000 1,105 138,987 |2024/03/18
Total Capital International SA  |#t & 2| 2.1250 500 531 66,773 2021/11/19
CIF Euromortgage SA # & | 4.1250 1,000 1,121 141,041 (2022/01/19
| esem | ol
NE ST 5,600 6376 801,704
F1—0O F1—0
1—-0 (Rqw) GERMAN GOVERNMENT BOND | @ f& 3F % | 2.0000 150 161 20,247 |2022/01/04
R Wl
NS 150 161 20247
F1—0O F1—0
1-0 (74¥3YR) | Pohjola Bank PLC # & %| 20000 1,000 1,039 130,739 (2021/03/03
R el
NE ST 1,000 1039 130.739
F1—0O F1—0
1—0 (Z0fth) Svenska Handelsbanken AB #* B %H| 43750 1,000 1,114 140,069 |2021/10/20
PROCTER & GAMBLE CO. #* & %| 20000 900 963 121,128 2022/08/16
National Australia Bank Ltd & #%F| 4.0000 400 422 53,158 |2020/07/13
Waestpac Banking Corp #* & %| 08750 1,000 1,017 127,897 |2021/02/16
ST R <L) S N NS SRR SO S
et & & 3,300 3,517 442,254
. o mmm| (2220 I IS EE AU U
e 12,350 13,903 | 1.747.906
GE1) fgggmﬁﬁaalan 20194 2 20 REDE MBS BB EABREDMEED & [CRERIEHANTD St BMALE I BHENS L — NCHERELIZEDT
(32) WELH. FHEOBFBLIET,
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IA UBBMHERY MEYY—-T7 VR

<fHElEEH>

LIFUR (FAOHFREET 7R (BRAPEE/F20RER) ) MEETRELTWVND [F4 TSEAHTER
VREYHF—T7UR] OFREH (2018F1085H) & BT 7 Y ROREHNEB>THIEFIDT, 2019F2
B20BREICHBFDI A IERMERY REYT—T 7 ROBPABEDODANBE Z37~38R—J(CHETEH L
ULEFE UL,

WY A DBIBAERY MEYY—T 7V ROEBRRTERIR
YN il
(20184F 8 82180520194 2 5208 T)
5 il 7 b
# 1 & & # 1 & &

T T
BNP Paribas SA (Z75>2X) 1.125% 2022/8/16 419,793 | GE Capital UK Funding (74 L5 R) 4.375% 2019/7/31 411,864

United Kingdom Gilt (1+U2R) 4.25% 2027/12/7 108,791 | EUROPEAN INVESTMENT BANK (EFR#E) 4.75% 2018/10/15 131,142
Dexia Credit Local SA (I5VR) 1.125% 2019/2/24 129,492
United Kingdom Gilt (1+U2R) 4.25% 2046/12/7 43,317
United Kingdom Gilt (1+U2R) 4.25% 2027/12/7 35,884

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

WEASERHR
TEEE. 20195 2 B20BRECHIT B9 1 TRBHAEKY REYY—T 7V R (4,728,889F0) ORETY,

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

20194 2 B20B1R%E
i ~ B i 2B |55BBK| % 7 BB AR HE AKX
N el > 25 4 =3 a
= 2N REER e n neaeem| T F | AR S e N L2 B U L2 A F B
FAFUR - RYR [FAFUR - RUR T % % % % %
FE-UIVS 34,000 36,972 5,348,421 97.4 - 21.6 31.5 44.3

(£1) BERESFF. 20196 2 B20BREDHE i Z WBEESEYESTERSDMEE S & ITREGTRRNTEDDSBETACIIVEHIND L — S THRERELIEBDT

ED
(E2) MAALEEE, FUEEREICHT 2SHIEDES.
(E3) BEEZE. SHHEADBREIENIET,
(£4) FHEEES FUBMERCOVTFEHEMEIME EE., HEERRUHELYT—IZAFLTVET,
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IA IBRBARKRY FEIF—T7 VR
(2) NE HNERE) BHE (a5

20194 2 H208IRE
N =¥ i (5 -
X b2 bzl A ' OB |FME | BEEHE NEES B RERELE ERFRE
% [FAFUR - RYR |[FAFUR - RYR FH

A4FUR United Kingdom Gilt & 5 25 1.5000 500 518 75,032 12026/07/22
United Kingdom Gilt & & 25 8.0000 2,100 2,448 354,181 12021/06/07
United Kingdom Gilt & 5 25 4.2500 2,000 3,124 451,975 (2046/12/07
United Kingdom Gilt & 5 25 4.2500 3,600 4,557 659,344 (2027/12/07
United Kingdom Gilt & 5 25 4.0000 750 823 119,098 [2022/03/07
United Kingdom Gilt & & 25 3.7500 1,250 1,344 194,547 (2021/09/07
KFW-KREDIT WIEDERAUFBAU BREF 1.1250 4,000 4,009 579,941 12019/12/23
KFW-KREDIT WIEDERAUFBAU BHES 1.6250 2,000 2,017 291,854 |2020/06/05
Svenska Handelsbanken AB #t & Z| 3.0000 3,000 3,085 446,309 |2020/11/20
Metropolitan Life Global Funding | | ¥ & 25 2.6250 1,000 1,037 150,071 [2022/12/05
BNP Paribas SA Tt B F 1.1250 3,000 2,939 425,235 (2022/08/16
Dexia Credit Local SA B F 0.8750 1,200 1,186 171,611 (2021/09/07
Dexia Credit Local SA & #F| 1.1250 1,100 1,100 159,129 |2019/02/24
Total Capital International SA # & ZF| 22500 1,500 1,528 221,119 (2020/12/17
Deutsche Pfandbriefbank AG Tt B F 1.8750 2,000 2,010 290,821 12019/12/20
RABOBANK NEDERLAND B F 4.6250 1,000 1,059 153,319 (2021/01/13
RABOBANK NEDERLAND t B F 4.0000 2,000 2,166 313,47512022/09/19
Nordea Bank AB B F 2.1250 2,000 2,014 291,353 12019/11/13

. ammA| wewml |l ol

R 34,000 36,972 | 5348421

Cx1) ?ﬁ?ﬁ%ﬁ%ﬁ{& 20194 2 B20BRED 2 NEREEYBETEEEDMEZ D & (CREGERRNED DSTETECKVEHIND L — hTHEBRBELIZHDT
(32) PESE. FHAOBEBETET,

(3) SeMENE | DEEARIES (GHIER)

20194 2 H2081R#E
i i e e mx 7 &
5 =50 =5
LONG GILT FUTURE(A £ U X) — 430

CE1) SEROHEEE. 20194 2 B20BREQH Tz RS EYBETER
BOMEZD & ICRESEHRANTEDDEETECIVELINZL—H
THERELILBDTY,

(E2) BAEREEIHET,
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<fEEEHR>

LBIPUR (SADOMFESET 7V R (BROEERF2ORER) ) MRERRELTVD [9470 - I—0Ov
IVEETY—T 7V R] OFRER 2019F187H) & BT 7Y ROREBHEBR>THIEFIDT, 2019F2
B20BREICHBIFZIAD - I—0Ov/MEEYS—T 72 ROBPABEOARNESE #39~41R—IJ([CTHETEH L
LE U,

W540 - I—-0OvNEHFIY—T 7 Y ROXERTENER

VAR il

(2018 8 521520192 B20HZT)

= o) 7t [N
pi i) i &8 # i) = &
TH TH
DANISH GOVERNMENT BOND (7>¥—7) 0.5% 2027/11/15 | 3,139,962 | DANISH GOVERNMENT BOND (7¥—7) 3% 2021/11/15 | 2,817,493
Belgium Government Bond (RJL#—) 0.8% 2028/6/22 | 1,381,055 | GERMAN GOVERNMENT BOND (R4) 1.5%2023/2/15| 1,418,425
SPANISH GOVERNMENT BOND (RR4>/) 1.95% 2026/4/30 135,586 | RABOBANK NEDERLAND (#5>4) 1.75% 2019/1/22 904,456
Kommuninvest | Sverige AB (AU 1—7>) 1% 2024/10/2 31,404 | Poland Government Bond (—>>/R) 5.25% 2020/10/25 456,589
DANISH GOVERNMENT BOND (7%=7) 1.5% 2023/11/15 367,253
FRENCH GOVERNMENT BOND (75&) 3.25% 2021/10/25 246,164
Kommuninvest | Sverige AB (RD1—7">) 2.5% 2020/12/1 212,571
RABOBANK NEDERLAND (#5>4) 2.625% 2019/9/2 167,442
IRISH TREASURY (P ILS> K) 3.9% 2023/3/20 148,202
NORWEGIAN GOVERNMENT BOND (/b9 1) 3.75% 2021/5/25 104,228

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

WEASERR

TEld. 20195 2 A208BREICHIFZI9,4T - A—Ov/NEHEYY—-T 72K (35,071,783F0O) OABTI .
(1) 5@\ NERE) i (855)

20194 2 H20HIBE
" = |_oF i B 2|°BBER] B & B EH @ AL =

B ? |PEEE popag(nennen| 0 EF | UFEALE S AN T2 BN F ) A xR

F7ox=7 - 70-% fFrUN=7 - J0-% +H % % % % %

FUI—70 533,000 634,523 10,691,726 19.0 — 13.6 5.4 —
T/)9oz—70-% [F/ V91— 70-%

/IO T — 536,000 548,640 7,088,436 12.6 — 5.1 3.6 3.9
TAU1-7V 0% [FAD1-7 - 70-%

2917V 775.500 813,975 9,686,303 17.2 - 11.1 3.9 2.2
FR—>Y R X0F FR—-3VR - XOF

=R 236,000 252,188 7,313,478 13.0 — 8.0 4.6 0.4
F1—0 F1—0

1—0 (PAIZUR) 48,000 60,295 7,580,325 13.5 — 11.4 2.1 —
F1—0 F1—0

1—0 (NLF-) 11,000 11,265 1,416,331 25 - 25 - -
F1—0O F1—0

1—0 (J5VRA) 19,800 21,767 2,736,613 4.9 — — 4.9 —
F1—0 F1—0

1—0 KAR4Y) 63,000 68,430 8,603,076 15.3 — 12.6 2.7 —

J1—0 (\Eh) 141,800 161,759 20,336,346 36.2 — 26.5 9.7 -

=) st — — 55,116,290 98.0 — 64.4 27.1 6.5

Cx1) ;B*é?ﬁ%ﬁ@ﬁ(zt\ 20194 2 B20B RO Z NEESBEYBETEEEDMEZ D & (CREGERRNED DSTETECKIEHIND L — b THEBRELZHDT

(¥2) BALER, MEERECHT HFBADIS.
(E3) SESE. SHEADBMREFUIE T,
(F4) FHEES SOBABERICOVCBFEHEREMS EE, HEERRUEEL) T —IZAFLTVET,
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(2) NE HNERE) BHE (a5

40 - A-OvNEFIF—-T7 VR

20194 2 H208IRE
X 7 b " ' OB |FME | BEEHE % ‘g;@ = gaﬁiﬁjém;iga BEFAH
% [F7Yv=7+70-% |F7V3=7 - J0-% FM
FTINI—T DANISH GOVERNMENT BOND & & 25 7.0000 188,000 267,292 4,503,883 12024/11/10
DANISH GOVERNMENT BOND & B 25 1.5000 165,000 179,680 3,027,608 [2023/11/15
DANISH GOVERNMENT BOND & 5 25 0.5000 180,000 187,551 3,160,234 | 2027/11/15
mee [ ERE EE ) IO IO U SOOI FUUUR IR
&= G 533,000 634,523 | 10,691,726
T/bv1-70-% [F/ 91— 70-%
JIboT— NORWEGIAN GOVERNMENT BOND &3 % 3.7500 18,000 19,047 246,094 |12021/05/25
NORWEGIAN GOVERNMENT BOND & & 5 2.0000 85,000 87,569 1,131,398 | 2023/05/24
NORWEGIAN GOVERNMENT BOND & 5 25 3.0000 90,000 97,366 1,257,975 12024/03/14
NORWEGIAN GOVERNMENT BOND & 5 25 1.7500 25,000 25,505 329,527 12025/03/13
KOMMUNALBANKEN BHHES 2.0000 100,000 99,718 1,288,356 [2027/11/29
EUROPEAN INVESTMENT BANK | 45 5% 15 2 3.0000 30,000 30,498 394,041 12020/02/04
EUROPEAN INVESTMENT BANK | %F % & 25 1.5000 50,000 50,201 648,603 [2022/05/12
Cooperatieve Rabobank UA # & Z| 1.5000 50,000 50,096 647,246 |2020/01/20
RABOBANK NEDERLAND B F 2.6250 88,000 88,637 1,145,191 | 2019/09/02
N ] wml |l .
Eid ] 536,000 548,640 7,088,436
[FAYI-7Y - 70-% [FAU1-7Y - 70-%
A9I—-FV SWEDISH GOVERNMENT BOND &3 3.5000 19,000 21,367 254,267 |12022/06/01
SWEDISH GOVERNMENT BOND & &f 5 1.5000 50,000 53,929 641,761 (2023/11/13
Kommuninvest | Sverige AB BWHEZ| 25000 49,000 51,253 609,916 |2020/12/01
Kommuninvest | Sverige AB BWHEZ| 1.0000 105,000 107,482 1,279,038 [2021/09/15
Kommuninvest | Sverige AB BEEZ| 1.0000 102,500 104,788 1,246,987 [2024/10/02
EUROPEAN INVESTMENT BANK | 45 5% 15 25 3.5000 50,000 53,277 633,996 (2021/01/14
EUROPEAN INVESTMENT BANK | %F % & 25 1.2500 200,000 208,218 2,477,794 12025/05/12
EUROPEAN INVESTMENT BANK | %F % & 2 1.7500 100,000 107,288 1,276,727 12026/11/12
Sveriges Sakerstallda Obligationer AB | ¥t & 25 2.0000 100,000 106,371 1,265,814 12026/06/17
mege BB ml |l ol
PLa=] =]
&= G 775,500 813,975 9,686,303
FR-3R - X0F [FR-5VR - 20F
K=V R Poland Government Bond &5z | 25000 13,000 12,909 374,361 (2027/07/25
Poland Government Bond &3 % | 5.2500 8,000 8,504 246,620 [2020/10/25
Poland Government Bond &tz | 5.7500 80,000 88,668 2,571,372 12021/10/25
Poland Government Bond Bakzs| 3.2500 135,000 142,107 4,121,124 12025/07/25
e oy | B0 AR B 4584R
e 1 e e A M £t o) MO R I o2 I
Fa1—0O Fa1—0O
1-0 (PA4I5VR) | IRISH TREASURY & 5F 25 5.4000 30,000 39,293 4,940,003 | 2025/03/13
IRISH TREASURY & 5 25 3.9000 8,000 9,315 1,171,106 [ 2023/03/20
IRISH TREASURY & & 25 3.4000 10,000 11,686 1,469,214 12024/03/18
_, | 58 AR 3E8HR
Sl R 1 A S 48000 60295| 7580325 T




40 - A-OvNEFIYF—T7 VR

20194 2 H2081R7E
¥ fif 8 -
X ) # L] ' | FMXx | a8 NEE+ @ | RERE<E EEFERH
% F1—0O F1—0 FH
1—0 (RNJbF—) | Belgium Government Bond f&EE % | 0.8000 11,000 11,265 1,416,331 [2028/06/22
R 186478
DEIS g Tinoo T Tizes| iaTessT T
F1—0O F1-—0O
1—0 (752VRA) | FRENCH GOVERNMENT BOND & 5 25 3.2500 19,800 21,767 2,736,613 (2021/10/25
_, |88 M B 1 864H
S 1 e A A 19800 21767 2736613
F1—0O F1-—0O
I—0 (ARAY) | SPANISH GOVERNMENT BOND & & 25 1.9500 26,000 28,071 3,529,204 |2026/04/30
SPANISH GOVERNMENT BOND & 5 25 0.4000 12,000 12,176 1,530,862 |2022/04/30
SPANISH GOVERNMENT BOND & & 25 2.7500 25,000 28,181 3,543,009 [2024/10/31
_ |88 WK 381H
i | e A 63000 68430| 8603076
g |BBA[ CEY I IR S DS S R
i | 141,800 161,759 | 20,336,346
S gmmAl EEETY I IS RSN O IO IR
L 55,116,290
GE1)

(2) BELE. FHBOBIFBEITIET,

?Eﬁ%ﬁ@ﬁ(& 20194 2 B20B RO iz NEESEYEBETESDMEZ D & (CREGEHARNED DTEECKVEHIND U — N THEBRELZHDT
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*2T 7 Y ROLHEB ERDEI T,
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FEREWR

RADRHE. ABS (Pty Ny IS | SBOBECEERIDEREDEBEZRNMTE
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TENCEES) BRrUEHERED
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P
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FEHMEDERZRRZDE UCERZTRVET,

QK RIVBETDORHBEENDIRE(CHc>TE. UTOBRNSIR—bT 7 UAZBEL, ER
EITIRVE T,

1. SWROBMITIE. BERICBVWTAABHEIBMLE (S&PTAA-DEREL—
TA—ATAa3Lll) £FTBTLZBEEAELFTT,

0. BiS%E. BHITOETFICE>TAABEBIULTRL B IHE. RERHAOHIRICKY
LM ZREITDILHTERIN, TOHHESL. EEHMEDOHEERLBRD10%EEZ
EBREULET,

N, BB RUZTORIEEENFIT - (RELT DRHESZERE. —FHITHEE D DIRELEG.
EEEMEDI10%EEZ LFRREULE T,

. IR=hTFUFDEET2LV—Y3VIE 3 () BENSS () BED#HECITST
EEBEARELET,

R BHUXTFEDIZD. KEGERYIGIEZARTHENHIET,
ORBICOVTIE. KNIVEBEBEDKRENEZ100%(TADFT2 I EZEARELET,
@B | B8 - MHETIG IOBEFHOEE (. ZERADOANRACE > THTRWLE
ER
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A IBERIKRIVEYY—-T7 VR
WHAR DR (TR & TR DHER

(M)

16,000
— EE(hER

- PV ATV
15,000 /MJ/V/KVV
14500 [
14,000
13,500

BB B OR
(2018.3.5) (2018.9.5)

e on g |B* 0 # LG 0| mey
HEE sz wes | "

M % % % %

(Hi5)2018%F 38 5H | 14.366 — 14,781 — 96.6 5.0

3BX 14,523 1.11]15,004 1.5 97.5 5.1
4 8% 14,866 3.5]15,269 33 97.1 5.0
58K 14,889 3.6 (15346 38 97.2 5.2
68Kk |15154| 55]|15631| 58| 97.4 18
=ES 15,198 5815617 57 98.0 1.8
8AK |15299| 6515747 65| 985 18
(H7)2018%F 98 5H | 15,346 6.8]15778 6.7 98.5 1.8
(1) HEEEIFHEL.
(£2) FTSEXREEAVT VIR (BBRK) &, FTSEREBEA VT VIR
CKRILR=2) ODF—97xHEICHBREL., BT 7Y REEHE
10,000& U TKRABEGENSAELICDHDTYT, F TS EXREEAY
FvIR (KRILR—=2) [F. FTSE Fixed Income LLCICKWEE TN
TWBESA VT VI ATT, BHEHIFFTSE Fixed Income LLCOAIM
WETHY ., BRICET 5 I NTOHERIFFTSE Fixed Income LLCH'E
LTW&ET,
(E3) /BANOEHE. BEMBENORIRZZEL T, RFIEXEHOKEZRA
LTW&ERT,
(F4) RHEEALRSIHRTOECLES GRRLES) ZREET,
(E5) B RSEREE-TREETT,

GEREE)
SEEMEBSDHREICDONT
(EE(MEE - BEE]
HAg : 14,366 Hik : 15,346 #EZEX : 6.8%
[(BEMZEOELGEEHER]
KRIIVBETOEHICREUER. SN LR (ESH@EEETE)
LIeTERYAFTADBREBYF LA, KRIVAWHTLER U
CENFERTSRAEBREFY, BEEMEBF ERUFE Uz, <hULIE
[RERBICDOVWT] ZI8RBIIEE0,
SIRERBICONT
OXREfEFTR
KEESEMBOEHF ERUF Ule, BIENS520185F 3 AKIC
MITIF, KPBBERICHTDHINS. MiHEDU X T OEEE
heax ), SFRIFMETLFE U, 3ADFOMC CREEFHRLRRM
BRER) TF0.25%MRA >~ hOF EFHRESN. BEREFID

FEEZLVIF1.25~1.50% 0 51.50~1.75%(C5 = EIFBN
FUf. 4B, KPDEZERENOBESNERL. F)E LR
BmEERIEUIZ. LMULERRFICADE. 419 U7 DBIBIES
[CHIB/™RABEEY. SFIFDRICETLE U, 6 BLIEEE,
A IUTP DBUBEENDBZATSVWEZ EICHNA, FOMCT
0.25% A >~ hDF) LFHARBE NI LR ED S, EFE LR
LE UM
OREEE

KRILOMARBEL—bEER (A%) ULEUL. #ENS
2018F 3 AKRICATICIE. KPEZERICH T SEIN SHEHED
UR D OBEENERE D, KNIVAFETELE U, ZD®RIF. #
AHBFBCHR LIc I &». RPBSEEMEINS NS COHEFH
BEORIET, KRIVHDEEDHEF Uz 5BEFICEF. 1
I UT DBUBEZICHT 2BRD SK RILA—F ET B5EDH
SNE L. 6BICAZE. FOMCICBWVWTH] EFOILERN R
BN PN RFRICHB Ui EBREN S, KFIVAIEE L
RIDETEBUT UL, 7BARFICE. BIRFMRESAIO LR Z
BRI 2 EOFANSHEMEALT LT, KRNIV LRIBZE
INESBHE U,

SHHICHITZ [SkDERAH]

SBEPFEUCTKPNILETORUESZICRET S LICKY. &
E U DB RB K ERMEDERGHRZH S UTERZT
BVET,

TPV RDEBRICDOETFLTIE, ERMERERET 7 VIAVY
WADBERDTEZNOSDREBUSLUERTSHAZEREFTR. &
FZEFHURIEZRIEET2V—Y3 V%3 (F) BEHNSS

() BECIYMO—-ILLET, JUIY FURTICDNTIE,
BENHNTR— D3 UL ZBI T 2IREAY YV ATERH WV E
EACVWET,

O R—rTHUFITONT
KRIVBTORESZZSAICHIAN. ZFE UTCIEEDERS K
VS EDBEERBHRZH S U TERZTRVE U,
SAEFURIERIEET 21—y 3 vICDOWTlE 3 (&) 12
Enos5 () BEOHENTERLE U, HICEAETE N
FHIBECIF. BET 21—y avaERALLUE—A. S8 EFED
hREZHECIFERLETZRE. BEBOPHERESEZEELT
SIEITIFVE UTeo
EEBRMEMICEL T, HEDEALRESDICREE U,
BEBICEULTE. ZBANELEESAICKREFE U
ORYFI—T LDERICDONT
HT 7V RIEFERDFHIF CFBEREEEL BRIV FY—D ZEIT
THIFEBAS
HHDZ T 7V ROEEMEBE L SEIBHDEZE.
EMRBEEMRDWR] ZTSRITET0.

(S&DEMEH)

SHBEEUTKRIVRTORESICRAT DI EICEY. BEL
TR DHEARS & VIEEHMEDERBUERZEDHS U TERZTRVE T,
J7 Y ROBAICOTEL TR, SRERSAEET 7 VI AV I
DBRDFTEENSDRBULS LUEHMIBHOZREER . SHZHHY
AOERTEET1IV—Y3VE3 (F) BENSS () EECTIY
rO—ILULET. JUTy FURTICOVTE. BHBAEKTR—
T UA BT DIRERY VATRIZVEEITVET,
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SAIOERARRIVEYY—T 7
W1 70X OEROEHE WEEH KU IR
IE B L HR M # &
= FRTN = ™
=EEITEN 0& (2018fﬁ3f6EITJ b2§18¢9ﬁ55§2)
BMEEHE e — 5 L [Treme R
ZDfthEH 3 U BEEs - 1
(REZEHR) (3) A 13,664 24,694
= = 3 = : ("6.000)
=] Y Py = O Y °
E1) BTOER (REROND B COE RENESTD) 15BN, BRI EoT ) B T e e o,
Rt HICERN G DD, BIFAICS Y HBLITERTT, BAOE (F3) IHESCRIGTORMLES GRLES) FSFNTBYELA.

E&&O%ﬁﬁlgjmtla*m%@ [1A05Y OEROEE] DEEDBE (E4) BERBERTET,
=LY,

(x2) %IEE Z (LHEE‘%!EHE}AE)\ LTHIET, (2) 5EHIERE | DIERERIERE [4HR

(2018F 38 6HNS52018F9RB5H%T)

- = & % &
R AR

o4 =Pl =Dl =Pl
&SR | 2,620 3,948 -

855H

(1) SEEZELURE,
(£2) BARBIFHET,

WEERFTEER
NI S |
(2018386 HNS2018F9H5HZFT)
E] L5
E il 5t F
&% A b 2 # i & )
+H 8
Toronto-Dominion Bank/The (17%) 2.125% 2021/4/7 | 1,057,433 | Bank of Tokyo-Mitsubishi UFJ Ltd/The (B%) 2.7% 2018/9/9 552,769
COMMONWEALTH BK AUSTRNY (A=A KZU7) 2.4% 2020/11/2 418,232 | National Australia Bank Ltd/New York (7—ZN3U7) 2.3% 2018/7/25 543,461
National Australia Bank Ltd (#—Z ~35U7) 1.875% 2018/7/23 543,141
HSBC Bank PLC (/¥+UX) 1.5% 2018/5/15 327,954
United States Treasury Note/Bond (7XU7) 1.75% 2022/4/30 317,141
Westpac Banking Corp (#—Zh3ZU7) 1.55% 2018/5/25 293,437
Toronto-Dominion Bank/The (A7%) 2.625% 2018/9/10 222,093
Shell International Finance (#>>%) 1.9% 2018/8/10 220,903
(E1) 2HEFZELAE EBFFHREISENTBUEEA)
(E2) BAREIVHET,
WiEA B
(M 5E HEE) [tE EER)
1E 24 i El il X
B i g 5 % o7 B M OBl M A b X
= 5 |® B 2 8 pessaTaeansa |t F APk s D R D 5 B
FPAUA RV FPAUA- R FH % % % % %
P AU 329,307 324,781 36,219,680 98.5 — 17.0 35.8 45.7

(£1) BEHRBEREF. PAROHHZNESEYBETERSOMEZD & ICREEEHRRNED DSTETACKIVEHIND U— N THERELIZHD T,
(F2) BALEG, MEEGEICNT SFHlEDEIS,
(E3) AT, SHBADSIREFUIE T,

(F4) FHEES SOBMABERICOVCBEHEREMS FEE, HEERRUEL) T—IZAFLTVET,

b
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A UOBBMHARRIVEYY—-T7 R

(2) HE NEE) DHfE G55

El A *x
S 5 | w m | e n%|sEeE — @ 2l memspo
- - T ERR | AEREEEE|
% [FPZAUA - RIL [FPZAUA - RIL A

FAUR United States Treasury Note/Bond & 75 1.6250 20,000 19,096 2,129,675 | 2022/11/15
United States Treasury Note/Bond |E f& #* 8.8750 5,000 5,145 573,826 | 2019/02/15
United States Treasury Note/Bond & 75 4.3750 8,500 10,346 1,153,789 | 2041/05/15
United States Treasury Note/Bond |E f& % 1.7500 13,000 12,549 1,399,467 | 2022/04/30
United States Treasury Note/Bond & 75 2.5000 17,000 15,186 1,693,648 | 2046/05/15
United States Treasury Note/Bond |E f& % 1.5000 18,000 16,254 1,812,726 | 2026/08/15
United States Treasury Note/Bond & 75 2.2500 15,000 14,287 1,593,342 | 2027/02/15
Temasek Financial | Ltd B % & F 2.3750 5,000 4,808 536,243 | 2023/01/23
Banque Federative du Credit Mutuel SA | # & 75 2.5000 9,000 9,000 1,003,680 | 2018/10/29
Banque Federative du Credit Mutuel SA | %t & 75 2.7500 5,000 5,002 557,889 | 2019/01/22
Nordea Bank AB # & 75 1.6250 12,000 11.832 1,319,558 | 2019/09/30
Toronto-Dominion Bank/The i & B2 2.6250 7,166 7,166 799,168 | 2018/09/10
Toronto-Dominion Bank/The # & 75 2.1250 10,000 9,726 1,084,721 | 2021/04/07
Svenska Handelsbanken AB i & B2 2.5000 14,122 14,119 1,574,570 | 2019/01/25
HSBC Bank PLC # & 75 4.1250 7.000 7.122 794,246 | 2020/08/12
United Overseas Bank Ltd i & B2 2.5000 3,000 2,971 331,328 | 2020/03/18
Total Capital SA #t & 75 4.1250 5,000 5,121 571177 2021/01/28
Microsoft Corp #t & B2 1.5500 5,000 4814 536,929 | 2021/08/08
GE Capital International Funding Co | #t & 75 2.3420 3,000 2939 327,818 | 2020/11/15
RABOBANK NEDERLAND NY fa & B2 2.2500 5,000 4,995 557,059 | 2019/01/14
Total Capital International SA # & 75 2.7000 5,000 4,874 543,559 | 2023/01/25
Wells Fargo Bank NA #t & B2 1.7500 20,000 19,879 2,216,906 | 2019/05/24
Wells Fargo Bank NA # & 75 2.1500 5,000 4,957 552,899 | 2019/12/06
Chevron Corp #t & B2 2.3550 5,000 4,841 539,946 | 2022/12/05
National Australia Bank Ltd/New York | #t & 75 2.8000 6,000 5,880 655,764 | 2022/01/10
COMMONWEALTH BK AUSTR NY fa & B2 2.4000 4,000 3,931 438,416 | 2020/11/02
Shell International Finance # & 75 1.6250 24,660 24,620 2,745,628 | 2018/11/10
Royal Bank of Canada #t & B2 2.1000 5,000 4,902 546,732 | 2020/10/14
Royal Bank of Canada # & 75 2.2000 11,000 10,921 1,217,948 | 2019/09/23
RABOBANK NEDERLAND fa & B2 4.7500 3,000 3,065 341,880 | 2020/01/15
RABOBANK NEDERLAND #t & 75 4.5000 10,500 10,787 1,202,974 | 2021/01/11
Sumitomo Mitsui Banking Corp fa & B2 3.2000 5,000 4,942 551,215 | 2022/07/18
Sumitomo Mitsui Banking Corp # & 75 3.9500 9,000 9,135 1,018,835 | 2023/07/19
Bank of Tokyo-Mitsubishi UFJ Ltd/The | # & Z5 2.8500 10,000 9,819 1,095,092 | 2021/09/08
AUST & NZ BANK #t & 75 5.1000 9,135 9,396 1,047,871 2020/01/13
Commonwealth Bank of Australia #t & B2 5.0000 5,224 5.344 596,043 | 2019/10/15
Westpac Banking Corp #t & 5 2.2500 5,000 4,995 557,098 | 2019/01/17

PO Y 7271 PN DU P R I I

- N E B8 329,307 324,781 36,219,680

(1) HERBEET, BRONHZNEEEYBETEEEDOMEEZD & (CRESEHRDTEDBHETECLVEHEINS U— FTHERBUIZDHDTT,

(F2) FEEE. FHBEDORARBFIET.
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(3) SHIENS | DERAARIRIARTRS (GHDER)

A OBBMARRIVEYY-T7 R

5 7 X

i & A m e mE B =
5 =5m =5
US T0YR NOTE (CBT) (7 XU#) 668 -

(E1) AEROFTHERF. BROEHZNBEEYBETEREOMEZD E(IC
Eég:_%ﬂﬁ%b“ﬁmé?r%ﬁ%lcat EHINSU— hTHERELICD

DTY,
(E2) BAERBIEFHET,

WX E(ESEAE DB

201869 8 5 0EE
E 7 X

= 8 g ® ®mlx %
e %
UNSKE 36,219,680 98.5
S O—UE. 20 565.765 15
BTN 36.785.446 100.0

(1) SHIHEADEAIAE I FLIE T,
(E2) SEREEF. HROBHZNESEYEETEEEOMEZD L (CRE
EEBRNTED BFHETECKIVELINZU— S THERELILDDT
T, BB, IRSBICHBFIMEREL—bE. 17XUH - Rlb=
111.52MT9Y,
(E3) BERICHITINERMEE (36,727,637FH) DIREESFTEHERER
(36,785,446FF) (ST DHEFEF, 99.8%TT,

BEE. 8. A8 SUBEERDOIRR

WEZEDIKR
4 B2018F386H ZE2018F9R5H
18 = E] H
(A) BEHFING 505,556,915
ZEHMR 505,234,861
Z DN 357,435
IR A 35,381
(B) Ao EiRG 2,004,756,775
ToEf 2,141,951,674
TEIR A 137,194,899
(C) SIS IS5 Iaa: A 1,221,200
HY5 |4 1,968,718
Ik A 3,189,918
(D) Z0DfthEFR A 6,498,188
(E) SHpE&HE(A+B+C+D) 2,502,594,302
(F) AifRiRiEn s 11,465,811,135
(G) ERHEIRRE 201,208,844,161
(H) EnfEst=Eas 51,984,123
(1) &5H(E+F+G+H) 12,811,545,399
REpREIREE (1) 12,811,545,399

2018F 9 5 BIRAE
L] = E| H x
(A) BE 36,896,924,400H
J—)L-O0—VF 185,553,642
RHHEGHDER) 36,219,680,540
ENION 111,478,200
ESIEISY 222,502,841
BILAE 3,423,044
ZEAELEL LS 154,286,133
(B) &f& 122,433,780
S/ 112,177,000
RILERE 10,256,533
TOMRILER 247
(C) HEEEEE(A—B) 36,774,490,620
TR 23,962,945,221
KA IR 12.,811,545,399
(D) ZEFSO% 23,962,945,2210
1 705 BE(HEE(C D) 15,346H

*HAG (BT 2 TAREF26,259,315,249F, HBEP(CH(F 2 BMNRETALRE
113,822,293M. EfEHTTAEAE2,410,192,321HTY,

*LER(CHF 2L TH —T 7 Y RERENRE I DREBEDTARF,. 94D
WHRESFT 7 M (FOFsH)  CESHEEIIRERSEM) 192,292,344, &5
39ET 7 R118,804,114M, 94 DHREHT 7V RV A (BHEHEEIKRE
REMA) 248030250, A4 OHEREHE T 7 (BEHEE)
3,638,107.698M., 94D - JO0—-N)LEHT 7V K (F20RER)
100,132,093[, 94 DHFELET 7>V R (FE2@RER) 53186610, 5
1 OBIBM3BEES T 7V K (BANEE) 73,082,094, 940 - J0O—
NIVEssZ 72 K (@BA2ER) 19,810,405,192M T,

* BERDFTEOME Y OIEEELRIF 15,346 T,

(E1) BYEEGmE . —P@OBOBIMEES TAEDEEZVV. TEZE
TO5GEMmE LT, LO35GFERE U TIEEINE T,

(x2) EEsEEERTsd BIIERRETALDEEZVV. TTAZ O
SOFBRELT, LO25EEFHME LTRIESNE Y,
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A IEEHAFT I RIVEIY—-T7 VR
EABSE #3318 (REE 2018%11R128)

(TERCHSRAARE 2018F 5811H~2018F11812H)

TATBBNAFTI RIVEYT—T 7Y ROERK R ZE CRER L LTI,

* 27T 7 Y RO HEB ERDEI T,

2 A 7 8| KEULNGROBRS SVIEEMEDBERBURZD S U CERZETRVE T,

T ERENR | ANORHESFSLUENERBED

0 #H Al BR | MEERERD10% U T

JAIE LS

RRBTFRAXAOA—TEIR1S
http://www.daiwa-am.co.jp/
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W {EREAR DR EETER & hinSF DHR

(M)
18,000
Af\
17.500 4’\ W\/ W
I\
17000 NP

16,500

16,000
BB
(2018.5.10)

IS
(2018.11.12)

3 FTSEAFSEE| N2t =] 4=
s g g |B F B B 2500 ATRIE B
BEE|ceamEas|l E|k =
M % % % %

(#35)2018 5 B10H| 17,194 - | 17.987 — 97.9 —

5 BX 17,014 210 17.885| 20.6 97.6 —

6 BX 16916 Al16| 17812 210 97.8

78k | 17,216 0.1] 18,042 03| 975 —
8A% | 17.318 0.7] 18,170 1.0 979 —
9Bk | 17,628 2.5| 18,408 23| 982 —
108k | 17,478 1.7 18,247 1.4 979 —
(1#56)20185 118128 17,446 15| 18,163 1.0 97.9 -

(CE1) BERIHSH.

(£2) FTSEAFYEB{A VT vIR (BEE) & FTSEAFIEREAY
FYIR (BFS - RILR=R) OF—IEHECHBREL, HT7VR
2EHZ10,000& U TAIBREEENSHELIEDDTI, FTSEAF
SEEA VT VIR (hFd - RILR—2R) [&. FTSE Fixed Income
LLCIEK I BESTNTVRESA VTV I ATT, BEIERIFFTSE Fixed
Income LLCOAINEAETH Y. EHICET 5 I N TDHEFEFTSE Fixed
Income LLCABLTWVET,

(23)ﬁ%@%g@\gﬁmﬁﬂ®ﬁﬂ%%%bt\ﬁm%%%a@ﬁ@%ﬁm
LTLERT,

(4) BERIEE, ERREAMCKIVBECH > TEESNZBEHHIET .
FEREOEHMIIERTCAOVEZ T —IZFERALTBIET,

(E5) NHEEALLESFRFAIENIHES (GRIES) ZRETFI,

(E6) EFYLLERSERIE-FTREEETT,

GERZE)
SEEMEBSDHREICDONT
(B #E(EE - BER]
HAES 1 17,194 Hi%k 1 17,446 BEEE 1 1.5%
[(BEMEOEHEHER]

HFS - RIVETOESRICIREUER., £ LR (ESMEHE
T8) UleC ERFEEMEBEOY A FRERERY F URRD, EEDF)
BINAY®AHFS - RIVHFRHTER UleZ EQEEMED S IER
sy, BEMEBEEFUF UL <HULF BEREICDOVT]
HEIBRIEE,

SRERIBICONT
OhFSESHmR
HFIEEHBEOEHIE LF (EHigE ™) LE Uk,
HERAIE KW 2018F 6 BEFICHTTIF. 4 I UF7DHENE
BICHTDEENEFE S ICTEITNR. KEDBZEREHSDE

A OBBMNFI RIVEYY—-T7 VR

MmN EE Y, SFXMETUE L. 7 BEiF(CIE. AT RIT

(ARERTT) H'0.25% A > ~OF| EFERERLUF LD, D

REFHHETERY THole ENBEFDRIGIFREENT U,

7 BHRELEG. BEEEEEEERICKESFIN LR U E

P. NAFTA (LKERESHE) BSOGRFERRTIT.

SFF LERAFERYUE Uz, 10BBEC(E. HFIRITHHES

FRE0.25%RA > MO EIFETR > En 5. THF L

FEROFTFTHEMARZLZ F L.

OBERS
HFS - RILOWHEE L — N /EIC ER (HZ) LEUR.
HEREIE KW 2018F 6 BEFICHITTIF. 419U TF7DEEIE

BCH T DR PAREDEZEBENDR SR EEERIC, hFS -

RILAEFELE U, 6 BRICE. OIS LRELIZC ERE

NoAHFS - RIVBIFERUE LD, ZORIF—E—ROHR -

BUELU. 9BEIICAZE. NAFTA (CAEHBZHE)

BSDERR/PRBESOLEEE AR T, HFd - RIVE

DEENHEEFELRE. UM UI0BLIEIG. XESFOR2 RS

TONFITHMENTE U ENSTHED U X T OhEEREAh @ E |

HFs - RIVAD ERBERNSEE Ul

SHIEREIRICBITZ [SkDERSL]

HFS - RIVETORHESESAICHIF AN, BFE U0
BRELVEEMEDBRBUEEDIUET ., MBSHEPREFRIEIC
EOKEMEBUICELD. R—r T4 UFDEETF2L—Y3 %3
() BENS5 () BEOHENTEE T, EEOBBIEMP
RE T HESOERBHERELE T, BBICOVWTIF. HhFred - R
IVEBEEDREN R ZBMIICR DA T,

OR—hrTFUFICDOVNT

HhFS - RIVBETORMESZSMICHIAN. RE UIINEEDHE
REBLVETHEDBRLGRREH S UCERZTHRWVE Ulc, &F
ZEYRATERIEET 21— 3 VICDVTIE. 3 (&) BEHNS
5 () BEOCHENCEARALE U, @ EFT2E0EEBULL
BESCBECIFEMLT DHE, BEBHEPERHIBONICED
EWHETIENE U,

EEBRHMEMICEALTIE. DT T OMNEDEALREZSHICREF
Uizo

BBICAULTE. A+ - RIEEEDRELERESAAICHESEL
1co

ORYFI—T ELDEREICDONT

HD 7V RIEERDFHIF CFBEEEEL BRIV FY—D ZEIT
THIFRBA.

LEREIDH T 7 ROEAEMEBE S SEEBHOEERE. [HER
B OEEMEBE AREOHEE] Z#I8RBIIZE0,

HT 7V RIE ERARICKY . STEHEERUTNEPSEE
BREPBLADERCHRELTVDEVSHBI B ET, B2
HFHhF I DONBEEETHEDEEZERITERNFIENE LTBHLT
HIET,

(S&DERTE
NFY - RIVRTORMESEBICHEZ AN, RE LIPIRORER
BRUEHHEDERERRED T UET. MG REREICED
<EARBUILKV. R—bT2UFTDEEFIL—Y3 V%3 ()
BENSS (F) BEOHENTEHIY, BEOBHIBRPERET S
BEEOFRBAZRELET. BBICOVNTE. AT - RIVREED
REEEBAICEOHETT.
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A UOBBMAFI RIVEYY—-T7 VR

W1 703D OERDEHE WFEES LKUHGIDIRR
E_ B L &R )
- (2018 58118152018%118128%7)
FTEETFHHE —H — —
AMSEG - LI
%@?’@%ﬁﬁ 3 FHFS - RIL| FHAFS - Rb
= o EfETS 49,074 249.105
(REEA) (3) - S
& & 3 et o5 EEES 227.048 M7
GE1) BADEEBIUERECDOVTIERHED 1 H0O0NY OEFDEM] O 89.315
IEEOHEE SRS, FikESS 39,960 (7773
(£2) BEECEICHKXGFMIEAALTHIED,
197,632
1S 4750 19753,

(1) SHEEFELRE RBBIFHESENTBUEEA)

(£2) ( NFERICKDBPD T, LROBFICESENTHUEEA,
(E3) HEESCIEFRPREMLRS GRIRERsS) ESENTBUFEA.
(EX4) BAREEET,

WEELRTEHIR
n # f&
(2018 58118HM52018F11812HFT)
% 7
B fif 7 i
e E B S &
T ALK
ONTARIO PROVINCE (A7 %) 3.5% 2024/6/2 7,389,548 | HYDRO QUEBEC (Hh7%) 11% 2020/8/15 6,686,099
ONTARIO PROVINCE (17%) 2.9% 2028/6/2 4,320,504 | CANADIAN GOVERNMENT BOND (H7%) 5.75% 2033/6/1 6,619,012

CANADIAN GOVERNMENT BOND (A+%5) 2% 2023/9/1 4,241,509 | GE Capital Canada Funding Co (%) 5.68% 2019/9/10 5,526,238
Province of Quebec Canada (A7F%) 2.5% 2026/9/1 3,688,102 | Province of Alberta Canada (H7%) 2.2% 2026/6/1 4,326,115

PSP Capital Inc (5% 3% 2025/11/5 2,155,111 | CANADIAN GOVERNMENT BOND (h7%) 2.25% 2025/6/1 3.778.669
ONTARIO PROVINCE (7%) 2.4% 2026/6/2 2,108,986 | BRITISH COLUMBIA (AF%) 5.3% 2019/6/17 3,040,465
Province of Alberta Canada (717%) 2.35% 2025/6/1 2,028,786 | CANADIAN GOVERNMENT BOND (A7%) 10.5% 2021/3/15 | 2,999,412
CPPIB Capital Inc (177F%) 3% 2028/6/15 1,250,850 | CANADIAN GOVERNMENT BOND (H7%) 4% 2041/6/1 2,352,976
Toronto-Dominion Bank/The (H7%) 1.909% 2023/7/18 400,662 | CANADIAN GOVERNMENT BOND (AF%) 1% 2027/6/1 2,227.118

ONTARIO PROVINCE (5373%) 2.6% 2027/6/2 1,928,253

(1) FEEREULAE BIFHRSFENTEUEEA)
(E2) BAEREEIHET,

WEABERER
M 5E NERE) otE BsR)
%W 5 B x
& @ = 5 ® % B W5 A A%
= % |88 ® A eassalnarasn]® A K F|0re kb s N IR N I 5 5 &
FHFS - RIL FH+S - RIL FM % % % % %
hrs" 2,085,607 2,215,036 191,246,211 97.9 - 255 57.5 14.8

(£1) PERBEREF, PROHDZNESEYBETERBDOMEZD L ICREEEHRRNED DSTETACKIEHIND U— N THERELIZHDTT.
(F2) HALLERG, MEEREICN T DHEEDEIS,

(E3) SHEE. SHBADSMRBIFIIB T,

(E4) FHEES SORMABERICOVCFEREREME EE, HEERRUEL) T—IZAFLTVET,
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(2) HE NEE) DB G55

A OBBMNFI RIVEYY—-T7 VR

E] A x
S % % w | @ gle 0% | 8@ m — il ®_mmspo
- - T ERR|AEREEEE|
% | FHHS - RIL| FhHHs - RL FH
hrs CANADIAN GOVERNMENT BOND & B 10.5000 146,545 173,545 14,983,954 | 2021/03/15
CANADIAN GOVERNMENT BOND & 5 9.7500 18,000 21,280 1,837,342 | 2021/06/01
CANADIAN GOVERNMENT BOND & 75 1.5000 70,000 65,288 5,636,991 | 2026/06/01
CANADIAN GOVERNMENT BOND & % 2.0000 50,000 49,032 4,233,466 | 2023/09/01
Province of Nova Scotia Canada b * 9.6000 3,430 4,144 357,863 | 2022/01/30
Province of Quebec Canada 5 & %5 9.3750 15,000 18,845 1,627,111 | 2023/01/16
Province of Quebec Canada 5 A %5 4.2500 71,000 74,327 6,417,398 | 2021/12/01
Province of Quebec Canada 5 & % 2.5000 92,000 88,738 7,661,690 | 2026/09/01
Province of Quebec Canada 75 & 3 1.6500 10,000 9,700 837,515| 2022/03/03
ONTARIO PROVINCE 5 A 75 9.5000 7.822 10,851 936,921 | 2025/06/02
ONTARIO PROVINCE #hH & % 3.1500 20,000 20,276 1,750,664 | 2022/06/02
ONTARIO PROVINCE 75 & 35 3.5000 83,000 85,503 7,382,353 | 2024/06/02
ONTARIO PROVINCE #H & 75 4.0000 5,000 5171 446,541 2021/06/02
ONTARIO PROVINCE 75 A 25 2.4000 25,000 23,922 2,065,468 | 2026/06/02
ONTARIO PROVINCE b 75 2.9000 50,000 49,015 4,231,998 | 2028/06/02
Province of Saskatchewan Canada |#f 75 & &F #5 9.6000 40,683 49,241 4,251,474 | 2022/02/04
PROVINCE OF SASKATCHEWAN 5 A 5 8.7500 2,000 2,679 231,315| 2025/05/30
BRITISH COLUMBIA b 5 9.9500 50,430 59,265 5,116,969 | 2021/05/15
BRITISH COLUMBIA & %5 9.0000 11,860 15,665 1,352,601 2024/08/23
BRITISH COLUMBIA 5 A 75 10.6000 44,587 50,919 4,396,367 | 2020/09/05
BRITISH COLUMBIA 7 % 9.5000 89,400 109,648 9,467,026 | 2022/06/09
BRITISH COLUMBIA 7 % 3.2500 25,000 25,466 2,198,777 | 2021/12/18
Province of Alberta Canada # 75 2.5500 72,000 71,345 6,159,972 | 2022/12/15
Province of Alberta Canada i 25 2.2000 78,000 73,480 6,344,321 | 2026/06/01
Province of Alberta Canada b * 3.3000 6,000 5,916 510,828 | 2046/12/01
Province of Alberta Canada #H & %5 2.3500 25,000 24,050 2,076,541 | 2025/06/01
PSP Capital Inc B O% %5 3.0300 5,000 5,049 436,004 | 2020/10/22
PSP Capital Inc LSS 5 3.2900 25,000 25,512 2,202,727 | 2024/04/04
PSP Capital Inc BB 7% 1.7300 25,000 24,152 2,085,305 | 2022/06/21
PSP Capital Inc B¥O% 75 3.0000 25,000 24,991 2,157,787 | 2025/11/05
CPPIB Capital Inc LSS % 3.0000 15,000 14,820 1,279,610 | 2028/06/15
Toronto-Dominion Bank/The i & 75 26210 70,000 69,275 5,981,246 | 2021/12/22
Toronto-Dominion Bank/The i & 75 1.6800 67,000 65,116 5,622,169 | 2021/06/08
Toronto-Dominion Bank/The #t & #* 2.0450 10,000 9,809 846,969 | 2021/03/08
Toronto-Dominion Bank/The i & 5 1.6930 30,000 29,588 2,554,636 | 2020/04/02
Toronto-Dominion Bank/The i & %5 1.9090 25,000 23,623 2,039,674 | 2023/07/18
HSBC Bank Canada i & % 2.5420 35,000 33,856 2,923,174| 2023/01/31
HSBC Bank Canada fa & 5 2.1700 10,000 9,615 830,236 | 2022/06/29
HSBC Bank Canada #t & 7% 2.9080 20,000 19,874 1,715,972 | 2021/09/29
HSBC Bank Canada i & % 2.4490 35,000 34,542 2,982,403 | 2021/01/29
HSBC Bank Canada fa & B 1.8160 30,000 29,472 2,544,664 | 2020/07/07
Apple Inc #t & 5 2.5130 50,000 48,015 4,145,615 | 2024/08/19
HYDRO QUEBEC #t & 75 10.5000 24,660 30,038 2,593,532 | 2021/10/15
HYDRO QUEBEC fa & B2 11.0000 148,000 169,634 14,646,254 | 2020/08/15
HYDRO QUEBEC fa & 5 9.6250 30,835 38,148 3,293,710 | 2022/07/15
Ontario Electricity Financial Corp #t & % 10.1250 88,681 107,012 9,239,437 2021/10/15
Ontario Electricity Financial Corp fa & % 8.9000 60,274 73,216 6,321,524 | 2022/08/18
Ontario Electricity Financial Corp # & B2 9.0000 5,400 7,272 627,921 | 2025/05/26
Royal Bank of Canada fa & 7% 1.5900 52,000 51,309 4,430,101 2020/03/23
Royal Bank of Canada i & %5 1.9680 35,000 33,814 2,919,518 | 2022/03/02
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Royal Bank of Canada #t & £ 2.3330 12,000 11,487 991,860 2023/12/05
Royal Bank of Canada #t & E=3 1.5830 40,000 38,460 3,320,670 2021/09/13
s |EMEL Y220 D P S I S S
NES ol 2,085,607 2,215,036 | 191,246,211
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(X2) BEETE. SHHEADBIIREIFIE T,

W E (ST EDIER BEE. 8F. T3S JUCEEMBEOIRRT
20181181281 T 201811812811 ®T
- g El L x ] B El B =x
B ¢ ffi B | ES (A) BE 195,665,892,823H
% =)L - 0—%F 1,684,513,473
NG 191,246,211 97.7 NHHE (GHIER) 191,246,211,207
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TTA 111,998,347,345
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Iy (BRNER) 80,647.436M. 1 DHAESFT 7V RV A (EEHE
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(A) BEFINS 5,387,388,778H
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2| s 12,866 (778
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2 | Atz 1,592 (9'%38)

(1) SHEFELRE BBIIFHESENTBUEEA) .

(E2) ( NFEEICKZDHDD T, LROBFICESENTBYEEA,
(E3) HESFICIEFTPREMILES GRIRLRES) ESFENTSUFEA.
(E4) BAEREEHET,

(2) SEHPENS | DFEFERIENS A

(20185 48178M052018F108158HFT)

LI T 2 =
i FRRENTEE | R K R | FRSTEE R B BB
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&S5RG | - — 1,467 2,341

(1) SHEZELRE,
(£2) BAERBIEFHET,
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n # &
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E| A
8 il 7 i

# R = & 8 L] & &
A iE
QUEENSLAND TREASURY CORP. (#—Z~35U7) 6.25% 2020/2/21 630,112 | QUEENSLAND TREASURY CORP. (#=2K5U7P) 2.75% 2027/8/20 773,773
South Australia GOV.FINAUTH. (#—ZKZ5U7%) 3% 2028/5/24 406,877 | WESTERN AUSTRALIAN TREASURY CORP. (A=A R3U7) 3% 2027/10/21 409,389
Macquarie University (#—Xb3>U7) 3.5% 2028/9/7 80,051 | National Australia Bank Ltd (#—Z~5U7) 4.25% 2019/5/20 328,413
Bank of Nova Scotia/Australia (77F%) 3.2% 2023/9/7 48,248 | EUROPEAN INVESTMENT BANK (EB##E) 2.8% 2021/1/15 246,880
Commonwealth Bank of Australia (#—ZM3U7) 4.25% 2019/4/24 245,578
Coca-Cola Co/The (ZXU7) 2.6% 2020/6/9 184,439

(1) SBERELRE BBIFHESENTBUELEA) .
(£2) BAEREEFBUHET,
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(1) 512 &) KitfE (BE5)
1E 24 il El il ES
N Ei fili il ~|>5BB#® % 7 OB OB B A X
S 2R E® R e s  BEaREaE | L FIUTEALE S 2 N £2 B U L2 & X B
FA—ANSUT - RIL [FA—ZNSUT - Rl FH % % % % %
F—AKZU7 168,575 175,825 13,993,923 97.9 — 44.2 37.0 16.7
(1) FHERBESES. HROMZHBEEEYBETEEEDOMEEZD & (CREEEHARNTEDDHETECLVEHEINDU— NTCHERBELUILDBDTT,
(E2) HALLERG, MEEREICN T DHEEDEIG,
(E3) AT, SHBADSRBFIB T,
(E4) FHMZES JORBHBERICOVTIIERERIG IEE, MSERAEHERI T —IZAFLTVET,
(2) SE EE) [HHE E8RF)
E] A ES
S % % w | A % | BE e @ |— @ # lwmsnpo
NEREHIAEHRESH
% [FA=ARSU7 - RBlb |FA=ARSU7 « Rlb FH
F—=ASU7 AUSTRALIAN GOVERNMENT BOND & i = 5.7500 3,000 3,276 260,794 | 2021/05/15
AUSTRALIAN GOVERNMENT BOND & 5 4.5000 8,000 8,294 660,138 2020/04/15
AUSTRALIAN GOVERNMENT BOND & i = 3.2500 9,000 9,395 747,777 | 2025/04/21
AUSTRALIAN CAPITAL TERRITORY 5 & 4.0000 5,000 5,336 424,704 2024/05/22
AUSTRALIAN CAPITAL TERRITORY 75 & 3.0000 2,000 1,957 155,800 | 2028/04/18
LANDWIRTSCHAFT RENTENBANK B % E H 5.5000 5,000 5,484 436,523 2022/03/29
LANDWIRTSCHAFT RENTENBANK ¥ % & 2.7000 3,000 3,005 239,211 2022/09/05
KFW-KREDIT WIEDERAUFBAU 5 % E H 5.0000 8,000 8,874 706,345 2024/03/19
Airservices Australia ¥ % & 4.7500 4,400 4,596 365,807 | 2020/11/19
Airservices Australia ¥ % & F 2.7500 2,860 2,843 226,277 | 2023/05/15
WESTERN AUSTRALIAN TREASURY CORP. | ¥ %% & 2 2.7500 7,000 7,058 561,776 | 2022/10/20
WESTERN AUSTRALIAN TREASURY CORP. | #F B & % 3.0000 500 491 39,157 2027/10/21
WESTERN AUSTRALIAN TREASURY CORP. | ¥ %% & 25 3.0000 5,000 4,965 395,184 | 2026/10/21
South Australia GOV.FIN.AUTH. ¥ K & F 3.0000 5,000 4,891 389,338 | 2028/05/24
QUEENSLAND TREASURY CORP. ¥ % & 6.2500 7,500 7.907 629,373 2020/02/21
QUEENSLAND TREASURY CORP. 5 % E H 5.7500 10,000 11,607 923,856 | 2024/07/22
QUEENSLAND TREASURY CORP. ¥ % & 3.2500 10,000 10,149 807,806 | 2026/07/21
INTL. BK. RECON&DEVELOPMENT B % E H 2.8000 3,000 3,027 240,918 2021/01/13
INTL. FIN. CORP. ¥ % & 2.7000 5,000 5,035 400,743 2021/02/05
EUROPEAN INVESTMENT BANK 5 % OE H 4.7500 9,500 10,448 831,556 | 2024/08/07
NORDIC INVESTMENT BK. ¥ % & 5.0000 5,000 5,406 430,279 | 2022/04/19
COUNCIL OF EUROPE ¥ K & F 6.0000 1,065 1,138 90,589 | 2020/10/08
ASIAN DEVELOPMENT BANK ¥ % & 5.0000 3,000 3,240 257,905 2022/03/09
INTER-AMERICAN DEVELOPMENT BANK | & %%k & 2 2.7000 7,000 7.049 561,074 2021/08/18
AFRICAN DEVELOPMENT BK. ¥ % & 2.7500 10,000 10,058 800,540 | 2020/02/03
Coca-Cola Co/The i & 75 2.6000 2,500 2,503 199,271 2020/06/09
University of Sydney fa & 5 3.7500 6,000 6,143 488,924 | 2025/08/28
Australian National University #t & B 3.9800 4,040 4,184 333,016 | 2025/11/18
Bank of Nova Scotia/Australia fa & 5 3.2000 600 596 47,444 | 2023/09/07
University Of Melbourne #t & B2 4.2500 4,210 4,383 348,848 | 2021/06/30
Macquarie University #t & 5 3.5000 1,000 983 78,266 | 2028/09/07
Commonwealth Bank of Australia fan & B2 3.2500 10,000 10,092 803,230 | 2022/01/17
Westpac Banking Corp #t & % 3.2000 1,400 1,400 111,439| 2023/03/06
PO 3 R EEE) I I RS RO SO R
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(E1) HEREDEF. HRONDZIBREEYBETERBOMEZ S & (CRAGERARNTED BHEFECIVELIND L — FTHERELICEDTT,
(x2) BEEZHE. STHEDRREIEUNIET,

56



TAUBBARRIVBEYY—-T7 R

WIS &SR EDIBA WERDIRR
20184108 1588E%E Ll 52018448178 20184108158
& = El B x 1B B El B
B ¢ i & |k ES (A) BoHEINE 267,489,702
FH % il 267,430,273
RHE 13,993,923 97.9 Z OIS 68,532
d—)b - O—25., ZDfth 299,418 2.1 I A 9,103
B EERER 14,293,341 100.0 (B) BifsEssEEs A 726,550,344
G2) ERaEn WL OB N B ESEE RO £ (Ca FERE 42.314.756
EEBRNEDDSERE LU ELENDL— N THERELILBOT FEEIR A 768,865,100
ﬁ'j;%ﬁég%ﬁgﬂf@‘_bljéﬁa}ﬁﬁ L=k 1T42—=Xb3U7 - R (C) 5CHERE |18k A 2,317,561
(E3) HHIRICHIT AN ERGEE (14,265989FM) DREISHHENRE Y5 % 8,447,695
(14,293,341FH) [CHIDHEF. 99.8% T, 348 A 10,765,256
P = o 7NELH 2 (D) Z0fthEH AN 2,841,556
WAE. &R, T*8 J:O‘E_E{ﬂﬁzﬁd)»{t,ﬂzm 81081588 (E) SHHERmE(A+B+C+D) A 464,219,759
B = m 7 = (F) sifigaiss s 10,212,587,393
(A) BE 14,293,341,668H (G) RASEIREIE 4 891,090,601
)L - O—Vs 114.804.419 (H) EZJUEEEE?EEE 46,841,146
INiHECHBE) 13,993,923,605 (1) BEH(E+F+G+H) 8,904,118,179
- 137307739 _ ;iﬁﬂﬁﬁjéiﬁﬁ( 1) _ 8,9({4,1 18,179
ZAELTNE 41,050,131 (£2) BNETEEsRE R, BIEERE AL DEERAV., TAZFES
(B) BF 4.022.486 BEFEAE LT, L0 B8EMES L TMESNET,
ESIN: ok 4,022,459
ZDfhRILER 27
(C) FEEELEE(A - B) 14,289,319,182
TTA 5,385,201,003
RERRR e TS 8,904,118,179
(D) SEHERDOH 5,385,201,0030
1 A0S Y BEE(figa(C /D) 26,534M

*HIF(CHI BITAERIE5,877,803,583M. BERHRIPICHS BBIRETA
811327,046,941H. EIfEHITTAEEE519,649,521H T,

* UER(CHF DL —T 7 Y RERENRE I HREFEDTEEAF, TAD
MRS T 7 BM (FOFsH)  (EMSHEERIIRERERM) 107,387,372M. &5
39T 7V R66,629,015. 94 DMFEST 7V RV A (EBEEIRER
$f) 14,060,709, 51 DHFRESET 7 N (BEHEE) 2,036,896,947
M, 94 OHRES T 7V R (E20REH) 2,936,994M. 94 D& 38
BEFTI7UR (BAHER) 40,182.931M. F1 UERNRNILEF—T

(BRHERY) 3,117,107,035TY,
#* BEIRDFTEOHE D OIEEELRIF 26,534 T,

57



gSAIRBMH1I-0BYY-T 7R
EFMEE #3280 (REE 2018%9A850H)

(Gt&EHE 2018F 38 6H~2018%F9H5H)

FTAUBENI-O0BYT—T 7 ROEI2HICH N1 D BRI R ZE CHREP L EFEFT,

* 2T 7V RODEHEB ERDEI T,

g B B

RE U DERB LOEEMEDEELGRRZH S U CGERZEITRVE T,

FEREWR

RADRHE. ABS (Pty Ny TS | SBOBEPEERIDEREDEBEZRMTE
UTHETINIEEESS) « MBS (E—4Y—VERFEES | TEEERMEDEEZENITE UTH
TENICEES) BEBKLURHAERED

i
If
ot

P

OFELLTCI—OETORME. ABS. MBSRBRE (UT [RHEE] CLVET. ) BKU
IAR—2v)b - R=N—ZFDEHRTMERICKRET ST LICKY . BTE UIEDERS LUE
FEHMEDERZRRZDE UCERZTRVERT,
QI1—OBTORHBEENDIRE(ICHc>TIE. UTOBRNSR—bT 7 UAZBEL. ER
ZITIRVE T,

1. SWROBMITIE. BERICBVWTAARBHEIBMLE (S&PTAA-REREL—
TA—ATAa3Lll) £TBTLZEEAELFT,

0. BS&. BHTOETICKE>TAABHEIL ETRLLG>ILEE. ZEEDOHIKICKY
LM ZREITDILDHTERIN., TOHAEL. BEEMEDHEERBERD10%EEZ
EBREULET,

N\, BB RUZTORIEEENFIT - RELT DLHESZERE. —FHITHEE D DIRELEG.
SEMEDHBEEREED10%EEZ LIREULE T,

. IR=hTFUFDEET2LV—Y3VIE 3 () BENSS () BED#HECITZT
EEBARELET,

. BMUXTEBOS, 1I—ORCTOEGRYEE IFZHAIT2ENHIET,
ORBICOVTF. I—OREBEDKRENEZ100%(TADF2IEZEARELET,
@B | B8 - MHETEG IOBEFHOEE (. ZERADOANRACE > THTRWVE
ER

Il #H Al BR

HEEEFREAD 10% LR

JAIE LS

RRBTFRAXAOA—TEIR1S
http://www.daiwa-am.co.jp/

58




SAUEBHI1I-OBYY—T7 R
WHAR DR (TR & TR DHER

()
19,000
BT
18,000 v W
17500
17,000

BB
(2018.3.5)

B OR
(2018.9.5)

#op g |2* B 8250 n e meny
BEx (s EEx -

M % % % %

(HAE)20185 3858 18,335 -1 21,401 — 96.7 A1.9
38X 18,425 05| 21,773 1.7 95.4 A1.9

4Bx 18,647 1.71 21,993 2.8 95.3 —

5AX | 17928 £22| 20686| ~3.3 96.7 -

6A% | 18125| 241.1] 21.070| 415 96.7 -

7B% | 18381 03| 21.369| £0.1 97.4 -

88k | 18,362 0.1] 21,232 208 97.5 -

(#3%)2018F 98 58| 18,300| 20.2| 21,215 20.9 97.6 —

CE1) BEREHEL.

(G¥2) FTSE EMUBB,VFvIR (BRE) (. FTSE EMUBREA
VFYIR (A—OR—2R) OF—I9=HECHBRBEL, BT 7Y NEE
H%10,000& U CAIRERSFENGFHE LIcBDTY, FTSE EMUE
BAVFvIRX (A—ONR—=2R) (&, FTSE Fixed Income LLCIC&K W E
BINTVRESA YT YIRTY ., EIEEIFFTSE Fixed Income LLC
DHNHETH ). BHICET 2T XTOEFIFFTSE Fixed Income
LLCHBELTVET,

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

(E4) SHEEALRSIFRFANEMIES (GIRES) ZRTED,

(E5) EHCYLRSERLE -FTREETY,

GERZE)
SEEMEBSDHBICONT
(B#(MEE - [BEE]
HAg : 18,335 HK : 18,3003 f&=EXE 1 20.2%
(BEMIEOE R EHER]

I-—DFETCOBEFCREUVHBR. I-ORHATRELEZ &
A FRADBREBIE LD, SHHNET (ES@EELESR) L
CENTTRBRERGY . BEMBEFEEEVERUEURE. <D
UL E REREICDOVT] ZI8RBRLEEN

SIREREICONT
Oa—DOBEESER
I1—OBEEMEOSMFETLE U, BEN52018FE3 8

KICHFTlF, KPEFERICHT DN OmHEDOY AT QEHE

ZhsaEl) . SFFETUE U, ZOROSFISIL VI THEL

FURH. 5ABFICEF. 1 I9UTFDBCEERICHT BN aE

Do BRIFSRICET LR U, 5BARNS 6 BRTHICHII TR,
A I U7 DBEGEEBNDBERINATIS VI EREN S, SHF LR
FREELBUF UL, 6 BFELIEIF. ECB (RUNIPRERLT)
DERMEBLICHTDBZBRE(CAEINDD. 2AELTFITIRN
DEMEBZIFT U,

OREEE

1—O0DOWAREBL—HMETFE (AE) LEULL. BELS
20185 B#%¥ICNIITIE. 49 U7 DEGEBERICHT 2B
BEY, -0 TELE Uz, TDRIF. 49 U7 DBIEIES
NDBEZHHSWVET EPE CBICKRDREF L FERAREZZT
T, AI—0OBRERTZHELBIE UL UL 7HEFICAD
& BERIRBEANO LR EZBRIT 2 OBADSHE LR,
1—-0OMEF™ELEF L. 8AFEICIE. ML - USDR2EE
TOMNFICHBEOU R EREZRENEE Y. 1—OFD B EH
FUlL. UL LZDEE, THEOURIOBEANTSVEZ LT,
1—OOREBZRIEBEELRIE UL,
0%%E3U§FA%®LmHﬁJ

Ebhﬂﬁ@ﬁﬁﬁ&@fE%F@F%Bﬂﬁ%@*bt@%%ﬁ
BVWET, BER—LT2UFOFFZEBHI T (BET2L—
3YV) ILDVTE. T7 VIR VI APERBEREE UG
B2IE 3 (F) BENSS (F) BEOHBETHINT 5HETI
JULYy NURTETEK. I—O0BSEORIEPRE - MBIED
BaRrEEFTRL. BRANOMPHBINMEBEIZ T, BEREBMIT
"BV CIR— N T UA ZHEET 55T,

O R—rTFUFITONT

I—OBTCORESESMICHIAN. BE UIREOBEFES &
VS EDBEEBHEZH S U TCERZTRVE U,

SR RO ERTEET1L—Y3VICDOVTIF. 3 () 12
Enos5 () BEOHENTERLE UL, BICERNERTENN®
FORBETE. BEFaL—yarveaRBLLE—H. £ L5118
BH'REDBE CIHERLET 2L, BEBOPHBERESEEEL
THIGEITEVE U,

BHEEFRERICELTIE. BECHEDHEALEZSDICHREFL
1co

BEBICBULTE, ZBENEEEEEMICREFE U

ORYFI—T LDERICDONT

HT7 Y RFERDFHOECFEREELBRINYFI—TZE(T
THEIFEA.

é%@é??/h@%ﬁﬁ@&*%h@@% ER(F, [HHROE
HEMERE ARDER] 28R

(SEDERSE)

SHOFELUCI—OBRTORMBEFICHRET D ECEKY . TEL
TEUESDIRRS K OESEMEDBRBREZ O S U CERETRVE T,
BEBER—-NTAUADEAZEEHIRT (BET21L—Y3V) [DVT
[F. TPUIAVIIAPERBEREBUREICEDE. 3 (F) EBE
N5 5 () BEOSHETHET 245 Td, JUYv NURTETIF.
I1—-DBESEOHIBEWEE - MRBEROEOGEZ IR L. SR
PHBEAMERBF AT, ERABLINEVERATIR— T+ U ZEE
FB2HEHTI,

59



SA4UEBN1I-O0BYY—-T7 VR

W1 703 OERDIEM (2) SeHEXS | DFEXARIENS 1A
5 5 T (2018538 6B 52018598585 7)
— - B 2 = &
E%if?; . 0F3 A TR R
A725) © 5 55@| ©AM| ©AM| Bhe
BIhEEFEG 1# — )G — — 41 83
ZDfthEM 4 (21) 2EFZELRZ
(REEm) 3) (E2) BARBIIVHET,
(ZDAth) (1)
& 1

(C£1) BPDBER (EBEHRODDDDDIHERZSO) B, BHICE>T
SHEORICEBN D B/cD. BEACIVEHUBRTT . BREDE
BBKUELACOVTIEEHBOD [1 704 OEFOER] DEEOE
BEITSREST LV,

(2) BEEIE(ICAKXBRUBAALTSHYET,

WEES KU IR
M=z # &
(2018538 6B8H52018 97 58FT)

5 ff &8 | % f &

F1—0O F1—0O

1—0 102
| Fansy | HEE - )
F1—0 F1—0

J_D === -
(N“/:F“_) 1EEE# 263 ( 7)
F1—0O F1—0O

1—0 - _
(75\/2) 1.55&# 201 ( _)
F1—0 F1—0O

1—0 200
ot | RS - (200)
F1—0O F1—0O

(:JL_DD%Mﬂ ElERIS: 465 ()
U KBRS 303
&S - (200)

(1) SHERELRE BBIFHESENTBUFLEA) .

(X2) ( )NFEEICKDBDD T, LROBFICEFSENTBHEEA,
(F3) HESSICEIMHRFIOEMILES (E@REES) FSENTBUFEA.
(E4) BARBEFIET,

60



SAUEBHI1I-OBYY—T7 R

WEERTTERIE
n @&
(2018F3H6HNH2018F985HFT)
E] B
B 0] 7 i
8 i & % i i & &
T e
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Westpac Banking Corp i & B 0.8750 1,000 1,020 131,820 | 2021/02/16
_ |88 W B BYad]
el | I A S AR 1o} M7 7 1 7771 B
- gEeAl eEml | oo ...
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BNP Paribas SA (75>X) 1.125% 2022/8/16 433,504 | GE Capital UK Funding (P ILS5> ) 4.375% 2019/7/31 425,316
United Kingdom Gilt (1 FUX) 4.25% 2027/12/7 54,700 | EUROPEAN INVESTMENT BANK (ER#%E) 4.75% 2018/10/15 180,527
United Kingdom Gilt (U 2R) 4.25% 2046/12/7 44,731
United Kingdom Gilt («#+UX) 8% 2021/6/7 37,041
United Kingdom Gilt (A FUX) 4.25% 2027/12/7 19,126
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P Y POETC) DY IO P R I I
N 35,700 38,388 5,704,522

(E1) MBEBREREF. PROHHZNESEYBETERBDMEZD L ICREEEHANED DTETACKVEHIND U— N THERELIZHD T,
(x2) BEEZE. SHHEADBREIEIET,

(3) MBS |DERARIRIARTRS (GHMER)

5 7 x

b |

& *ﬁ A E e @z B2 =
5 =5 55
LONG GILT FUTURE(A £U R) - 428

Cx1) HEz
S

XE

DTY,
(£2) BARBIEFBHET,

DHiEES. HIROE D ZNBREENBETERSEDOMEZD (S
EHBANEDBTEHECIVEHIND L— b THRERE LD

67




A UBBMHERY MEYY—-T7 VR

WIS ESFTREDIBA WSRO
20184 10A 5 BiR%E HH B2018F48B6H ZE2018%F1085H
- = E] H x 1B B El B
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