EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

27 11

03 6703 4935

i-mizuho

5,000

1/106



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

i-mizuho

11

5,000

03 6703 4300 00 17 00

www . blackrock.com/jp/

2/106



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

27 11 28

03 6703 4300 00 17 00

www . blackrock.com/jp/

3/106



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

11

11

4/106



i-mizuho

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

12

225

5/106



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

225

http://www.toushin.or.jp/

5,000

6/106



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

|

]

]

]

(A A—20E)
AR iR > BEK—NTrUAME EHE
=Rt} ST DA%
P et | Wl
w0 20—t |

B —h 721U RE

M=k 72 UA TR AT L
(HEmMIE)

R—b2IxU S

FL—F=-
UARD
fERL-

Frus

b R
iR

I ~ox=—>mu |

S . MRS C A oTE RO SEERFTEE LS B0 ET.
#EINE#A 7O T B SRanB0ET.

% i-mizuhofcitEE &
= A ISR EE 7%
= IER YT -

71106



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

8/106



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

25 12
27 11
FrwF
i-mizuhoYeiliE - 7 L
LT E B s T
et St
S5 ypmuy - rir | A3 LS (S 3E A X B I E IR A S
A N 7| (FHEICEitet . WAt — 2 X (E
TR B - IR e TERER =)
18 368 B 00 B DI E S £ 17\ e 2 B 5 S B EDRE - §8 - HRGLT
=7 N NET,
F 3
&R A oo o (il L % o
2 R AR = i
ek
1 SEHOER OB E LRSS
AR 2 . FFL, MBI S WNEE, IR EESAD
75 P« d AT A F o & HREINE - RSOV
T Pw IRl A AT AT a—=watl } - PP
b-‘;‘-;{h.j}y;{_—_,_. =R, g, f%?ﬁ?zhL -.tj_
{E2EB AR oo SR E e bR IR oo B T
T, Wb 2TV ET,

s T )

9/106



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

27
2,435
1985
1987
1987
1997 12
1988
1988
1989
1998
1999
1999
1999
2006 10
2009 12

10/106



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

10,158 100

11/106



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

100

BlackRock Institutional Trust Company, N.A.

(a
(b 20

(c @ (D
(d

12/106



(a
(b
(c
(d
(e
(f
(9

(h

(k

I{

(m

(n

(o

(p

(g

(r

(s

(t
(u

(v

@

(b)

20

16

Q) (@
(b)
Q)

13/106

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

10

11

18

19

14

14

@
® Q) (@
Q)



(a
(b

(c
«
(e
(f

(m

Q)

14/106

14

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

4.72 ( 578 )

2015 122.365

15/106



(b

(a

(b

@

16/106

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(a

b @

30

20

17/106



(a

¢

(c

(a

¢

(c

(a

(b

(c

(d

(a

@

(b)

18/106

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

28
28
28



¢

(c

(a

b @

(c

(a

b @

(c

(a

b @&

(b)

19/106

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(c ()

d @

(a

¢

10
(c

«

@ (b)

(a
() 100 50

20/106



Q

21/106

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

22/106



Q@

30

23/106

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



HI7U/REMDARNEEET S ALOME
FEDHE

(201 0F8R~—-20 158 7R)

B
B:H}' :_Ii'.l ‘
ry [

{06) EEEEEE L EEEE o+ TOREF
1000 -
BOO E— e

! 850 y

. " L]
EOD i | B

E | | d?.d a7
400 |

201

00

eonf "

<400

4074 BEe  REER EMIE BEER CIDER ERESEN

# FREASER0 0OFER~201 8F7BO5SFEMODSEHICE
1335 1 FIDERE RO TR -BIE, Y77 8 KU
ENREISAUC DIWCEFLEBOTT . H77PFCDNT
I, B lDsEEERERLcBOLFELTHELTED. R
PEOR ISR DN THRLEFEE R LI NT S8 SN D

EDINETOOOO
O00OO0000000000040gnod(eoc09s)
Oooooooooooobooooooad

L7 VROFMBEERS LU DESBIRER
HEMEADIER
(2010%8R~201587R)

ST RIERRER (G e LA =0 ENRET (k)

(A} — (6]
15,000 SEENEAES SNz 1000
14,000 - 800
13,000 - 600
12,000 - - 40,0
11000+ Ul : < 200

ST 11
1G,ND I .'ll..|l- .|Il 1 11 '. 1 1 l..l. D.U
8000 - -200
400

&
gﬂ%me 2011/08 2012/08 2013708 201408

# PRI E20105F88~20 1 5F7ADSFMODEAEICE
ISR EREEEEENO ) FMORERSIUREERME
HBREENOEEERRLESOTE. B8, HENOEMICD
WTR. Ay FT—0DFNREFEETLTESDETODT. B
FFHDENTIEEDET .

#OicE IR B RETDT. B INDSeEEBERLTB0sd

GE?-MEMEEEQE&E
sl 1. B i % ; HLTHELTED, RROENEHS N FSRArEhET.

ﬁ%%t@it&? SATLT QR RLERDE A
EEHEE Y ZADEN
B Wl Eiae (e sihdy)
SRR - MSCIDZ 1 {53 (B ik, A~ —2)
SR MSCITVF =33 —=frwf 5yl (RS
AF, Bs—2)
MOMURA—-BPIGEHA
L7 R ER T s AR B, =2
JPELH- AL R A ATl d-T
N=U = 0= T =27
AHE{E~—=2)
) iEmoiEsiE., B VB UCEDRENELT. A~—A
ELTEDFEY.

B AN
St -
SRR

L <BEMCOLT> g
| MR (R LAR) 3. WRE S FARE—-SIC LB NTLIERMHENRICHHRAZRRELTRHLIZOOTY ., B
L EM(EZAG) . WSS FOANME TSHD, COERORE. R@OLN. MR EECNT ST S TOHRE. BRIE
HWS RO TUOEY. MEUESHNS 7. WA EER (XA ) ONHEBLIRROGEDES, m#mﬁﬁiﬁﬁﬁajm!
HBLALS LR 1 F P13 T (i (B2 A0 OO Z T BLFEROBIEETSHRERLTLEY.
P MSCIOZ Y IR (R LA%, PN —2) BEUMSCITT—I -2 —rwd Y Fu s ARSAH . 15 —2)12.MSC! Inc. AR, |
P MBLERBENTT . MSCIOS Y ERIRENAH, BA—2) 3B ER E RO BEMEORTE, I MSCITT—Jd7— |
LT Ty (B SAG AN—R) REOEVERRLLTRUHLCERTT, BRRICR T S8 (E . NHE TOMO—)
¢ OHERE.MSCI Inc.[CRMLEY. ¥z, MSCI Inc S OMNEEE BT SRIRUFARER LT SHAERLTLET, :
i NOMURA-BPIEINIZ. FHEBBASH I RALTLSEAT. BFEMOM B ONEERT IR ENTYT. FERCHNTS |
AR AT B SR A ICRRLET. 55, HHEBS R AHE. NOMURA-BPIRNOERE. 8. (. HRANERIT ;
FHHOTIAEL. NOMURA-BRIEIE AL TITONS T Suo0v s Je) AR S OREEN S —ERTMU—REEALE |
P B
L UFHRENA TR (RLEE FAN=A)12, YT T — A Ty I ALLCHART B, A ER L RE BEOEMOBS 12 :
' ;Eﬁb?ﬁﬂftbrﬁmfﬁ.ﬁiﬁﬁicﬂ?%ﬁrﬂ! AR 506 R 7 1 T OO —IDMAL, 2 F 4 W= Y FyZALLCIC §
' FT, ;
P JPEILH A AR A ST YD A= LI = 2 R = Y- I O =) W F ot =2 TPA (A=) (£, J PENA B F2
VUF— X DT —RRLTHD. ﬁnmﬂiﬁaﬁiiﬂ'mmm&ﬁﬁtb”e:lﬂjL,r“fﬁﬂfa:ﬁﬁﬂh.ma‘a:irmmFEJh
A EFUTA—ZILILS—IORBLTLET.,

24/106



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

0.1

0.6372 0.59

0.2916
0.27

0.2916
0.27

0.054
0.05

25/106



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

50

26/106



(a

20.315 15.315

15.315

(b

20.315

27/106

15.315

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

20.315



28

100

28

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

120
20
28 20

15.315 15.315

28/106



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

i-mizuho
« =z )
Q) Q)
334,852,274 98.99
146,144,664 43.21
104,632,412 30.93
32,515,613 9.61
23,181,765 6.85
9,654,889 2.85
7,324,491 2.17
3,519,798 1.04
3,441,936 1.02
2,504,348 0.74
1,238,976 0.37
693,382 0.20
3,405,555 1.01
338,257,829 100.00

29/106



( 27

EDINETOOOO

O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

O ) ) ) O |1 O

TSY INFL IX N/B 2018/4/15 {0.125000 11,659,760 105.35 | 12,284,321 103.51 | 12,069,670 3.57
0.125% 2018/04/15 ) ’ ’ ) ’ ’ ) ’ ’ )
TSY INFL IX N/B 2017/4/15 {0.125000 10,543,400 106.75 | 11,255,585 105.16 | 11,087,882 3.28
0.125% 2017/04/15 ) ’ ’ ) ’ ’ ) ’ ’ )
TSY INFL IX N/B 2019/4/15 {0.125000 10,295,320 103.13 | 10,617,943 101.69 | 10,470,287 3.10
0.125% 2019/04/15 ) ’ ’ ) ’ ’ ) ’ ’ )
UK TSY I/L STOCK 2% 2035/1/26 [2.978110 3,868,800 210.88 8,158,718 231.22 8,945,826 2.64
UNITED KINGDOM GILT
INFLATION LINKED 2044/3/22 {0.125000 5,803,200 118.32 6,866,804 137.02 7,951,929 2.35
0.125% 2044/03/22
TS INFL 1X N/B 2024/1/15 {0.625000 7,566,440 105.60 7,990,631 102.78 7,777,058 2.30
0.625% 2024/01/15 ) ’ ’ ) ’ ’ ) ’ ’ )
TSY INFL IX N/B
1.75% 2028/1/15 {1.750000 5,829,880 131.10 7,643,322 128.44 7,487,967 2.21
TSY INFL IX N/B
2 375% 2025/1/15 [2.375000 5,085,640 150.01 7,629,443 147.19 7,485,673 2.21
TSY INFL IX N/B 2023/1/15 |0.125000 7,442,400 102.49 7,627,766 100.39 7,471,684 2.21
0.125% 2023/01/15 ) ’ ’ ) ’ ’ ) ’ ’ )
TSY INFL IX N/B

10 3.875% 2029/4/15 (3.875000 3,597,160 212.32 7,637,594 204 .52 7,356,928 2.17

11 TSY INFL IX N/B 2021/1/15 |1.125000 6,326,040 116.78 7,387,858 113.73 7,194,848 2.13
1.125% 2021/1/15 ) ’ ’ ) ’ ’ ) ’ ’ )
UK TSY I/L GILT

12 0.75% 2047/11/22]0.750000 3,675,360 162.96 5,989,618 195.32 7,178,896 2.12
UK TSY I/L GILT

13 0.625H% 2040/3/22 {0.625000 4,255,680 157.92 6,720,763 164.53 7,001,881 2.07
UNITED KINGDOM GILT

14 | INFLATION LINKED 2068/3/22 {0.125000 3,868,800 118.90 4,600,359 177.60 6,871,145 2.03
0.125% 2068/3/22
UK TSY I/L STOCK

15 2 54 2024/7/17 |6.616800 1,934,400 333.36 6,448,519 338.78 6,553,553 1.94

16 TSY INFL IX N/B 2022/1/15 |0.125000 6,202,000 105.30 6,531,213 103.27 6,405,228 1.89
0.125% 2022/1/15 ) ’ ’ ) ’ ’ ) ’ ’ )

17 TSY INFL IX N/B 2022/7/15 |0.125000 6,202,000 103.29 6,406,354 101.76 6,311,682 1.87
0.125% 2022/07/15 ) ’ ’ ) ’ ’ ) ’ ’ )
UNITED KINGDOM GILT

18 | INFLATION LINKED 2052/3/22 {0.250000 4,062,240 122.18 4,963,269 155.04 6,298,452 1.86
0.25% 2052/03/22

19 TSYINFL 1X /B 2044/2/15 [1.375000 5,705,840 114.85 6,553,320 109.80 6,265,246 1.85
1.375% 2044/02/15 ) ’ ’ ) ’ ’ ) ’ ’ )

20 | UK TSY I/L GILT 0.5% 2050/3/22 {0.500000 3,288,480 154.68 5,086,858 184.70 6,074,031 1.80

30/106



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

/
) O O O O 1O
BUONI POLIENNALI 1/L
21 26 2023/9/15 |2.600000 4,344,000 138.07 5,997,953 132.01 5,734,776 1.70
UK TSY I/L GILT
22 1.875% 2022/11/22(1.875000 3,675,360 149.74 5,503,631 151.70 5,575,733 1.65
23 | TSY INFL IX N/B 2.5% 2029/1/15 |2.500000 3,969,280 140.40 5,573,031 136.33 5,411,676 1.60
UK TSY I/L GILT
24 1.95% 2017/11/22(1.250000 3,675,360 143.46 5,272,690 141.17 5,188,811 1.53
- (]
UK TSY I/L GILT
25 1.95% 2027/11/22(1.250000 3,095,040 157.81 4,884,356 167.04 5,169,970 1.53
- (]
UK TSY I/L STOCK
26 4.125% 2030/7/22 |7.892600 1,547,520 318.16 4,923,738 332.57 5,146,742 1.52
TSY INFL IX N/B
27 1.375% 2020/1/15 {1.375000 4,341,400 119.88 5,204,900 116.15 5,042,615 1.49
FRANCE 0.A.T.1/L
28 9 25% 2020/7/25 |2.250000 3,529,500 142.36 5,024,791 140.92 4,973,806 1.47
- (]
29 TSY INFL 1X /B 2024/7/15 {0.125000 5,085,640 97.40 4,953,902 96.86 4,926,160 1.46
0.125% 2024/07/15 ) ’ ’ ) ’ ’ ) ’ ’ )
UK TSY I/L STOCK
30 5 5 2020/4/16 |7.735000 1,354,080 364.25 4,932,352 359.05 4,861,919 1.44
- {]
)
)
98.99
)

31/106



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

27
) )

( ) ( ) ( ) ( )
( 26 ) 233,216,860 1.1143
( 27 ) 341,295,186 1.3034
26 232,275,478 1.1153
26 251,170,991 1.1376
26 273,016,854 1.1611
26 10 291,168,192 1.1663
26 11 332,575,312 1.2693
26 12 348,710,346 1.2776
27 342,932,338 1.2615
27 330,400,356 1.2598
27 331,983,094 1.2635
27 330,881,450 1.2662
27 336,574,728 1.2922
27 333,766,566 1.2752
27 338,257,829 1.2957

)

32/106



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

)
11.4
17.0
() ( (
100
10,000 1
) ) )
221,768,159 12,477,664 209,290,495
142,177,624 89,617,074 261,851,045

33/106



EDINETOOOO

O00OO0000000000040gnod(eoc09s)
Oooooooooooobooooooad

2015 7 31
HAEMEF- S EDER DECODHEFE
o ) e, of
BT R SR
|| = SR | | EIELEOIASER | O
1200 H — o —0 () |- ---2 300
10000 prammer = TR T 250
BOOD | — ===~ mm = 200
Ty ] R e 150
4000 100
2000 50
F‘E.-"E‘ T30 1440 1443 1445 1447 1409 14510 1541 1543 150G 155
# BEEESLUSEEEIEaR @I EEENEEEOETT . ERERE
[CTANTIE, St [ e B E R,
# irE e R AL, e MR SRR L EOELTRELTLETD .
# ANV =23 TEE T 00008 L TIHEMEL T LET .,
FELEEDKR
A 10884/ (9%) ERIHRRE R (%) T BINRE R (%)
parct & 71 23] HE E= = RS HaEE
1 | TSYINFL X NE 0125% 201a0d/1s | EE FALh 36 *H 432 EEEIL 44.3
2 | TSYINFL (X NB 0028% 201704015 | FH 3.3 =E 209 E=={E 5 30.4
S | TEYINFL X NB 0185% 20140415 | EIs FAUR 3.1 B o B 96 a—0 20.4
& | UK TSY L STOCK 2% [EH AFZ 26 AFIF 5.9 AFSE 2.2
5 m%ﬂuﬁlﬁmﬂ%ﬂﬂlﬂﬂ il P 24 [ 259 EIEZI‘EFU?' 1.1
B | TSYINFL X WB 0625% 202401715 | E FHUB 23 zijﬁizﬂ ?g 0Dt 1.5
7| TSYINFLIXNE 1.75% el FHlh 22 pe 1000 &t 100.0
8 | TSYINFLIXNE 2.375% i FALUH 2.2
9 | TSYINEL (X WB 012885 20230115 | s FHUh 22
10| TSYINEL X N/E 2875% [Ei§ TR 22

H RS AR, W RN R R S . L #E R TVET .,

FRINER R DHETS
# 201 3ERETH(OR 1 2H) S RFTO I r /FDRBFRERTLTULFED,
# TP FOEMRGSERGERBOSEREF RN THEEELC DL TRELTVEY,
# 200585201 2EF~A/FT—00FMEREFRTLTVET. AVFT DS FETEENRTED, T7/FORBREN

TlEB0EE o
(B6)
30 :
20}
-10F - .
-20 NUFT—4 TPl
30 | o
20056  200BF 20078  2008% 20098 20108 2011 20128 2013  2014%

34/106



Qa

Q@

G

03 6703 4300

www . blackrock.com/jp/

35/106

00 17 00

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

“

G

(6

@

G

©

36/106



Q

Q@

G

“

G

(6

@

03 6703 4300

37/106

00 17 00

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



03 6703 4300 00 17 00
www . blackrock.com/jp/

25 12 26

30

38/106

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

39/106



16

40/106

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

30

www . blackrock.com/jp/

41/106



Q

Q@

10

42/106

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



€

“

6

43/106

18

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



@
59
12 133
@
27

193

44/106

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

38

( 26

27



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

i-mizuho

( )

26 ) 27 )
1,072,342 1,911,168
2,919,727 3,067,667
231,264,446 338,073,993
925
3,200,349 8,065,532
282,197 613,004
65,951 56,890
238,805,012 351,789,179
238,805,012 351,789,179
12,040 7,748
5,039,629 9,264,597
369 129
38,819 88,478
419,631 956,049
77,664 176,992
5,588,152 10,493,993
5,588,152 10,493,993
209,290,495 261,851,045
23,926,365 79,444,141
14,191,181 47,070,936
233,216,860 341,295,186
233,216,860 341,295,186
238,805,012 351,789,179

45/106



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

( )
25 12 ( 26

26 ) 27 )
1,412,335 3,254,723
9,408,002 10,271,563
5,271,622 35,714,063
50,009
16,091,959 49,290,358
2
70,481 169,963
761,994 1,836,567
434,257 747,687
1,266,732 2,754,219
14,825,227 46,536,139
14,825,227 46,536,139
14,825,227 46,536,139
634,046 9,562,936
23,926,365
9,993,143 31,286,340
9,993,143 31,286,340
257,959 12,741,767
257,959 12,741,767
23,926,365 79,444,141

46/106



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

( )
@
@
(€)
€H)
( 12 133 ) 60
61
@
26 27

47/106



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

)
( 26 ) ( 27 )
209,290,495 261,851,045
1.1143 1.3034
)
( 25 12 ( 26
26 ) 27 )
1 2
1,254,995 2,669,127
(12,936,186 (34,304,076
(9,071,765 (23,322,534
663,419 9,050,671
© (10,097,733
23,926,365 79,444,141

48/106




EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

@

@

®

BlackRock, Inc. RQA Counterparty & Concentration Risk

BlackRock, Inc. RQA Counterparty &

Concentration Risk

49/106



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

( 26 27 )
@
( )

@

(©)

(

( )

26 ) 27 )
101,080,000 209,290,495
120,688,159 142,177,624
12,477,664 89,617,074

50/106



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

26
(D)
9,209,574
9,209,574
27
(D)
7,845,545
7,845,545
(¢ 26 )
()
() ()
459,866 460,122 256
507,982 506,748 1,234
1,787,327 1,776,777 10,550
2,755,175 2,743,647 12,040

51/106




EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

« 27 )
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@
(2

TSY INFL IX N/B 51,000.000 58,139.700
TSY INFL IX N/B 22,000.000 29,872.600
TSY INFL IX N/B 37,000.000 36,180.640
TSY INFL IX N/B 18,000.000 19,450.350
TSY INFL IX N/B 50,000.000 51,803.250
TSY INFL IX N/B 85,000.000 89,355.150
TSY INFL IX N/B 50,000.000 51,070.440
TSY INFL IX N/B 60,000.000 60,462.370
TSY INFL IX N/B 94,000.000 97,336.210
TSY INFL IX N/B 35,000.000 35,717.290
TSY INFL IX N/B 61,000.000 62,926.640
TSY INFL IX N/B 55,000.000 60,529.700
TSY INFL IX N/B 83,000.000 84,543.470
TSY INFL IX N/B 41,000.000 39,871.710
TSY INFL IX N/B 26,000.000 25,504.750
TSY INFL IX N/B 11,000.000 11,155.340
TSY INFL IX N/B 1.25 31,000.000 35,785.730
TSY INFL IX N/B 1.37 6,000.000 6,947.500
TSY INFL IX N/B 1.37 35,000.000 40,737.910
TSY INFL IX N/B 1.75 47,000.000 60,568.430
TSY INFL IX N/B 2.12 9,000.000 10,738.600
TSY INFL IX N/B 2.37 41,000.000 60,584.930
TSY INFL IX N/B 2.37 21,000.000 29,634.050
TSY INFL IX N/B 2.5% 32,000.000 43,771.680
TSY INFL IX N/B 3.37 6,000.000 11,360.710
TSY INFL IX N/B 3.87 29,000.000 59,487.310
TSY INFL N/B 2.125% 22,000.000 30,056.810
1,058,000.000 | 1,203,593.270

(149,293,709)

UK TSY I/L GILT 0.5% 17,000.000 31,955.810
UK TSY I/L GILT 0.62 22,000.000 36,663.950
UK TSY I/L GILT 0.75 19,000.000 37,714.550
UK TSY I/L GILT 1.12 8,000.000 15,148.930
UK TSY I/L GILT 1.25 4,000.000 5,652.480
UK TSY I/L GILT 1.25 16,000.000 26,932.670
UK TSY I/L GILT 1.87 19,000.000 28,959.670
UK TSY I/L STOCK 2% 20,000.000 46,694.000
UK TSY 1/L STOCK 2.5 10,000.000 34,069.000
UK TSY I/L STOCK 2.5 6,000.000 19,405.140
UK TSY I/L STOCK 2.5 7,000.000 25,201.190
UK TSY I/L STOCK 4.1 8,000.000 26,798.400

UNITED KINGDOM GILT
INFLATION LINKED
UNITED KINGDOM GILT
INFLATION LINKED
UNITED KINGDOM GILT
INFLATION LINKED

14,000.000 17,171.710

15,000.000 21,848.250

12,000.000 23,322.380
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UNITED KINGDOM GILT

INELATION LINKED 27,000.000 42,672.860

UNITED KINGDOM GILT

INFLATION LINKED 30,000.000 41,737.260

UNITED KINGDOM GILT

INELATION LINKED 10,000.000 11,563.050

UNITED KINGDOM GILT

INFLATION LINKED 5,000.000 5,467.030

UNITED KINGDOM GILT

INELATION LINKED 20,000.000 36,365.850

289,000.000 535,344.180

(103,755,056)

AUSTRALIA GOVERNMENT BOND 8,000.000 11,472.720
AUSTRALIA GOVERNMENT BOND |  21,000.000 23,922.570
AUSTRALIA GOVERNMENT BOND 3,000.000 3,683.520
32,000.000 39,078.810

(3,540,931)

CANADA-GOV"T I/L 1.5 11,000.000 15,515.790
CANADA-GOV™T 1/L 2% 10,000.000 15,913.900
CANADA-GOV™T 1/L 4% 16,000.000 35,679.940
CANADA-GOV"T I/L 4.2 6,000.000 12,835.150
43,000.000 79,944 .780

(7,560,378)

SWEDEN GOVERNMENT BOND

/L 220,000.000 238,603.200

220,000.000 | 238,603.200
(3,426,342)

DENMARK 1/L GOVERNMENT

BOND 35,000.000 38,096.970

35,000.000 38,096.970
(694,889)

NEW ZEALAND GOVERNMENT 13,000.000 15,157.610

BOND
13,000.000 15,157.610
(1,238,528)
BUNDESOBL IGATIONI/L 15,000.000 16,464.460
BUONI POLIENNALI 1/L 32,000.000 42,454.640
BUONI POLIENNALI 1/L 7,000.000 8,486.450
BUONI POLIENNALI 1/L 20,000.000 23,974.310
BUONI POLIENNALI 1/L 16,000.000 21,848.310
DEUTSCHLAND 1/L 1.5% 9,000.000 10,500.680
DEUTSCHLAND I/L 1.75 14,000.000 17,103.560
DEUTSCHLAND 1/L BOND 3,000.000 3,310.840
DEUTSCHLAND 1/L BOND 11,000.000 12,789.530
DEUTSCHLAND 1/L BOND 7,000.000 7,611.150
DEUTSCHLAND 1/L BOND 3,000.000 3,436.560
giﬁNCE GOVERNMENT BOND 17,000.000 22.978.030
giﬁNCE GOVERNMENT BOND 21,000.000 22.252.540
FRANCE GOVERNMENT BOND 10,000.000 10,897.150

OAT
FRANCE O.A.T.I/L 1% 13,000.000 15,312.670
FRANCE O0.A.T.I/L 1.1 11,000.000 13,423.330
FRANCE O.A.T.I/L 1.8 12,000.000 19,890.250
FRANCE O.A.T.I/L 2.1 18,000.000 24,020.340
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FRANCE 0.A.T.1/L 2.2 26,000.000 36,637.010
FRANCE 0.A.T.1/L 3.1 15,000.000 29,089.520
FRANCE 0.A.T.1/L 3.4 9,000.000 17,123.170
FRENCH TREASURY NOTE BTAN |  21,000.000 22,322.660
ITALY BUONI POLIENNALI
DEL TESORO 24,000.000 31,365.120
ITALY BUONI POLIENNALI
DEL TESORO 15,000.000 16,470.450
ITALY BUONI POLIENNALI
DEL TESORO 30,000.000 32,097.370
SPAIN GOVERNMENT
INFLATION LINKED BOND 20,000.000 21,880.700
399,000.000 | 503,740.800
(68,564, 160)
338,073,993
(338,073,993)
338,073,993
(338,073,993)
) )
)
27 100.0% 44..2%
20 100.0% 30.7%
3 100.0% 1.0%
4 100.0% 2.2%
1 100.0% 1.0%
1 100.0% 0.2%
1 100.0% 0.4%
26 100.0% 20.3%
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