EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2024 12 26

03-5555-3431

10 20

1/162



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@
2
1
2 2
&)
1D
2
€)
10 20
©)
1
0120-106212 9:00 17:00
https://www.daiwa-am.co.jp/
®)

2.2 2.0

2/162



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

— 40 J0-)UES TP VR (BASER) T o uzuy
- (BB 0
— HAD-50—-/UUMESE D7 VR (ERERER) . A

#i38 B0
BEA

©)
Q)
2024 12 27 2025 6 30

®
0120-106212 9:00 17:00
https://www.daiwa-am.co.jp/

€C))

(10)

®

1D

3/162



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

(12)

4/162



@

B iR (EI77REE)

SERNHE - BINEHE

ER{URYE(E

IENAHEE

bl S il

B A
| H
nH

HRAREE (HOFER)

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

B
w3
FEERE

TOfthEE
( )

HESS

() S22 77 @Sy dEEAAEREIRRLTVET.

EMESR (F17-50-/Ui% 772 K (ERSERR))

ch R

{25
—H
YA
Eanl |
F DIt
TPy it
( )

TRERAE

T OfEE

( 1RF{EEEAS }
(W 8 BRI

WESS

( )
[ e
AERS TS

R IS

F16B

F2m

48]

F6[E
(BA)

F128
(8H)

B<

Eaic
¢ )

P St

F0—JL
(< B#F)

B

r2Uuh

b
(hER)

Iv—d

Fr=l—
PR

rE-FT-
b

&b

5L

() 572 FHESTIREESERBIIETLTVEY.

5/162



BEREDR (F17- 50—/l T 7K (FERER))

EEARAE

Lo
—H
ARUE
chu Bl

i3
—B8

A

Hi

ZD A
oLy MR
( )

FEHEEIRE
FOfhEE

(ﬂiﬂﬁﬁ%}
(% -8

HESRS
( )

HELTEER
HERLTEBL

R SSARE

4

F6[0
(FA)

F126
(8A)

B4

ZThfth
£ )

B R

S0O—/0Ub
(ER< B=F)

B

Bl S

B
TP
AEF=P
Bl
F2UAh

Rt
()

Iv—3J

bt b

IP=U—
TP

FrE-AT
FrX

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

&HH

L

() ¥O7ry ST IMEESEREITRTRLTVET.

6/162



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

12 480
12 2
32 26 9 4
1 1
2 2
4 4
6 6
12 12

7/162



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

225

225

8/162



EDINETOOOO
O00OO000000000004000(eo6748)
OooOooooOoooooooooboood

http://www_toushin.or.jp/

2 5,000

LK BN A7 _7D3DODBEEEICERZ 2RI,
HAERTOLHBICIHBULET,

O30MEEEICIHFICIREBLET,
OEEHBEATR. . EENSEESEECHAOHETESLET R8T WHSE
BEHORSHERIEECEICRELETRVLET,
o JEAEEE-HE I, hT - Fb
o EUHGE T 0 — 0%, JEER - EEGHE
AP PEEE BRI, C1—J—5UE - B

BEAA-—JHAREATOERRSHLE

(2024F 1 0HFR{E)

[ER 9t 5 P

62K 15

HE N
60%

FEP-7RHE (%) LR A-ITHY. ERROREHTHRS RV Y,

————————————————————————————————————————————————————

L ONARER - MEUAR SR RYT—F Y- 20—% (SKn)  FUT— |
i\ 2903 (DKr), 1T —-20—R (NKr) . #2330
L bF (Ke)  R—FTE - ZOF (ZL)  NDHY—- 24 UTb
L (PO EELET, :
| ORI - MEGEHA ] —OICHATNAMAR, RETNSAR |
¢ TEMICERETNTL SHFEI-OTERICHAINTLY |
C BHBICHNULERRICROVT, BREEERELET. |

9/162



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooonoad

(I72F0D{#E#»)

OLI7 IR IFEV-07FARTERETEVET,

DPEN=TPFARER. BEEOHUTEDNCSERMYLEHEEFLEDTAE-T PR (BDPF) &L,
TORGEEZELTTH D27 UFOREESICREL T ENNUERETY—J7 F TR @A TT .

[KE=27rUE] [¥HF =27 E]

e =
| FAOWHEEELE

N

_ ™
Bl SOEBHI-0
< WmE RY—TJFIE
e

Wy T e v b
BR -\ yr0-3-0v/He |
R | YI-ITVE® gy

-

.
Bl SIOEEERELR
o o bl o8

e

4 £
7
)
O :
I-i
"
I
»
7
?
v
F
5
A
5
&
&

(IEmEE ™,

RPSE—

- ~

(33) 3—0OvNEREDEHKREFRE<EDLS. TERRSIZL TR, 502 - 3—0OvIHRHFTF—I7
FEMRCT. 12—0) SLU LR - WEGHE ) LAOI -0y IOBREICIRETSIEABYET.

HET. &9Y -7 VFOBRHELTENTILRERVSILNEY Y.

! o EEdREFILRSF =272 F I EFILRYS—

A IWEA AT ELRT =272 E A AR AT —

! 0B 1I-—0OMeTF—7 Pk 1—-Of7F—

i L2 . 3=—0vRFF =72 F I—0WHRETT—
i FIOBBABERILAYYT—2 P2 F BEL#AVY—
FAD AL TF - FRETT -7 E AP PRSTY—

10/162



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooonoad

OBBENEATR. RANRNRERSIIT—TPUVFOR—FT72VFD
REFIEY (ULTFIMAIEYIEVWWET,) 28 L. RANRERZ

6 ADLEETEALET,

p 16458 9B N

IA+5ERRIY—  OHEYETHELR

FH— | OHEYORS. KELHLES - EL

EAMGOLEFETESLLT,

R - EOH AR
IHF¥ENRTY—] 60%Em
MFLATY - 40%EE

-

TEFLMTY— I OHEY> MAHFELR
FH— IO EY DRSS, BELTN S B
OGO E TRSLET.
=27 S EOEALE

MRELR|TY 1 60%EN

IS EMA=Y -] A0%ERE

\

I3—0O«\MBTY— | OFEYET1—-0R
FH—IOHEEYORE. 2O N - |
EREEAeDLEETRESLLT,
BIN—TFUFOHAEE
fra-l:lwmtr;g_?'f—i 100%
1-0O~¥—1 0% k

ri—-Of~Y—OHEY > I3—0v/ins
IH— | OHNEYORE . 1 —-D¥ric - "
Eul s ot R TR LT,

BT =07 SFOHA R
fI—0OM=4—] 33.3%6%
IS—0v/tRB~Y—] 66.7T%hEE

fa—Owimsea— iz
AMEOE A LTS,
2=0%40%EE
dhik - MEGAR 6 0% R
g, (=0Tl T =)
MEOEANEgYET, 60%

a-o% *

-

T P-FRBTY— | OHEYETEFILR
TH— I DHEAYORES. BEAEZ ==
S FLEARGDERTRILET,
Y —JPUEGHALE
rAErF_FESTY—) 100%
IEELETT—1 0%

 FteP=7EEE

\
IBEAATY—1OHEY TXEPoTRD
TH= | DHEYORE. BELHZ1=U=
ZoE-FLESHADLETRILET,
#eH—F 7 SEOHELLEE

IWENATY— 33.3%EE
(A P_PRARTY—] 66.T%EM

At PR~ —1 12
W OEA LR,

EE BELA0%EE
40% S1-Y-5vE-ERGO%EE | BF
Os [TEP=PRETYT—) 60%

DHOEANEGYRT.

\_ \

4

() SAEEAORSR. ¥FEILCRELETZVEY. SLREA-UTaY, EROEELERLIRTYET.

11/162



EDINETOOOO
O00OO000000000004000(eo6748)
OooOooooOoooooooooboood

SEOEHHEY REFHRRSFEEOEBRFHEY)

(2024 F 10RF3RE)

HHFEERARET ISY LAY,
SERTIZERLTLET,
ERMEERICIANTRUI IS
BT . BT EUIERSMNT Y,
FHIFUEPFELROHEY TERTR
HLEETRTSEOTREVEEA,
L. AEDERAERLEEOTS

Yo RSN s T - @I 350
Clkds R A
IO E-rYERONEY L ER

@ LTLEY,
2
L

(i) FIe—Lit—5

==l | l )

RET S NHFEFOBRMTIE. MBRICENT
AARBHESL ENET R L ZRBEFELET,

L 40 - 3-OvINRHFIY -7V EELUI1I - AE7Z7
MHFIT -7 VFEEUTRAITSEARBASFOLHMRF®ICO
LTI MARICEVWTABHENLL ERET B EERFELET,

(i2) IERBUEOLES) &3, EREM (B - WEEEHET, ) FRREE. SLAIENSICK
FTEHEEURTNSWMB LT ENSOHEMNEHRET - RIETSAHMEEVVET,

MBORAIFICONT 1 h—F4—ATAa3L FEEESEPTAA-LLF

(FromEdREL R~ =27 A FERALT

ERTELUMEDEHTZ, L=T1=ZT
DruFe AsIL EEEBSEPTAA-BLEELS R

A=F4—ZORE | SCPOMA | 0l miee FTAA—LLE)

Bl u-"ﬂ” ssssmsass -.ma smamama umun s | WA L-TA—ZXTAZL FERESEPTA-LLE

; AA+
ﬁm{MZ MI M AA
Aa3 Ab— AA—

ErEAEAE TR SR SRR R R A B R R R R PA R R R RS R e R

D RSOEMTER. RS CORNOT |
# HBOELLORFELMTSHED |

w]
&Y 7| ! mwLEmvsov.a-Fo-% |

A i1 A g+ A LA
|A§ A— [A-— (Moody" s} . S&PFO—/L - L—F4 ¢
e e T T T VS HERER), T E =Ry
Baa BEBB BEB ' (Fitch) SV 2B SR FEASOE
BB BB CMHEFESTVET, HETNEERT |
B B R RELSFEDIL. RGOS |
cce cce !

| BROZEESICESTREFVETY
EC EC | EREDNSCErEUET, '

o o mesmemsmsssssssssssss==sss=esl

12/162



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Oooooooooooooooooaod

OEIF=T7IFCHEVT AHAFOR—-FTAUFDEETIL—
2323, TREDEEETHCEERFTELET,

F1ImEAREILATY -7 E
FAOBEM1I-—O/TY—27F

FIIEER BRI - D7V 3 () BEMNSS () BEEORA

F: i %\[%;.“_._,.J. e TR T e
EEFa1L—93vIc2VT SHEBEREFIL—2a v OME (1x—)
&8 LR

e EFT 1L —avElR [EFNTIHHL

EEF RS MmENED<SVEET S . & E
M ERTEETT, h [ o
O EEF 1 L—Ua URENEY, SRIRE % ¥
BIL T2 & S ORSEEOTE (TLAE) 1 9 ‘ "
AR

NP EOBRBESOEALEOSHIZGARORE TERREMEOREEETD0%EELL EIC
HWRTSCEEEFELET.

CAROEINEEERIENFARELEES, HROABLEENFRINSEE. HEORRICAEES
FLOSUICERMEMRMICL TR, 27 /FORHE.E4LU 2. OEBEMTEONEV EABY ET,

47 50-NIVRHFHI7VF (BASEER) &
Y47 - 90-NIRFHFEI 7R (F2EREE) D
22077 VRBBYET,

OB IFPIRHMTRAYF I (RIRA) ZITROCENTERXT,

42 50-WRBI7OF (BAKERE) T aqwFrusy

2200 FOEREHIZE—CTE. ENTNIOIPFELT
EHEFEI LS. EHENERLESBENBEY LT,

13/162



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

22DI7VFRIFENETNBRAXEIIF2EREEITEL,
RBREHBHICEDVWTRBOREETEVNET,

( sE2m=E )

#A5H (FEADHSEEXRA) CREEFTLV..NESERASICEDVWTINE
DABEETBRVET.
(WA OoEREML. ERIEFEOELYSRESTHE (FERESHET.) FELET,

OFRMELT. RUSREHEPOICRELEARERBRNICAEICEZBRICHRRER
ERELZT. 48, TASFIIOVLT, BAMAOAEE L USRORESEERRTS
EHOaERADKEEZERELTHRTEIENBEVET,

[ RHAROIA—T )
(1A | 2R | 38 | 4B | 58 | 6A | 75 | 8A | 95 |108] 1174 |12 |

4 S ¥ $ 3 + 3 4 4 4
HE GE 4K SR 4K 4E 4K 4R S4E 4E S4B 4

00000000000 @

- i - = - -

(F2ERuD )
SE4H585&0U1 0858 (KEAOBSVEXA) ISRHETEV REHE
BHICESVWTREDREETEVET .

(GEAEH) OsEAeHL. SHSHEORYSNECBHES (HiSESH57. ) SELET.

OFRMELT, ERBEORRICHTZCLEEMIC, BEHROKEFEMRLTIES
BERELET, EEL. fEMNEWEFVHOBEC R, FEETELDEVIENBUET .

NSRBI A—Y 1
| 1A | 2R | 38 |4B | 58 |[6R | 7R | 8R | o” [10A[11A [12A
£ &+
® O

_________________________________________________________________________________

c LRI A-JETEY. BEOGESOZRVELUVETORHICOVTTER. RETSEOTR
BUEEA.

- ARG, NESRAHICE SV TERSHMRELET. B5MLOH—EOHD AR T HHHE
THLOTHEYEEA. FESFTHONEVEBSLEYET.
IR hﬂ“ﬂﬂﬂ LEY. . BflxE. HEY bﬁﬁ*ﬂfh*iﬁml‘fiﬁ UERA.

14/162



[z ERICETHEEHRIA]

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

OSEER. AFEONBLERED  BHEROHEENSHLONIFTOT. FREEHNZLDONDL.

TOHRHELS . BRHBMETHOET .

FONBA A=Y

Q)

Hlﬂmﬂ}ﬂl

&

)

@SERR. FHBMPCRELCNH(EREREORLYSENESLUCFOHEESORALR) EEAT |
EHONIWELHOET . TORS. UHAREOEEMBIEEARHEE T TFETSEICHEDET .,
F HEEOXKER. HFTLEHBHEREICSIS 77 /FOERRETTHOTESHOEEA. |

(HREERICREL AR TR TELONDEE)

(HRANELSEEENLS LB LILES) (HEEEArSEREHEHF TELES)
10,550/
| e &
10.500M .* = 10,5008
200 100/ .,
*50 10,450/ H‘,. 10,4008 =~
*500/ +*500M TeusEa]) &
(@+a) +4508 @+ D208 L &
@+@) *80R | ] 10,300
____________________ 4208
(@)
MERER LmgkEe LmgRwg WiRAEe LmRue YiAEg
S SR v AR
e SEOREEML  +HRHEBES EHEHRR +BOFEEML  *HRNSE
500R 450/ 500F 420M

GEinErmEE. CERERROELMSISELF I ENERED I ESURARSES OISR TS BELFTRSNERTY.
Sidfid, HEGHIR IS, fEHRROSTLONET,

# PR A—-VTED, EEOSE SR EENETET I50TRECESADTTHRTZL.

T eHEAED T UFOMAGRIC S TR, HEEO—BE 32 5. REBICETAO—SHhRELITELTS
En'EhET. 77/ BAROBRRRICED. HESALOEEBROME FHDHW RS DFRTY .

(BEEO—EHTED—SHLRULICHHTIES)

HEWED
B (T

(AR

Ses
EHE

M E
HETE

Hil AR

- |

o T AR 40 B o | BT

(FREOZEHITHEO—BHLRLICHHT 588)

SRS EH A
[CrEO—6E
LERRaENn, £
M AT
EHNEPLET .
E. xRS
(Bl ESI B
RIERIEELERS
DET.

S
REED SR
WA G Fihik

(4E) ﬁgg

WESEE - BNTARESEO77 AFOMMEME LR8BS ro0OSRETY .
aaiER | ENCEETESSISOSETTY. fEROREECEN R, i (R SRS O

(HESRE) T EPLET.

() EErESICHTIRRECOVTE. (4 FTHESRURE (5) B EORRVJETERTEL.

15/162



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

10

10

100

100

16/162



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

10

10

10

10

3(

)

5(

)

100

100

17/162



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

1
60 2 60
40 40
1
2
10
3C ) 7C )
100 100
@
( )
2003 10 23
2006 6 30 2013 11 5
2

2008 10 31

18/162



®

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1

1

!

)C 2)

1

l

1

l

1

19/162



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1
2
3
2024 10
414 2,454 1,896
1959 12 12
1960 2 17
1960 4 1
1985 11 8
1995 5 31
1995 9 14
2007 9 30 29
352
2020 4 1
2024 10 1
9 1 2,608,525 80.00
31 652,132 20.00

€y

20/162



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

S 01 AW N P

(SKr) (DKr)
(NKr) (Ke) (zL)
(FH

90

¢))

21/162



g B~ W N

»

10
11
12
13

14

15

14

22/162

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®)

22 1 6

236 1 3

341 3 1 7



EDINETOOOO

O00OO000000000004000(eo6748)
Oooooooooooobooooooad

11.

11.

14

- N M << 1O ©

®

||||||||||||||||||||||||||||||||||||||||||||||||||||||||||||||||||||||||||||

S

URDER
i S
YTSATF
AR E
URFTHIAL
=i
FOF7t:
HIF AW
FOEBMZERS

= |

23/162



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

ClI0 1

CI0 Chief Investment Officer 1

Deputy-CIO 0 5
ClIo

CIO Deputy-CIO

FD

10 20

FD

24/162



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2024 10
*
( )
@
2
@
®
236 1
3
341
3 1 7 8
100 10

100 5

25/162



16

16

26/162

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2 8 3
28 8 3
2 8 3
28 8

28 8 3



27/162

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



50

28/162

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10 100 20

10

@

29/162



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

&)

2 20 €))

a B~ W DN

»

30/162



10
11
12
13

14

15

o 01 A WN P

®

28

2 1 18
2 1 20
2 1 14
2 1 14
14
7 11.
2 5.
5.
2 1 14
2 2 1
5.
5
2
8 3
8 3 5
28 8 3
28 8 3

31/162

16

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

11

10



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

32/162



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

100

90

33/162



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@
(©))
37 6

O]
: B | < |
i . ARUAIRENOAY
H AMVAZEABCHNTSEST ﬁ%%::ﬂ*uvﬂﬂ” BHLUNBAERETS !
1 U ERRROSISEEERR EhOmBEECINS H
7 DS WSS AR RDERAE EESADEE :
: URTTRIAY REH | :
é CHEAVAIERRCHMTEAER ;
: AMUZIORES SRR HEDMEEE 5
; ERBORRICNT S BRGNS P ———— :
1 MBURAZ. BAVIIE IR
{ BURTOER - ;
: - BEIREOERURIORE ARUATEANORY 5
i ; RELUABEERETS !
] G I, B :
! W3S SRR OE S DHE 5
i DiE g
‘: .otER :

34/162



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

BERR

e FROTS7IE. 77 VRERBNEEEIS A EERNICHRTEALSICERL-EDTT.
EOYSTIGAESEMICSITAEMBER (ERXICS T 2EA 1 EROMESE) DT - BX -
BilvE, 77 VRS LUORRNGREIS A O LWTETLTULET . EEDTS IR 77 VE
DBESEMICBIT S ENREEOHBERRLTVLET.

JrUEOEMRER L SEEMETEEEHDES DTG EE D S L DREREOEE

[F27- TO0-/ULART 7 FERSER]

1] (Medp 1 B ~mear 1ol (s R ~20gd )

- TS MR E R =] s |

— RSN 2 ::ﬂ .
] 100
20801 20 PR 1 o b 1 02410 v HEE REREE FRESE AAEM ZADR FEEMR
(47 - TO—ITIL NS I7 - (F2EREE) ]
1) (31 A ~ 2 inA) N (FORGEN Y H ~IEI0A )
W0 100
15,000 —VM 75 598 6.7
sl= BEE
10055 oo ¢21 : | 1
]
5000 B 150 S N IEl Y
o ED
ol ol R 11
2 = o} I5_5
PP 95 . TR
5 12.4 194
- L A8 4 |
T HOEMBEREN 5] 3 ]
T —smemseesamzwn T il :::: I
x <100
20011 10011 ;A neLn BRI 0MID G4 HEA RENE FRES OFEA SANRK HREE

*EREISAR, TrUROBRNERERLTVSOTREVER A,

FIPUEOEEREEIL. 4ES B =oERC I Y EAEEEL s RLTHBLESOTEY, BN
EREHCE IO TH AL RER SRS RS ST,

& TFUEOENRERCHNT. AESEMDOF—S L TEELESRL TR - L BRRLTLET.
MEMEERCRY T AT -9 ELMESICERNEE A,
CEMEERE LT EOEM S S B S 0E, BHEETER N TOHFFRLTLVET,
A FwIATPURCESVT. OECESTHRSICR, HBEMCOVWTAYFT—IOSMMEE THRELT

FELET,

35/162




EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooonoad

EEEISAC LT
B & & EUAHTOPK
WU MECID 0 A T A IESAD, Ir—2)
I MECIT T -0 - T—troh - S TR (AR, Flra—22)
HaEM | NOMURA-BPIEW
EHEEVE  FTSEIMEE S a0 2 (B B%, M—2)
EE  JPEILM Bk B o RTINS =t FO— I S =T (F=2)

HAMCONT

SESAHTOPKOHEMES SAURERCOrSEBELSTNG. St ) P X ETEsGEtad | P XA SiRORNSH
(EF [P X] £ELET.) OAMEETED, EROESE, EREOLE USREIEERCHT ST ~~TO8E  Song
BAUEERCOOSERE ARSI T ITATORRE | P XSELEY, J P XE. EEROEREOREERRLESD
B, EEVRTRICHL, REEALERA. BMSCIITHS - A F el B AUIMECIT F=2 000 W=k s o T
FARE. MECH Ing. (TMSCIY) PMBLEENRTY,. £772Md, MSCICESTHERIE. B, TRRREEINSEOTREL,
MECIE TP EFELRETFUEFB TN TS S F I ACMLT DHESRELALERA. RRBEZTIC2LTR
CHESEIRCETL. [hittps/fwww.daiwa-am.co, jplfspecialreport/globalmarket/notice himl ] SMNOMURA-BFI
B, BT Lwl— - U —FEDY L PR AR P RET AR TR TN AR EROTR 2 %0
UEEETEE U ENT, —FOES A NBECEILTHE DA - T U0/ T T VAR RS TR NEY.
NOMURA-BPEROIIAME S T 0R— 0 EHICRELTLET. Fi. Mt ESEamaiEt. 220, gEtE
SETFSHOTREL JPVFORNERSICHLTVNEEALTTA. OFTSEMREM T I AR, FTSE Fixed
Income LLCICA VBTN TWSES Y Fod ATV, ERIEFT5E Fixed Income LLCOENRECH. EHCETS
FATOWNFIZFTSE Fived Income LLCHFHLTLVET., QUPTEILM A s R-A T wIA— T8I0 —
oy FO=/% FA—LIrFE, ERETEVCHETRECHE TEFRLTVETH LP Morganis TOmaE-
FEMEGITAOOTRESIES A, AENEHEERITEELTVEY. 1P, MorganioOBHICSSNFBEELIC
AfEEEEK - 5 - S TaIsEnenTE A, Copyright 2016, 1P, Morgan Chase & Co. All rights reserved,

€))
2.2 2.0

| —-{ Y40 IO—IUURET7 VK BRSRE) 2 2qvFy
U HELL (RR2) D
BRI e
—-{ F40-TO— /RS T 7V K (E2ERNE) o TA¥

36/162



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@
®
1.375 1.25
( )
(2 )
300 0.50 0.70
300 1,000 0.45 0.75 0.05
1,000 0.40 0.80

4
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@ (2024 10 31 )
() ()
82,382,444,001 99.37
82,382,444,001 99.37
518,429,454 0.63
82,900,873,545 100.00
(D
2
0) (2024 10 31 )
) ) ()
1.9439 1.9679
1 14,006,925,532 33.25
27,228,062,586| 27,564,228,754
3.5020 3.4756
2 7,844,125,159 32.89
27,470,126,354| 27,263,041,402
2.2734 2.3235
3 7,120,142,921 19.96
16,186,932,924| 16,543,652,076
2.5232 2.5521
4 4,314,690,592 13.28
10,886,827,308| 11,011,521,859
)

99.37%

99.37%
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() () ) ) )
23
(2015 4 274,576,638,407 275,461,569,945 0.7757 0.7782
24
20 0 245,493,397,250 246,170,243,119 0.7254 0.7274
15 1
25
(2016 4 219,700,448,182 220,340,231,463 0.6868 0.6888
26
(2016 10 193,860,194,132 194,163,324,003 0.6395 0.6405
16 1
27
2017 4 179,812,872,688 180,087,026,541 0.6559 0.6569
28
(2017 10 177,330,505,756 177,584,575,967 0.6980 0.6990
29
(2018 159,053,641,822 159,293,529,906 0.6630 0.6640
18 4
30
(2018 10 151,015,290,087 151,243,549,792 0.6616 0.6626
31
(2019 140,265,432,787 140,478,460,158 0.6584 0.6594
19 4
32
(2019 10 127,727,706,077 127,931,560,615 0.6266 0.6276
33
(2020 4 115,460,124,181 115,653,080,245 0.5984 0.5994
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34
119,074,253,627 119,259,327,445 0.6434 0.6444
(2020 10 5 )
35
109,570,193,041 109,733,529,241 0.6708 0.6718
(2021 4 5 )
36
100,188,390,200 100,341,617,429 0.6539 0.6549
(2021 10 5 )
37
96,791,497,020 96,937,382,453 0.6635 0.6645
(2022 4 5 )
38
92,590,995,803 92,731,373,760 0.6596 0.6606
(2022 10 5 )
39
87,267,572,380 87,403,626,610 0.6414 0.6424
(2023 4 5 )
40
85,623,778,434 85,752,212,514 0.6667 0.6677
(2023 10 5 )
2023 10 85,855,230,413 0.6705
11 88,843,081,875 0.6989
12 87,850,000,981 0.7029
2024 1 87,727,605,920 0.7079
2 87,595,328,054 0.7140
3 87,132,141,489 0.7178
4
86,835,290,530 86,956,512,828 0.7163 0.7173
(2024 4 5 )
4 87,720,857,382 0.7292
5 87,972,873,311 0.7398
6 88,733,094,207 0.7625
7 83,243,588,643 0.7252
8 81,918,328,437 0.7174
9 81,496,991,048 0.7175
42
82,708,004,988 82,821,504,830 0.7287 0.7297
(2024 10 7 )
10 82,900,873,545 0.7335
23 0.0150
24 0.0145
25 0.0120
26 0.0080
27 0.0060
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28 0.0060
29 0.0060
30 0.0060
31 0.0060
32 0.0060
33 0.0060
34 0.0060
35 0.0060
36 0.0060
37 0.0060
38 0.0060
39 0.0060
40 0.0060
41 0.0060
42 0.0060
)
23 4.4
24 4.6
25 3.7
26 5.7
27 3.5
28 7.3
29 4.2
30 0.7
31 0.4
32 3.9
33 35
34 8.5
35 5.2
36 1.6
37 2.4
38 0.3
39 1.8
40 4.9
41 8.3
42 2.6

43/162

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@
23 1,689,487,903 24,628,723,174
24 1,692,681,002 17,242,361,893
25 1,599,948,758 20,131,242,632
26 1,877,031,055 18,638,800,624
27 712,902,376 29,688,920,190
28 652,560,742 20,736,203,106
29 1,306,714,501 15,488,841,189
30 573,447,644 12,201,826,205
31 559,385,746 15,791,719,788
32 2,116,123,414 11,288,956,586
33 531,985,673 11,430,460,202
34 487,973,777 8,370,219,906
35 475,884,469 22,213,501,855
36 408,843,193 10,517,814,715
37 435,978,577 7,777,774,274
38 391,337,656 5,898,813,110
39 403,869,672 4,727,597,088
40 337,882,217 7,958,032,661
41 268,371,707 7,480,153,677
42 227,345,963 7,949,801,491
D (2024 10 31 )

() ()

9,734,788,878 48.72

9,734,788,878 48.72

2,539,664,574 12.71

2,539,664,574 12.71

3,780,957,586 18.92

3,780,957,586 18.92

2,751,471,774 13.77

2,751,471,774 13.77
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1,174,492,222

5.88

19,981,375,034

100.00

( )
1,822,350,458 9.12
1,822,350,458 9.12
83,016,356 0.42
83,016,356 0.42
(D
2
()
«c 9
©)) (2024 10 31 )
(D)
) ) C7 7)1 ™
UNITED STATES 99.41 96.75| 3.500000
1 11,850,000 8.82
TREASURY NOTE/BOND 1,809,965,084| 1,761,518,014| 2030/04/30
UNITED STATES 99.46 96.88| 3.500000
2 11,000,000 8.19
TREASURY NOTE/BOND 1,680,913,784| 1,637,412,154| 2030/01/31
UNITED STATES 98.48 96.16 3.250000
3 8,800,000 6.51
TREASURY NOTE/BOND 1,331,481,113| 1,300,168,052| 2029/06/30
UNITED STATES 101.46 99.97| 4.125000
4 6,800,000 5.23
TREASURY NOTE/BOND 1,060,047,169| 1,044,459,469| 2027/10/31
UNITED STATES 103.02 99.31| 4.125000
5 6,800,000 5.19
TREASURY NOTE/BOND 1,076,334,852| 1,037,543,211| 2032/11/15
UNITED STATES 100.64 97.85| 3.750000
6 5,100,000 3.84
TREASURY NOTE/BOND 788,641,494 766,787,894 2030/06/30
UNITED STATES 99.96 99.92| 4.125000
7 4,900,000 3.76
TREASURY NOTE/BOND 752,541,923 752,271,373| 2029/10/31
107.38 103.62| 5.985000
8 |City of New York NY 4,400,000 3.51
725,939,781 700,548,620| 2036/12/01
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100.04 97.50( 5.000000
9 |FANNIE MAE 3,859,334.92 2.89
593,209,113 578,136,370| 2054/05/01
United States Treasury 98.91 99.25] 2.625000
10 3,600,000 2.75
Note/Bond 547,102,821 548,983,375| 2025/03/31
UNITED STATES 99.66 97.91 3.500000
11 3,500,000 2.64
TREASURY NOTE/BOND 535,922,438 526,549,630| 2028/04/30
NATIONAL AUSTRALIA 102.57 101.69 5.087000
12 3,000,000 2.35
BANK LTD/NEW YORK 472,793,299 468,727,984| 2027/06/11
100.00 98.87| 4.969000
13 [CITY OF NEW YORK NY 3,000,000 2.28
460,920,000 455,734,650 2037/10/01
PROVINCE OF QUEBEC 100.12 96.89 4.250000
14 3,000,000 2.24
CANADA 461,477,713 446,626,870| 2034/09/05
95.26 95.26( 1.000000
15 [BANK OF NEW ZEALAND 3,000,000 2.20
439,077,001 439,090,828| 2026/03/03
95.70 95.23| 2.285000
16 |BANK OF NEW ZEALAND 3,000,000 2.20
441,137,313 438,947,943| 2027/01/27
ANZ NEW ZEALAND INT'L 94.78 94.78| 1.250000
17 3,000,000 2.19
LTD/LONDON 436,896,849 436,864,585| 2026/06/22
CORP ANDINA DE 95.64 94.94( 2.250000
18 2,800,000 2.04
FOMENTO 411,444,232 408,458,700 2027/02/08
80.70 78.03| 2.000000
19 [FANNIE MAE 3,287,575.87 1.97
407,653,603 394,152,196| 2051/03/01
SVENSKA 102.60 101.53| 5.125000
20 2,500,000 1.95
HANDELSBANKEN AB 394,101,964 389,984,412| 2027/05/28
RABOBANK NEDERLAND 102.04 101.31| 5.041000
21 2,500,000 1.95
NY 391,939,481 389,143,233| 2027/03/05
101.57 100.51| 5.090000
22 |State of Connecticut 2,500,000 1.93
390,141,893 386,085,797| 2030/10/01
GINNIE MAE Il POOL 101.92 100.53] 5.500000
23 2,452,389.23 1.90
787374 384,030,657 378,815,951| 2054/04/20
CORP ANDINA DE 97.23 97.19 1.625000
24 2,500,000 1.87
FOMENTO 373,460,430 373,318,313| 2025/09/23
98.10 95.16( 4.500000
25 |[FANNIE MAE 2,463,275.48 1.80
371,289,656 360,178,139| 2053/06/01
GINNIE MAE Il POOL 101.14 99.76( 5.500000
26 1,834,585.3 1.41
787028 285,087,408 281,203,300] 2053/09/20
GINNIE MAE Il POOL 100.34 97.92 5.000000
27 1,719,623.46 1.29
MAB8800 265,103,879 258,728,663| 2053/04/20
99.83 100.00{ 5.399000
28 |CITY OF NEW YORK NY 1,538,871.95 1.18
236,039,808 236,444,107| 2024/12/01
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95.81 92.75] 4.000000
FANNIE MAE 1,601,349.62 1.14
235,734,942 228,206,383 2052/07/01
95.97 92.99] 4.000000
FANNIE MAE 1,574,275.48 1.13

232,133,929 224,938,247 2052/07/01
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)
48.72%
12.71%
18.92%
13.77%
94.12%
()
( )
/
US 10YR NOTE DEC 24 15 262,724,400 255,126,433 1.28%
US 5YR NOTE DEC 24 95|  1,569,094,477|  1,567,224,025|  7.84%
/ 2024 11
540,685 82,800,000 83,016,356|  0.42%
(D
« 2
Q)
4
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D) (2024 10 31 )
() ()
13,407,370,135 18.99
13,407,370,135 18.99
25,442,721,969 36.03
25,442,721,969 36.03
3,335,499,496 4.72
3,335,499,496 4.72
27,358,653,564 38.74
27,358,653,564 38.74
1,072,114,564 1.52
70,616,359,728 100.00
() ()
174,316,964 0.25
174,316,964 0.25
QY
¢ 2
Q)]
) (2024 10 31 )
(%)
) ) C/7 7)) ®
NEW YORK LIFE GLOBAL 91.01 94.60] 2.000000
1 55,000,000 8.13
FUNDING 5,524,868,349| 5,742,733,210| 2028/04/17
Canadian Imperial Bank of 98.42 99.84| 3.300000
2 50,000,000 7.80
Commerce/Canad 5,431,362,885| 5,509,891,140| 2025/05/26
96.92 100.55] 3.750000
3 |ONTARIO PROVINCE 45,000,000 7.07
4,813,677,180( 4,994,065,908| 2032/06/02
CANADIAN GOVERNMENT 88.74 92.01| 2.000000
4 46,000,000 6.62
BOND 4,505,753,709| 4,671,416,872| 2032/06/01
95.73 98.92| 2.900000
5 |[ONTARIO PROVINCE 42,000,000 6.49
4,437,809,937| 4,585,800,655| 2028/06/02
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TORONTO-DOMINION 99.96 102.17] 4.516000
6 40,000,000 6.39
BANK/THE 4,413,078,228| 4,510,777,752| 2027/01/29
87.94 92.02] 1.900000
7 |Province of Quebec Canada 35,000,000 5.03
3,397,116,859| 3,554,918,367| 2030/09/01
METROPOLITAN LIFE 100.94 102.34] 5.180000
8 30,000,000 4.80
GLOBAL FUNDING | 3,342,338,021| 3,388,645,962| 2026/06/15
87.96 91.57| 1.900000
9 [CANADA HOUSING TRUST 33,000,000 4.72
3,203,906,448| 3,335,499,495| 2031/03/15
96.18 98.76] 2.500000
10 |Province of Quebec Canada 27,000,000 4.17
2,866,392,781| 2,943,216,923| 2026/09/01
PROVINCE OF ALBERTA 85.04 88.92| 1.650000
11 28,000,000 3.89
CANADA 2,628,042,144| 2,748,195,340| 2031/06/01
METROPOLITAN LIFE 94.10 97.40| 3.394000
12 25,000,000 3.81
GLOBAL FUNDING | 2,596,537,027| 2,687,537,092| 2030/04/09
CANADIAN GOVERNMENT 99.83 99.99] 3.000000
13 21,000,000 3.28
BOND 2,313,942,368| 2,317,700,466| 2024/11/01
95.37 99.06] 3.650000
14 |ONTARIO PROVINCE 20,000,000 3.10
2,105,219,454| 2,186,650,440| 2033/06/02
CANADIAN GOVERNMENT 93.34 96.50| 2.750000
15 20,000,000 3.02
BOND 2,060,475,456| 2,130,141,000] 2033/06/01
PROVINCE OF QUEBEC 95.50 98.37| 3.600000
16 16,000,000 2.46
CANADA 1,686,566,177| 1,737,153,163| 2033/09/01
99.53 100.62| 4.109000
17 |ROYAL BANK OF CANADA 15,000,000 2.36
1,647,862,729| 1,665,913,743| 2025/12/22
CANADIAN GOVERNMENT 97.02 100.08] 3.250000
18 15,000,000 2.35
BOND 1,606,214,610| 1,656,973,773| 2033/12/01
95.62 98.51| 2.700000
19 |BANK OF MONTREAL 15,000,000 2.31
1,583,036,910| 1,630,998,193| 2026/12/09
NEW YORK LIFE GLOBAL 101.02 102.57] 5.250000
20 10,000,000 1.60
FUNDING 1,115,012,925| 1,132,153,386| 2026/06/30
95.86 98.75| 3.190000
21 [BANK OF MONTREAL 10,000,000 1.54
1,058,050,968| 1,090,003,083| 2028/03/01
CANADIAN GOVERNMENT 93.98 97.00] 2.250000
22 10,000,000 1.52
BOND 1,037,279,334| 1,070,677,296| 2029/06/01
CANADIAN GOVERNMENT 93.76 96.66] 2.000000
23 10,000,000 1.51
BOND 1,034,884,305| 1,066,836,420| 2028/06/01
89.26 93.15| 2.050000
24 |Province of Alberta Canada 10,000,000 1.46
985,195,731| 1,028,184,846| 2030/06/01
87.72 91.53| 2.250000
25 |[ONTARIO PROVINCE 10,000,000 1.43
968,253,936/ 1,010,216,610| 2031/12/02
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96.29 98.80| 2.400000
26 |ONTARIO PROVINCE 6,000,000 0.93
637,684,749 654,319,715| 2026/06/02
CANADIAN GOVERNMENT 86.08 89.44| 1.500000
27 5,000,000 0.70
BOND 475,054,554 493,624,306| 2031/12/01
)
18.99%
36.03%
4.72%
38.74%
98.48%
)
( )
/
/
1,580,085 174,100,000 174,316,964 0.25%
2024 11
QY
2
3
@ (2024 10 31 )

() ()

25,978,610,450 78.05
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14,418,229,344 43.32
1,530,930,141 4.60
379,271,865 1.14
5,687,162,450 17.09
2,233,376,799 6.71
1,729,639,851 5.20
5,628,562,013 16.91
2,865,641,826 8.61
2,762,920,187 8.30
1,002,238,524 3.01
1,002,238,524 3.01
676,587,035 2.03
33,285,998,022 100.00
() ()
1,183,149,426 3.55
1,183,149,426 3.55
QY
« 2
()
0) (2024 10 31 )
()
) ) C7 7)1 ™
SPANISH GOVERNMENT 95.10 97.00] 1.450000
1 27,500,000 13.36
BOND 4,360,543,877| 4,447,522,750| 2027/10/31
DANISH GOVERNMENT 90.37 92.78| 0.500000
2 205,000,000 12.77
BOND 4,140,591,172| 4,251,360,007| 2029/11/15
FRENCH GOVERNMENT 94.71 96.35| 1.000000
3 13,500,000 6.52
BOND 2,131,818,950| 2,168,811,335| 2027/05/25
SPANISH GOVERNMENT 99.12 101.52| 3.150000
4 12,000,000 6.10
BOND 1,983,173,319| 2,031,191,559| 2033/04/30
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84.82 86.99 0.100000

5 [Belgium Government Bond 11,000,000 4.79
1,555,752,628| 1,595,587,759| 2030/06/22

FRENCH GOVERNMENT 82.77 84.66

6 10,500,000 4.45
BOND 1,449,132,959| 1,482,130,493| 2030/11/25
92.36 94.28| 0.800000

7 |Belgium Government Bond 9,300,000 4.39
1,432,155,012| 1,462,019,356| 2028/06/22
EUROPEAN INVESTMENT 97.20 99.14] 1.750000

8 100,000,000 4.28
BANK 1,396,778,370| 1,424,713,650| 2026/11/12
POLAND GOVERNMENT 102.78 100.70] 6.000000

9 35,000,000 4.05
BOND 1,377,566,405| 1,349,622,687| 2033/10/25
92.31 93.48| 2.000000

10 [KOMMUNALBANKEN 100,000,000 3.93
1,293,347,160| 1,309,738,860| 2027/11/29
NORWEGIAN 90.71 91.48| 1.750000

11 90,000,000 3.47
GOVERNMENT BOND 1,143,850,653| 1,153,521,756| 2029/09/06

DANISH GOVERNMENT 83.80 86.70

12 52,000,000 3.03
BOND 974,004,507| 1,007,697,132| 2031/11/15
Sveriges Sakerstallda 97.90 99.63| 2.000000

13 70,000,000 3.01
Obligationer AB 984,836,454| 1,002,238,524| 2026/06/17
KFW-KREDIT 100.49 100.86] 4.250000

14 70,000,000 2.97
WIEDERAUFBAU 985,525,044 989,153,634 2028/09/29
EUROPEAN INVESTMENT 84.77 86.01| 2.125000

15 72,000,000 2.67
BANK 877,116,060 889,955,942| 2040/03/21
Czech Republic Government 94.43 95.91| 2.500000

16 130,000,000 2.46
Bond 806,241,607 818,902,897 2028/08/25
SPANISH GOVERNMENT 108.86 109.67] 5.150000

17 3,500,000 1.92
BOND 635,270,811 640,037,288| 2028/10/31
CZECH REPUBLIC 68.59 69.09] 1.500000

18 140,000,000 1.91
GOVERNMENT BOND 630,696,318 635,265,915| 2040/04/24
FRENCH GOVERNMENT 86.49 85.09| 1.250000

19 4,000,000 1.70
BOND 576,823,776 567,495,566| 2034/05/25
KFW-KREDIT 100.67 101.13] 4.250000

20 40,000,000 1.70
WIEDERAUFBAU 564,199,512 566,749,332| 2029/01/30
91.07 92.07] 2.750000

21 |Poland Government Bond 15,000,000 1.59
523,126,696 528,868,671| 2028/04/25
DANISH GOVERNMENT 93.47 95.77] 0.500000

22 20,000,000 1.29
BOND 417,852,694 428,105,310 2027/11/15
SWEDISH GOVERNMENT 95.82 97.75] 1.750000

23 27,000,000 1.14
BOND 371,779,777 379,271,864| 2033/11/11
NORWEGIAN 90.19 89.79 2.125000

24 30,000,000 1.13
GOVERNMENT BOND 379,082,720 377,408,385| 2032/05/18
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98.30 99.65| 3.250000
25 |Poland Government Bond 9,300,000 1.07
350,099,170 354,885,439| 2025/07/25
EUROPEAN INVESTMENT 105.08 106.72| 3.750000
26 20,000,000 0.92
BANK 302,022,912 306,739,146| 2032/06/01
CZECH REPUBLIC 98.08 99.55
27 40,000,000 0.79
GOVERNMENT BOND 257,657,490 261,519,121| 2024/12/12
EUROPEAN INVESTMENT 96.39 98.47| 1.500000
28 10,000,000 0.43
BANK 138,512,430 141,511,449| 2027/03/02
68.74 70.27] 1.700000
29 |Belgium Government Bond 200,000 0.07
22,924,374 23,433,234| 2050/06/22
CZECH REPUBLIC 105.79 106.22| 4.900000
30 2,000,000 0.04
GOVERNMENT BOND 13,896,093 13,951,915( 2034/04/14
)
78.05%
16.91%
3.01%
97.97%
)
( )
/
EURO-BOBL DEC 24 60 1,197,995,732 1,183,149,426 3.55%
( D

¢ 2
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@ (2024 10 31 )
() ()
5,034,975,679 18.36
230,037,236 0.84
4,804,938,443 17.52
10,450,190,560 38.10
501,551,318 1.83
9,948,639,242 36.27
7,982,834,210 29.11
6,783,671,795 24.73
1,199,162,415 4.37
3,386,025,892 12.35
3,101,504,563 11.31
284,521,329 1.04
572,631,866 2.09
27,426,658,207 100.00
QY
« 2
0 (2024 10 31 )
()
) ) C7 7)1
NZ LOCAL GOVT FUND 87.62 88.66| 1.500000
1 33,000,000 9.77
AGENC 2,649,306,825| 2,680,871,747| 2029/04/20
NZ LOCAL GOVT FUND 90.38 90.25| 3.500000
2 31,000,000 9.35
AGENC 2,567,177,172| 2,563,412,158| 2033/04/14
NEW ZEALAND 93.97 93.78| 3.500000
3 28,000,000 8.77
GOVERNMENT BOND 2,410,797,060| 2,406,025,490| 2033/04/14
NZ LOCAL GOVT FUND 86.15 86.45] 2.250000
4 27,500,000 7.94
AGENC 2,170,819,084| 2,178,251,757| 2031/05/15
NEW SOUTH WALES 85.01 85.27| 2.000000
5 23,500,000 7.37
TREASURY CORP. 2,014,834,246| 2,021,090,980| 2031/03/20
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NZ LOCAL GOVT FUND 99.90 99.91f 4.500000
6 14,000,000 4.67
AGENC 1,281,461,454| 1,281,564,068| 2030/05/15
NEW ZEALAND 99.26 99.32| 2.750000
7 12,000,000 3.98
GOVERNMENT BOND 1,091,395,670| 1,091,985,796| 2025/04/15
80.31 80.66| 1.500000
8 |TREASURY CORP VICTORIA 12,000,000 3.56
971,960,028 976,244,136| 2031/09/10
NEW ZEALAND 84.15 84.73| 1.500000
9 12,000,000 3.40
GOVERNMENT BOND 925,244,726 931,599,489| 2031/05/15
96.28 97.91] 0.750000
10 |KOMMUNALBANKEN 10,000,000 3.27
882,172,332 897,133,878| 2025/06/12
NEW SOUTH WALES 92.63 92.94| 3.000000
11 7,000,000 2.39
TREASURY CORP. 653,935,604 656,166,406| 2030/02/20
82.78 83.32| 1.500000
12 |TREASURY CORP VICTORIA 7,714,000 2.36
644,000,501 648,224,807| 2030/11/20
NZ LOCAL GOVT FUND 82.76 83.17| 3.000000
13 8,000,000 2.22
AGENC 606,608,243 609,646,809| 2035/05/15
QUEENSLAND TREASURY 78.79 77.96] 1.500000
14 7,000,000 2.01
CORP. 556,247,251 550,379,798| 2032/08/20
NZ LOCAL GOVT FUND 98.78 99.22| 2.750000
15 5,000,000 1.66
AGENC 452,532,549 454,540,563 2025/04/15
100.86 101.27( 5.411000
16 |CREDIT AGRICOLE SA 4,310,000 1.61
438,414,646 440,205,459 2029/01/18
COOPERATIEVE RABOBANK 103.13 103.30f 5.708000
17 4,000,000 1.52
UA 416,026,420 416,736,404( 2028/11/21
102.24 102.33| 5.400000
18 |AIRSERVICES AUSTRALIA 4,000,000 1.51
412,472,466 412,811,322 2028/11/15
TORONTO-DOMINION 100.55 100.73 4.950000
19 4,000,000 1.48
BANK/THE 405,622,734 406,348,854 2028/09/15
NZ LOCAL GOVT FUND 100.41 100.36( 4.700000
20 3,750,000 1.38
AGENC 379,764,541 379,548,975| 2028/08/01
NEW ZEALAND 82.85 81.91] 2.750000
21 5,001,000 1.37
GOVERNMENT BOND 379,639,248 375,327,665| 2037/04/15
100.38 100.49( 5.288000
22 |BNP PARIBAS SA 3,640,000 1.35
368,521,995 368,918,457| 2029/02/15
COMMONWEALTH BANK OF 94.50 95.41| 2.400000
23 3,710,000 1.30
AUSTRALIA 353,608,731 356,983,595 2027/01/14
79.60 79.55 2.250000
24 |TREASURY CORP VICTORIA 4,167,000 1.22
334,525,199 334,340,293 2033/09/15
NATIONAL AUSTRALIA 102.26 102.42 5.400000
25 3,200,000 1.21
BANK LTD 330,036,062 330,533,051 2028/11/16
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QUEENSLAND TREASURY 79.13 79.29] 1.500000
26 4,000,000 1.17
CORP. 319,242,692 319,859,894| 2032/03/02
INTER-AMERICAN 100.46 100.29 4.700000
27 3,000,000 1.11
DEVELOPMENT BANK 303,941,730 303,430,420| 2030/10/03
99.00 99.89| 4.000000
28 [KOMMUNALBANKEN 3,300,000 1.10
299,322,540 302,028,536| 2025/08/20
104.12 103.51 5.524000
29 |ASB BANK LTD 3,000,000 1.04
286,211,062 284,521,329| 2027/06/21
QUEENSLAND TREASURY 83.20 82.02| 4.200000
30 3,000,000 0.90
CORP. 251,745,804 248,160,586| 2047/02/20
()
18.36%
38.10%
29.11%
12.35%
97.91%
()
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498,461,767 99.31
498,461,767 99.31
3,462,602 0.69
501,924,369 100.00
QY
« 2
) (2024 10 31 )
) ) (D))
1.9438 1.9679
1 84,634,991 33.18
164,521,953| 166,553,198
3.5019 3.4756
2 47,181,479 32.67
165,228,481| 163,983,948
2.2734 2.3235
3 43,479,612 20.13
98,846,551 101,024,878
2.5232 2.5521
4 26,213,606 13.33
66,142,171 66,899,743
)
99.31%
99.31%
)
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®
() () X )¢
13
930,856,433 | 931,423,156 1.6425 1.6435
(2015 4
14
937,949,288 | 938,548,664 1.5649 1.5659
(2015 10
15
862,541,774 | 863,114,758 1.5053 1.5063
(2016 4
16
796,239,156 | 796,800,960 1.4173 1.4183
(2016 10
17
725,875,924 | 726,371,185 1.4656 1.4666
(2017 4
18
767,729,942 | 768,218,194 1.5724 1.5734
(2017 10
19
765,141,893 | 765,649,916 1.5061 1.5071
(2018 4
20
639,465,388 | 639,887,359 1.5154 1.5164
(2018 10
21
636,231,889 | 636,650,195 1.5210 1.5220
(2019 4
22
567,043,949 | 567,432,372 1.4599 1.4609
(2019 10
23
487,517,556 | 487,864,039 1.4070 1.4080
(2020 4
24
460,687,228 | 460,989,076 1.5262 1.5272
(2020 10
25
483,919,749 | 484,221,390 1.6043 1.6053
(2021 4
26
444,751,852 | 445,033,896 1.5769 1.5779
(2021 10
27
424,328,442 | 424,591,385 1.6138 1.6148
(2022 4
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(20?2 05 ) 394,813,321 | 395,057,396 1.6176 1.6186
29
380,402,626 | 380,642,070 1.5887 1.5897
(2023 4 5 )
30
489,593,459 | 489,887,193 1.6668 1.6678
(2023 10 5 )
2023 10 489,231,837 1.6764
11 501,648,123 1.7498
12 503,339,155 1.7624
2024 1 872,205,844 1.7778
2 499,840,944 1.7955
3 852,939,930 1.8098
31
oo 45 ) 851,784,477 | 852,255,702 1.8076 1.8086
4 509,382,348 1.8396
5 510,121,509 1.8694
6 520,211,067 1.9293
7 495,862,986 1.8383
8 491,622,736 1.8213
9 491,189,629 1.8239
32
o 10 7 ) 498,453,712 | 498,722,568 1.8540 1.8550
10 501,924,369 1.8662
()
13 0.0010
14 0.0010
15 0.0010
16 0.0010
17 0.0010
18 0.0010
19 0.0010
20 0.0010
21 0.0010
22 0.0010
23 0.0010
24 0.0010
25 0.0010
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26 0.0010

27 0.0010

28 0.0010

29 0.0010

30 0.0010

31 0.0010

32 0.0010

)

13 4.3

14 4.7

15 3.7

16 5.8

17 3.5

18 7.4

19 4.2

20 0.7

21 0.4

22 4.0

23 3.6

24 8.5

25 5.2

26 1.6

27 2.4

28 0.3

29 1.7

30 5.0

31 8.5

32 2.6

@

13 44,956,736 39,473,883
14 66,678,245 34,025,176
15 42,120,648 68,512,790
16 53,800,829 64,980,806
17 45,682,130 112,224,711
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18 41,668,773 48,677,770
19 40,499,316 20,729,287
20 17,174,245 103,226,181
21 9,763,548 13,428,489
22 4,532,568 34,415,153
23 18,476,867 60,417,277
24 3,332,300 47,967,235
25 37,981,472 38,188,485
26 3,730,870 23,327,760
27 3,634,077 22,735,028
28 1,270,487 20,138,562
29 13,459,921 18,090,962
30 71,768,082 17,477,645
31 406,366,004 228,875,515
32 516,443,646 718,812,631
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2024 4 5 2024 10 7
636,204,259 597,664,840
86,411,416,617 82,316,332,205
100,041,129 37,357,628
87,147,662,005 82,951,354,673
87,147,662,005 82,951,354,673
121,222,298 113,499,842
88,283,378 30,786,961
4,071,261 3,917,190
97,710,443 94,012,787
1,084,095 1,132,905
312,371,475 243,349,685
312,371,475 243,349,685
121,222,298,151 113,499,842,623
34,387,007, 621 30,791,837,635
2,289,307,255 2,503,626,425
86,835,290,530 82,708,004,988
86,835,290,530 82,708,004,988
87,147,662,005 82,951,354,673
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2023 10 6 2024 4 6

2024 4 5 2024 10 7
15,085 318,200
7,641,525,027 2,845,895,173
7,641,540,112 2,846,213,373
22,817 -
24,091,557 23,823,740
578,198,349 571,771,162
1,084,095 1,132,905
603,396,818 596,727,807
7,038,143,294 2,249,485,566
7,038,143,294 2,249,485,566
7,038,143,294 2,249,485,566
29,495,723 7,235,911
42,810,301,687 34,387,007,621
2,243,633,137 2,112,693,894
2,243,633,137 2,112,693,894
81,541,366 62,217,692
81,541,366 62,217,692
747,445,276 697,555,871
34,387,007,621 30,791,837,635
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®
2024 4 6
2024 10 7
1.
2.
2024 10 5 2024
10 7 185
2024 4 5 2024 10 7
1. 1 128,434,080,121 121,222,298,151
268,371,707 227,345,963
7,480,153,677 7,949,801,491
2. 121,222,298,151 113,499,842,623
3. 2
34,387,007,621 30,791,837,635
2023 10 6 2024 4 6

2024 4 5 2024 10 7
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( 2023 10 6
)

2023 11 6

200,811,601

156,511,802

2,086,752,013
2,444 ,075,416 1
190.97

127,981,140 1 10

( 2023 11 7 2023 12 5

)

179,636,807

156,082,412

2,141,709,695
2,477,428,914 1
195.12

126,967,608 1 10
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( 2024 4 6

2024 5 7

)

198,797,187

151,682,188

2,268,484,757
2,618,964,132 1
217.96
120,157,702 1 10
( 2024 5 8 2024 6 5
)

189,605,990

150,827,801

2,321,183,509
2,661,617,300 1
223.91

118,867,520 1 10




( 2023 12 6
)

2024 1

185,672,355

154,371,804

2,157,797,582
2,497,841,741 1
199.99
124,896,829 1

( 2024 1 6 2024 2

)

172,968,355

153,940,539

2,198,545,623
2,525,454,517 1
203.97
123,817,529 1
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( 2024 6 6 2024 7 5
)

204,287,464

148,279,158

2,338,448,532
2,691,015,154 1
231.49
116,246,842 1 10
( 2024 7 6 2024 8 5
)

103,840,231

147,044,773

2,393,352,376
2,644,237,380 1
230.55

114,693,302 1 10




( 2024 2 6
)

2024 3 5

173,071,052

153,170,450

2,224,111,551
2,550,353,053 1
208.09

122,559,872 1 10

( 2024 3 6 2024 4 5

)

161,456,602

152,262,925

2,249,072,951
2,562,792,478 1
211.41

121,222,298 1 10
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( 2024 8 6 2024 9 5
)

182,825,060

147,148,294

2,369,145,570
2,699,118,924 1
236.58

114,090,663 1 10

( 2024 9 6 2024 10 7

)

192,686,768

147,238,487

2,424,439,499
2,764,364,754 1
243.56

113,499,842 1 10
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2024 4 6
2024 10 7
2
4
2024 10 7
@
@
2024 4 5 2024 10 7
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457,771,802

2,314,098,876

457,771,802

2,314,098,876

2024 4 5 2024 10 7
2024 4 6
2024 10 7
1
2024 4 5 2024 10 7
0.7163 0.7287
1 (7,163 ) (7,287 )
@
@
@

7,222,145,345

16,418,825,227

4,354,129,947

10,986,340,682

14,095,703, 786

27,400,638,589

7,855,661,824

27,510,527,707
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82,316,332,205

82,316,332,205

2024 4 5 2024 10 7

() ()
327,146,914 448,209,652
463,527,592 110,100,711
14,458,024,198 9,254,457,873
1,617,845,828 2,045,994,762
2,789,021,066 5,049,902,542
1,017,509, 681 2,668,574,540
- 266,867
186,309 -
15,201,774 20,430,666
181,825,473 174,758,583
6,548,631 1,237,931
75,411,971 66,174,351
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20,952,249,437
20,952,249,437

19,840,108,478
19,840,108,478

- 23,210,122

552,057 -
40,174,781 -
40,726,838 23,210,122
40,726,838 23,210,122

9,403,486,364

11,508,036,235
20,911,522,599
20,911,522,599
20,952,249,437

8,716,891,030

11,100,007, 326
19,816,898, 356
19,816,898, 356
19,840,108,478

2024 4 6
2024 10 7

@
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@
®
3.
12 133 60
61
2024 4 5 2024 10 7
1. 1 2023 10 6 2024 4 6
9,896,935,778 9,403,486,364
67,081,992 86,511,923

FOFs

560,531,406

147,308,616

84/162

773,107,257

139,164,646




52,350,695
6,202,164

1,370,138,554

76,002,352

2,502,773

7,748,981,210

9,403,486,364

9,403,486,364
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6,136,842

1,301,872,567

43,647,362

3,924,268

7,222,145,345

8,716,891,030

8,716,891,030

2024 4 6
2024 10 7
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2024 10 7
o
@
®
2024 4 5 2024 10 7
34,637,861 93,482,502
8,192,029 21,505,281
1,305,222 30,039,377
4,039,737 3,022,255
37,484,931 148,049,415
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2024 4 5 2024 10 7

() () () () () ()
232,968,133 - 232,416,076 552,057 - - - -
- - - 7,203,114 - 23,210,122 16,007,008
- - - 7,203,114 - 266,867 6,936,247
232,968,133 - 232,416,076 552,057 14,406,228 - 23,476,989 22,943,255
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2024 4 5 2024 10 7

() () () () () ()

45,800,000 - 45,613,691 186,309

45,800,000 - 45,613,691 186,309

45,800,000 - 45,613,691 186,309
@
@

2024 4 5 2024 10 7
2.2238 2.2734
(22,238 ) (22,734 )
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€y

)

2.625% United States 3,600,000.000 3,569,472.000
Treasury Note/Bond 20250331

1.625% United States 1,200,000.000 1,085,904.000
Treasury Note/Bond 20290815

3.25% UNITED STATES 8,800,000.000 8,580,968.000
TREASURY NOTE/BOND 20290630

4.125% UNITED STATES 6,800,000.000 6,854,264 .000
TREASURY NOTE/BOND 20271031

4.125% UNITED STATES 9,800,000.000 9,942,002.000
TREASURY NOTE/BOND 20321115

3.5% UNITED STATES TREASURY 11,000,000.000 10,824,660.000
NOTE/BOND 20300131

3.625% UNITED STATES 1,300,000.000 1,286,441.000
TREASURY NOTE/BOND 20300331

3.5% UNITED STATES TREASURY 11,850,000.000 11,652,342.000
NOTE/BOND 20300430

3.5% UNITED STATES TREASURY 3,500,000.000 3,461,570.000
NOTE/BOND 20280430

3.75% UNITED STATES 5,100,000.000 5,074,551.000
TREASURY NOTE/BOND 20300630

62,332,174.000
(9,254,457,873)

9,254,457,873

[9,254,457,873]

5.09% State of Connecticut 2,500,000.000 2,513,825.000
20301001

5.985% City of New York NY 4,400,000.000 4,662,548.000
20361201

5.968% City of New York NY 1,000,000.000 1,069,850.000
20360301

5.399% CITY OF NEW YORK NY 1,538,871.950 1,538,733.450
20241201

5.245% State of Mississippi 1,000,000.000 1,018,310.000
20341101
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4.25% PROVINCE OF QUEBEC
CANADA 20340905

3,000,000.000

2,977,260.000

13,780,526.450
(2,045,994,762)

2,045,994, 762
[2,045,994,762]

4.125% KOREA NATIONAL OIL
CORP 20270930

1,000,000.000

990,440.000

5% GINNIE MAE 11 POOL
MA8725 20530320

2,546,334.980

2,538,950.600

5% GINNIE MAE 11 POOL
MA8800 20530420

4,399,594.270

4,389,255.210

2.5% GINNIE MAE 11 POOL
MA8720 20530320

1,551,774.350

1,348,429.830

5.5% GINNIE MAE 11 POOL
787028 20530920

1,837,536.860

1,854,019.560

5.5% GINNIE MAE 11 POOL
787374 20540420

2,467,351.050

2,508,728.520

4% FANNIE MAE 20520701

1,574,275.480

1,498,143.510

4% FANNIE MAE 20520701

1,601,349.620

1,521,378.210

2.5% FANNIE MAE 20330901

156,294.100

148,698.200

2.5% FANNIE MAE 20510101

562,266.320

478,246.860

4.5% FANNIE MAE 20530601

2,463,275.480

2,396,791.670

5% FANNIE MAE 20540501

3,859,334.920

3,835,407.040

2% FANNIE MAE 20510301

3,287,575.870

2,613,885.820

2.25% CORP ANDINA DE
FOMENTO 20270208

2,800,000.000

2,675,232.000

1.625% CORP ANDINA DE
FOMENTO 20250923

2,500,000.000

2,428,250.000

FR5.75% AFRICAN DEVELOPMENT

BK. 20791231

2,800,000.000

2,787,092.000

34,012,949.030
(5,049,902,542)

5,049,902, 542
[5,049,902,542]

5.125% SVENSKA
HANDELSBANKEN AB 20270528

2,500,000.000

2,556,225.000

5.041% RABOBANK NEDERLAND
NY 20270305

2,500,000.000

2,546,575.000
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5.087% NATIONAL AUSTRALIA 3,000,000.000 3,065,460.000
BANK LTD/NEW YORK 20270611

2.285% BANK OF NEW ZEALAND 3,000,000.000 2,868,990.000
20270127
1% BANK OF NEW ZEALAND 3,000,000.000 2,861,460.000
20260303
1.625% ASB BANK LTD 1,300,000.000 1,230,190.000
20261022
1.25% ANZ NEW ZEALAND INT"L 3,000,000.000 2,844,930.000

LTD/LONDON 20260622

17,973,830.000
(2.668,574,540)

2,668,574,540
[2,668,574,540]

19,018,929, 717
[19,018,929,717]

10

100% 100%
16
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2024 4 5 2024 10 7

()

()

870,529,924
134,605,373
12,702,688,256
28,966,911,39%4
3,249,524,903
29,049,819,800

571,823,732
16,441,659
13,316,977,594
25,757,731,337
3,314,950,809
27,039,859,254

498,270 8,472
582,284,424 604,227,757
35,130,451 40,342,644

122,541,615
75,714,534,410
75,714,534,410

122,549,615
70,784,912,873
70,784,912,873

35,699
134,871,644
134,907,343
134,907,343

30,674,389,454

44,905,237,613
75,579,627,067
75,579,627,067
75,714,534,410

857,663
99,363,344
100,221,007
100,221,007

28,014,282,888

42,670,408,978
70,684,691,866
70,684,691,866
70,784,912,873

2024 4 6
2024 10 7
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12 133 60
61
2024 4 5 2024 10 7
2023 10 6 2024 4 6
34,742,478,146 30,674,389,454
91,859,934 58,501,300

4,159,948,626
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FOFs

133,121,136

47,298,943

458,257,420

18,322,516

5,589,684

1,234,856,542

45,727,211

2,264,241

24,070,684,598

4,658,267,163

30,674,389,454

30,674,389,454

125,725,750

442,519,325

5,537,584

1,176,702,115

26,240,438

3,542,050

21,879,885,679

4,354,129,947

28,014,282,888

28,014,282,888

2024 4 6
2024 10 7
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2024 10 7

o

@

®

2024 4 5 2024 10 7
312,877,137 407,367,862
696,745,377 941,040,772
119,025,905 141,524,579
469,202,016 581,836,022

1,597,850,435 2,071,769,235

95/162



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2024 4 5 2024 10 7
() () () () () ()
247,900,000 247,437,429 462,571 198,900,000 - 199,749,191 849,191
247,900,000 247,437,429 462,571 198,900,000 - 199,749,191 849,191
247,900,000 247,437,429 462,571 198,900,000 - 199,749,191 849,191
€))
@
2024 4 5 2024 10 7
2.4639 2.5232
(24,639 ) (25,232 )
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2% CANADIAN GOVERNMENT BOND 10,000,000.000 9,670,000.000
20280601
2.25% CANADIAN GOVERNMENT 10,000,000.000 9,711,700.000

BOND 20290601

1.5% CANADIAN GOVERNMENT 5,000,000.000 4,487,550.000
BOND 20311201

2% CANADIAN GOVERNMENT BOND 46,000,000.000 42,492,500.000
20320601
3% CANADIAN GOVERNMENT BOND 21,000,000.000 20,979,630.000
20241101
2.75% CANADIAN GOVERNMENT 20,000,000.000 19,390,800.000

BOND 20330601

3.25% CANADIAN GOVERNMENT 15,000,000.000 15,084,300.000
BOND 20331201

121,816,480.000
(13,316,977,594)

13,316,977,594
[13,316,977,594]

2.5% Province of Quebec 27,000,000.000 26,609,580.000
Canada 20260901

1.9% Province of Quebec 35,000,000.000 32,235,000.000
Canada 20300901

3.6% PROVINCE OF QUEBEC 16,000,000.000 15,771,520.000
CANADA 20330901

2.4% ONTARIO PROVINCE 6,000,000.000 5,912,040.000
20260602
2.9% ONTARIO PROVINCE 42,000,000.000 41,537,160.000
20280602
2.25% ONTARIO PROVINCE 10,000,000.000 9,167,900.000
20311202
3.75% ONTARIO PROVINCE 45,000,000.000 45,351,450.000
20320602
3.65% ONTARIO PROVINCE 20,000,000.000 19,848,000.000
20330602

97/162



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

2.2% Province of Alberta

Canada 20260601

5,000,000.000

4,910,650.000

2.05% Province of Alberta

Canada 20300601

10,000,000.000

9,327,000.000

1.65% PROVINCE OF ALBERTA
CANADA 20310601

28,000,000.000

24,947,440.000

235,617,740.000
(25,757,731,337)

25,757,731,337
[25,757,731,337]

1.9% CANADA HOUSING TRUST
20310315

33,000,000.000

30,323,370.000

30,323,370.000
(3,314,950,809)

3,314,950, 809
[3,314,950,809]

4.516% TORONTO-DOMINION
BANK/THE 20270129

40,000,000.000

40,801,600.000

5.18% METROPOLITAN LIFE
GLOBAL FUNDING 1 20260615

30,000,000.000

30,636,300.000

3.394% METROPOLITAN LIFE
GLOBAL FUNDING 1 20300409

25,000,000.000

24,321,500.000

2% NEW YORK LIFE GLOBAL
FUNDING 20280417

55,000,000.000

51,863,900.000

5.25% NEW YORK LIFE GLOBAL
FUNDING 20260630

10,000,000.000

10,238,300.000

3.3% Canadian Imperial Bank

of Commerce/Canad 20250526

50,000,000.000

49,820,500.000

3.19% BANK OF MONTREAL
20280301

10,000,000.000

9,870,100.000

2.7% BANK OF MONTREAL
20261209

15,000,000.000

14,744,850.000

4.109% ROYAL BANK OF CANADA
20251222

15,000,000.000

15,048,900.000

247,345,950.000
(27,039,859,254)

27,039,859, 254
[27,039,859,254]

69,429,518,994
[69,429,518,994]
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7
11
L 100% 100%
9
2024 4 5 2024 10 7
) ()
877,496,078 397,899,410
456,414,776 161,143,520
27,022,948,923 25,833,888,990
5,119,232,414 5,620,991,489
1,245,954,900 997,768,912
7,203,680 8,144
430,825,472 264,626,283
262,451,101 305,784,404
51,839,710 29,076,156
97,149,519 65,639,294
35,571,516,573 33,676,826,602
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33,676,826,602

1,440,736
760,122,120
761,562,856
761,562,856

18,324,871,945

16,485,081,772
34,809,953,717
34,809,953,717
35,571,516,573

7,042,499
609,942,674
616,985,173
616,985,173

17,006,786,985

16,053,054 ,444
33,059,841,429
33,059,841,429
33,676,826,602

2024 4 6
2024 10 7

@

@
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12 133 60
61
2024 4 5 2024 10 7
2023 10 6 2024 4 6
19,691,014,419 18,324,871,945
127,743,006 166,269,248
1,493,885,480 1,484,354,208
285,935,970 270,884,627
FOFs

12,023,161 12,002,544
2,684,791,913 2,535,895,551
148,458,568 84,639,411
2 4,924,680 7,661,066
15,188,737,653 14,095,703, 786
18,324,871,945 17,006,786,985

101/162




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

18,324,871,945 17,006,786,985

2024 4 6
2024 10 7

2024 10 7

@
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2024 4 5 2024 10 7
154,196,317 640,273,820
57,697,189 93,227,941
1,041,608 16,359,168
212,935,114 749,860,929
2024 4 5 2024 10 7
() () () () () ()
2,505,701,856 2,511,464,800 5,762,944|  1,367,275,734 1,360,241,379 7,034,355
2,505,701,856 2,511,464,800 5,762,944|  1,367,275,734 1,360,241,379 7,034,355
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2.
3.
4.
1
2024 4 5 2024 10 7
1.8996 1.9439
1 (18,996 ) (19,439 )
€H)
@
1.75% SWEDISH GOVERNMENT 27,000,000.000 26,393,040.000

BOND 20331111

26,393,040.000

(377,948,333)
2.5% Czech Republic 130,000,000.000 125,541,000.000
Government Bond 20280825
1.5% CZECH REPUBLIC 140,000,000.000 98,599,200.000
GOVERNMENT BOND 20400424
CZECH REPUBLIC GOVERNMENT 40,000,000.000 39,720,400.000
BOND 20241212
4.9% CZECH REPUBLIC 2,000,000.000 2,168,760.000
GOVERNMENT BOND 20340414

266,029,360.000

(1,710,249,550)
0.5% DANISH GOVERNMENT BOND 20,000,000.000 19,155,400.000
20271115
0.5% DANISH GOVERNMENT BOND 205,000,000.000 190,678,700.000
20291115
DANISH GOVERNMENT BOND 52,000,000.000 45,260,800.000
20311115

255,094,900.000

(5,571,272,617)
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1.75% NORWEGIAN GOVERNMENT 90,000,000.000 83,467,800.000
BOND 20290906

2.125% NORWEGIAN GOVERNMENT 30,000,000.000 27,554,700.000
BOND 20320518

111,022,500.000

(1,544,322,975)
6% POLAND GOVERNMENT BOND 35,000,000.000 36,629,600.000
20331025
2.75% Poland Government 15,000,000.000 13,986,300.000
Bond 20280425
3.25% Poland Government 9,300,000.000 9,230,715.000

Bond 20250725

59,846,615.000

(2,257,958,922)
0.8% Belgium Government 9,300,000.000 8,810,076.000
Bond 20280622
1.7% Belgium Government 200,000.000 143,028.000
Bond 20500622
0.1% Belgium Government 11,000,000.000 9,626,870.000
Bond 20300622
1% FRENCH GOVERNMENT BOND 11,500,000.000 11,094,740.000
20270525
1.25% FRENCH GOVERNMENT 2,200,000.000 1,892,022.000
BOND 20340525
FRENCH GOVERNMENT BOND 10,500,000.000 8,944,844 990
20301125
1.95% SPANISH GOVERNMENT 2,000,000.000 1,986,200.000
BOND 20260430
1.45% SPANISH GOVERNMENT 27,500,000.000 26,763,825.000
BOND 20271031
3.15% SPANISH GOVERNMENT 15,500,000.000 15,889,825.000
BOND 20330430
5.15% SPANISH GOVERNMENT 2,800,000.000 3,091,564 .000

BOND 20281031

88,242,994.990
(14,372,136,593)

25,833,888,990
[25,833,888,990]

1.75% EUROPEAN INVESTMENT 100,000,000.000 99,109,000.000
BANK 20261112
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1.5% EUROPEAN INVESTMENT
BANK 20270302

10,000,000.000

9,843,400.000

3.75% EUROPEAN INVESTMENT
BANK 20320601

20,000,000.000

21,358,000.000

2.125% EUROPEAN INVESTMENT
BANK 20400321

72,000,000.000

61,843,680.000

192,154,080.000
(2,751,646,426)

4.25% KFW-KREDIT
WIEDERAUFBAU 20280929

70,000,000.000

71,298,500.000

4.25% KFW-KREDIT
WIEDERAUFBAU 20290130

40,000,000.000

40,824,800.000

2% KOMMUNALBANKEN 20271129

100,000,000.000

94,156,000.000

206,279,300.000
(2.869,345,063)

5,620,991, 489
[5,620,991,489]

2% Sveriges Sakerstallda

Obligationer AB 20260617

70,000,000.000

69,676,600.000

69,676,600.000
(997,768,912)

997,768,912
[997,768,912]

32,452,649,391

[32,452,649,391]
1
4 100% 12.7%
1
4 100% 5.3%
3 100% 17.2%
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2
100% 13.6%
3
3 100% 7.0%
10 100% 44 2%
2024 4 5 2024 10 7

()

()

135,374,025
84,939,559
6,386,907,440
9,710,984,198
8,696,746,630
3,680,266,152
95,139,732
310,054,701
8,704,338
62,049,602
29,171,166,377
29,171,166,377

305,244,903
48,983,911
5,998,607,637
9,475,933,633
8,111,668,923
3,423,311,797
276,832,962
7,059,921
64,055,536
27,711,699,223
27,711,699,223
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39,351,264
39,351,264
39,351,264

431
35,968,911
35,969,342
35,969,342




8,753,700,765

20,378,114,348
29,131,815,113
29,131,815,113
29,171,166,377
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7,902,819,026

19,772,910,855
27,675,729,881
27,675,729,881
27,711,699,223

2024 4 6
2024 10 7
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12 133 60
61
2024 4 5 2024 10 7
2023 10 6 2024 4 6
9,483,961,949 8,753,700,765
72,639,644 92,043,628

802,900,828

84,809,964

8,668,890,801

8,753,700,765

8,753,700,765

942,925,367

47,157,202

7,855,661,824

7,902,819,026

7,902,819,026

2024 4 6

2024 10 7
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2024 10 7

@

®

®

2024 4 5

2024 10 7
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51,531,469 60,746,266
42,572,147 95,131,773
98,203,228 145,556,788
34,156,564 40,029,287
226,463,408 341,464,114
2024 4 5 2024 10 7
() () () () () ()

54,395,034 - 54,395,465 431

54,395,034 - 54,395,465 431

54,395,034 - 54,395,465 431

@

@
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1
2024 4 5 2024 10 7
3.3279 3.5020
1 (33,279 ) (35,020 )
€H)
@
3.25% AUSTRALIAN GOVERNMENT 400,000.000 393,084.000

BOND 20290421

3.75% AUSTRALIA
(COMMONWEALTH OF) 20340521

2,000,000.000

1,953,080.000

2,346,164.000
(236,962,564)

3.5% NEW ZEALAND GOVERNMENT
BOND 20330414

28,000,000.000

26,581,520.000

2.75% NEW ZEALAND
GOVERNMENT BOND 20370415

5,001,000.000

4,140,527.940

3% NEW ZEALAND GOVERNMENT
BOND 20290420

11,000,000.000

10,647,340.000

1.5% NEW ZEALAND GOVERNMENT
BOND 20310515

12,000,000.000

10,260,600.000

4_5% NEW ZEALAND GOVERNMENT
BOND 20300515

11,000,000.000

11,325,050.000

62,955,037.940
(5,761,645,073)

5,998,607,637
[5,998,607,637]

4.7% NZ LOCAL GOVT FUND
AGENC 20280801

3,750,000.000

3,807,000.000

5% NZ LOCAL GOVT FUND AGENC
20340308

1,231,000.000

1,241,537.360
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5,048,537.360
(509,902,273)

4.5% NZ LOCAL GOVT FUND 11,000,000.000 11,171,600.000
AGENC 20270415
2.75% NZ LOCAL GOVT FUND 2,000,000.000 1,979,660.000
AGENC 20250415
1.5% NZ LOCAL GOVT FUND 33,000,000.000 29,380,890.000
AGENC 20290420
3.5% NZ LOCAL GOVT FUND 17,000,000.000 15,469,660.000
AGENC 20330414
2.25% NZ LOCAL GOVT FUND 27,500,000.000 23,917,850.000
AGENC 20310515
4.5% NZ LOCAL GOVT FUND 14,000,000.000 14,084,840.000
AGENC 20300515
2.013% Auckland Council 2,000,000.000 1,963,500.000
20250710
97,968,000.000
(8,966,031,360)
9,475,933,633
[9,475,933,633]
4.3% SWEDISH EXPORT CREDIT 1,064,000.000 1,063,648.880
20280530
5.4% SWEDISH EXPORT CREDIT 2,000,000.000 2,075,400.000
20301101
5.4% AIRSERVICES AUSTRALIA 4,000,000.000 4,132,960.000
20281115
2% NEW SOUTH WALES TREASURY 23,500,000.000 20,380,610.000
CORP. 20310320
3% NEW SOUTH WALES TREASURY 7,000,000.000 6,598,760.000
CORP. 20300220
1.5% TREASURY CORP VICTORIA 7,714,000.000 6,528,975.320
20301120
1.5% TREASURY CORP VICTORIA 12,000,000.000 9,860,400.000
20310910
2.25% TREASURY CORP 4,167,000.000 3,392,438.040
VICTORIA 20330915
4.2% QUEENSLAND TREASURY 3,000,000.000 2,568,240.000
CORP. 20470220
1.5% QUEENSLAND TREASURY 7,000,000.000 5,579,630.000

CORP. 20320820

113/162



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

1.5% QUEENSLAND TREASURY 4,000,000.000 3,241,360.000
CORP. 20320302

4.7% INTER-AMERICAN 3,000,000.000 3,062,340.000
DEVELOPMENT BANK 20301003

68,484,762.240
(6,916,960,986)

4% KOMMUNALBANKEN 20250820 3,300,000.000 3,293,664.000
0.75% KOMMUNALBANKEN 10,000,000.000 9,760,400.000
20250612

13,054,064.000
(1,194,707,937)

8,111,668,923
[8,111,668,923]

5.4% NATIONAL AUSTRALIA 3,200,000.000 3,313,344.000
BANK LTD 20281116

5.708% COOPERATIEVE 4,000,000.000 4,165,520.000
RABOBANK UA 20281121

4._.95% TORONTO-DOMINION 4,000,000.000 4,074,040.000
BANK/THE 20280915

5% SVENSKA HANDELSBANKEN AB 2,100,000.000 2,126,376.000
20280302
5.288% BNP PARIBAS SA 3,640,000.000 3,683,607.200
20290215
5.411% CREDIT AGRICOLE SA 4,310,000.000 4,409,388.600
20290118
3.97% UNIVERSITY OF 1,870,000.000 1,736,070.600

TASMANTA 20320324

4.05% MONASH UNIVERSITY 1,660,000.000 1,610,581.800
20290406
3.5% Macquarie University 2,500,000.000 2,389,675.000
20280907
2.4% COMMONWEALTH BANK OF 3,710,000.000 3,556,925.400

AUSTRALIA 20270114

31,065,528.600
(3,137,618,389)

5.524% ASB BANK LTD 3,000,000.000 3,121,650.000
20270621

3,121,650.000
(285,693,408)
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3,423,311,797
[3,423,311,797]

27,009,521,990
[27,009,521,990]

2

2
100% 40.0%

12

10

5

7
100% 60.0%

2

1
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€Y)

31
2024 4 5

32
2024 10 7

10,243,649 7,526,455
845,932,279 495,112,857
232,080 418,889
856,408,008 503,058,201
856,408,008 503,058,201
471,225 268,856
198,896 396,960
157,143 156,578
3,772,772 3,758,692
23,495 23,403
4,623,531 4,604,489
4,623,531 4,604,489
471,225,172 268,856,187
380,559,305 229,597,525
49,702,879 9,765,119
851,784,477 498,453,712
851,784,477 498,453,712
856,408,008 503,058,201
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&)
31 32
2023 10 6 2024 4 6
2024 4 5 2024 10 7
285 4,280
47,687,752 19,293,778
47,688,037 19,298,058
149 -
157,143 156,578
3,772,772 3,758,692
23,495 23,403
3,953,559 3,938,673
43,734,478 15,359,385
43,734,478 15,359,385
43,734,478 15,359,385
14,074,773 12,022,778
195,858,776 380,559,305
318,324,127 432,270,542
318,324,127 432,270,542
162,812,078 586,300,073
162,812,078 586,300,073
471,225 268,856
380,559,305 229,597,525
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®
32
2024 4 6
2024 10 7
1.
2.
2024 10 5 2024
10 7 185
31 32
2024 4 5 2024 10 7
1. 293,734,683 471,225,172
406,366,004 516,443,646
228,875,515 718,812,631
2. 471,225,172 268,856,187
31 32
2023 10 6 2024 4 6
2024 4 5 2024 10 7
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7,312,448 3,286,275
9,667,586 50,332
385,391,805 242,746,724
33,194,070 6,697,368
435,565,909 1 252,780,699 1
9,243.26 9,402.08
471,225 1 10 268,856 1 10
32
2024 4 6
2024 10 7
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32
2024 10
€Y
@
31 32
2024 4 5 2024 10 7
32,449,537 5,994,865
32,449,537 5,994,865
31 32
2024 4 5 2024 10 7
32
2024 4 6
2024 10 7
31 32
2024 4 5 2024 10 7
1.8076 1.8540
(18,076 ) (18,540 )
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43,647,362 99,227,912
26,240,438 66,209,873
84,639,411 164,530,551
47,157,202 165,144,521

495,112,857

495,112,857
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2024 10 31
83,008,908,840
108,035,295
82,900,873,545
113,022,556,878
0.7335

2024 10 31
20,824,223,743
842,848,709
19,981,375,034
8,599,734,822
2.3235

2024 10 31
70,731,601,739
115,242,011
70,616,359,728
27,670,282,656
2.5521
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2024 10 31
33,367,595, 664
81,597,642
33,285,998,022
16,914,663, 647
1.9679

2024 10 31
27,426,658,207
0
27,426,658,207
7,891,306,638
3.4756

2024 10 31
502,427,996
503,627
501,924,369
268,961,186
1.8662
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2024 10
414 2,454 1,896
799 9,980
326 657

CI0 1

2024 10 1 262
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2024 10
89 348,883
797 30,073,292
886 30,422,175
78 153,465
14 1,383,626
92 1,537,091
978 31,959,266
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38
59
19 52
193 2023
2024 31
@
2023 31 2024 31
1,982 4,813
346 503
393 481
12,525 16,513
47 78
22,100 23,400
59 88
37,455 45,878
1 196 1 176
3 2
193 174
1,482 1,342
1,351 1,063
131 279
13,824 13,660
8,260 8,448
3,475 3,475
177 177
1,066 1,021
824 524
20 12
15,503 15,180
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52,959 61,058
2023 31 2024 31
101 158
5,874 6,187
38 39
12 12
4,525 5,849
2 1,297 2 285
3,987 5,035
560 3,842
327 872
692 1,048
2 1
11,545 17,146
2,276 2,227
51 62
0 -
2,329 2,289
13,874 19,435
15,174 15,174
11,495 11,495
11,495 11,495
374 374
11,505 13,048
11,879 13,422

38,549 40,092
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534 1,530
534 1,530
39,084 41,623
52,959 61,058
@
2022 2023
2023 31 2024 31
69,845 76,221
559 717
70,405 76,939
29,405 31,497
662 947
9,638 10,709
1,469 1,700
8,169 9,009
1,783 1,783
1,658 2,285
181 163
468 514
51 51
17 18
939 1,538
43,147 47,224
5,788 6,601
317 483
4,369 4,543
409 527
692 1,048
874 969
66 96
95 192
476 508
1,300 1,269
488 334

38 6
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625 478
2,193 1,888
11,946 12,346
15,310 17,368
2022 2023
2023 31 2024 31
286 220
25 40
150 32
146 93
608 388
2 196
244 1
31 18
277 215
15,642 17,540
- 153
257 132
229 -
486 286
15,155 17,253
4,589 5,533
248 139
4,838 5,394
10,317 11,859
®
2022 2023 31
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171

2023 31

2024
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38
296
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2023 31 2024 31
1,178 236
2023 31
Daiwa Asset Management(Singapore)Ltd. 2,112
2024 31
Daiwa Asset Management(Singapore)Ltd. 2,354
2022 2023 31
2,608 2,608
2,608 2,608
2022 23 2022 2022
12,737 4,883 31 24
2023 26
10,316
3,955
2023 31
2023 27
2023 2024 31
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2,608 2,608
2,608 2,608
2023 26 2023 2023
10,316 3,955 31 27
2024 19
11,858
4,546
2024 31
2024 20
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2023 31
57 7,882 7,939
57 7,882 7,939
2024 31
144 8,141 8,285
144 8,141 8,285
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666 666
1,448 1,448
2,027 2,027
2023 31
1,448 2,027
2024 31
1,448 2,027
2023 31
57 55 1
5,084 3,923 1,161
5,141 3,978 1,163
2,798 3,190 392
2,798 3,190 392
7,939 7,168 771

666
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)

2024 31
144 55 89
6,597 4,268 2,329
6,742 4,323 2,419
1,543 1,756 213
1,543 1,756 213
8,285 6,079 2,205
666

2022 2023 31
2,359 296 244
2,359 296 244

2023 2024 31
1,455 220
1,455 220
257 229
132
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2022 2023
2023 31 2024 31
2,399 2,276
150 138
322 266
48 78
2,276 2,227
)
2022 2023
2023 31 2024 31
2,276 2,227
2,276 2,227
2,276 2,227
2,276 2,227
)
2022 2023
2023 31 2024 31
150 138
153 9
303 147
184 187
2023 31 31
697 681
182 262

143/162



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

177 204
114 197
155 155
94 94
68 25
309 289
1,799 1,910
459 486
1,339 1,424
356 740
159 159
515 899
824 524
2023 31
100
2024 31
100
42 2021 12

76,221 717
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17,100 22,100
247,397
100.0
0 -
)
2023 2024 31
p ( ) ( (
; ) )
11,100 23,400
247,397
100.0
0 -
)
2022 2023 31
(
)
Daiwa Asset
Management Singapore 133 100.0 2,112
(Singapore)Ltd. )
() MAS
MAS
2023 2024 31
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