29 8 3

03-5555-3111

10

1/98

29 8 4

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

30 8 3



@

¢))

®

4

®)

10

(D)

0120-106212
9:00 17:00

http://www.daiwa-am.co.jp/

0120-106212
9:00 17:00

2/98

2.16

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

2.0



()
0120-106212
9:00 17:00
Q)
29 8 4 30 8 3
®)
0120-106212
9:00 17:00
http://www.daiwa-am.co. jp/
€)]
(10)
®)
(11)

(12)

3/98

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



16

4/98

an

(11

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

@

12

12 12

5/98



EDINETOOOO

OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

Eilnyag b
MR - ERIAYE BRI R it BRHSRE (REOER)
B
S{EEE m %
FEIRE
B o
ZOHbREE
BINANEE a4 ( )
PR
() H2 7 /Eh N T SRS EREIIBRLTVWET.
BHEETR
R Gt
= 3
e — £a—I0b
KA O
iR tE2G|
M%ﬁ AL Fp=y— &b
AR F4[E] o i (R~ w2
e (BA)
f“JJFE% TEP=F
T EEIRIE T%g? hig g
FDftiEE el o?) B o
(s e 7IUn A %L
w5 -5 BEE
o i
FIELS
( ) Z0fth (FhEE)
AERYEER ¢ 3 e
AEES TS T

(3 527 FHEETIREES EREBIIRTLTVET,

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

5,000

6/98



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

JNFY - RLRTOARESCRELET. R ERSOAHESO
BT IE. RECH VW TAABILL LT3 28AELET,

() M%) ICiR, 39—2r il A= —-HOEREMAREIHET.

(RBOBRIFICOVT )
EmEE L—=F4—ZXOWE SSEPOBE
BESOEAITEL, WBSET
L Aaa AAA ORHFOTEF, FBOZLL
Aal A+ R AT SR ROREL
o A jids M{ﬁ_ ) ERTEDT, b—F 1 —X
E T RROT . &« e il PRI o < =+ - (Moody's) A9 5F—E-
A A TE-IP—X (S&P) Loz
Baa BEB SN ERSEOBHTE
Ba BE TRITVWEY. 5T LE
B B T, BRI L AiThhn,
Caa cce RITEOHBRROBEL LY
Ca cc o &S TR EHPETITN
C C PSS EFBYET,
{ELLY D

R S e M OERSESC ST SEITE. AT =X TAa3 L EERRSEPTAA-R FEREF LT,

¢ IG®R. BATOETICE O TAAMBESU L TR<BOIEE . B OFIMFIC
FVLBHBERE IS EETEERTH, T0HEAI, SHTERMEDHEE
BED10%EEZT LRELET,

BMERSMN (BRF-MEESHET.). BRBRAS, SLJBETNSCET IR I NSHM
BIUENSOABBMENRT RETSILHMFERS, —RITHUEVORBLERI,
EEMEORBNESSHOI0%NEEE LIRELET,

BEHJAVEBOES. AT - FLRTOERMREHRSISEIRTSCENAEYET,

7198



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Oooooooooooooooooodad

¢ DHB[EEOR—-FI72VADBET 2L -3V, 3 (F) BENSS () BED
EEEEFELET,

(BEFaL—v3IEDVT )

BEEF2l—23 k|, TEH EWNEREEEF 1L =3 OBMIE (A=)

HEELIE = I A% EE N
EDCSVELET M ERT YT ]
BT,

BEET1L—asFREVEE, *
HHNERLE - SO RS EE
MEE (Tl pREIGY
7.

(Ehz)
R ST

\ 4

(a wEraL-vav &

AETPITAITNYVIETRNET,

CREBTITAINVIR . THEADUAIOERYPHHEDFZERNIC
RATHBAYIETESCEICLY ASKICABERENH TS LE
HELET,

CRBAVIEFLBIBSR. . REITSHERNEEDTMAICHLTI00%
APANVITHEERFELET,

CRBTIOTATNYIETEOEDHICUERHEAFFHNEIFOREEICHTS
WRETAITN—T - TP—Ab A URARAVF - RIRIAVR-UEFTYEIC
FEELFET,

OITFATN—=T  TP—AP AIRZABAI P+ RRIAIFUSEFYRICDNT

T TN—=T - TP—=A b A URA LA b - RRITA U UETYRR, T TN—F
AIETOREEREHTI .

DT TI—T A% B EA BRESLUHAFEERREL T BARITRITREY
HA—FEIRZ. EA - RERTEE. ESRE. FS 9930 - H—EZ . 9T -
RATVAVFOABICSWT BEVERBRS LU —EZAEZRHTS. JO—-/ULE
wasMRRsTT.

UF LT N=T e TP= A A DRALA TR TRUA I JETFYRB LT T Ie=T o 0, e T -
ERCNTVWELTATN—T A EERTOMESHOSRMEEERY—EA7—2TEY. XHNESNEERE
St s RS CEIEERLTVET,

8/98



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

(agAvIEiR )

BRI RN TEABL—ESS AWSARROA A -
HUBHFHLTHTESICE DT, SN . R
B EEANSE S DARTEZHE NS FILOEHER e D 0

ERTSFRELVET.

L
FEHWAUTETELTE, ABERUATERSK i 1
HBETISEOTIREVERA, ]

| ! ;
EAMAYTEGEIE BERDENRIS ATy [T i‘"'""'
FLOBMRHSY CEOVBAR. BHERES

EEOAYIIZRNELD, RERESICLOTH, NS RILOE RS BEmAmiEEEE
THIZIARPHEATESEREYET,
= () FIRRA A= Tt SR, Av A e RSN ET,

(ZnAyvs Lot )

1 aAvITRL
2 Ay (BIC100%ABAYITERHE)
3 ABTITaTAYT
ABUTITATAWITIR AEROABESETRLDOE . ARBOABENENDHT S

CEEBHTLET,
| pmmoasEs AwYIRF EELTEY
" AHRENEERTSOER HPMEREFRTIOEN
TaBE AL TEEHA. RELERA- T ET,
ANENREERTSOEN SRESEFERTLOER
2D | TERY, BEAELET TEE A,
FHBFITT ABEREERBTSOEN HWAYUEFTEE BRERERSTLIOEN
Aorsd BRTEEY. HEMICERCTRELET. HBHTEET.

HABRCETARAYUEGUICEERETIENTREVELA. TR ARAYIETE RN, AVFHEE
BoRRSICE. ANEEY ST ILUETEENSUET.

OYUTFPYFR.IFPEY-TFIEARATERETEVET.,

FRIUTDPUREARER. BRAE OIS SRMILERSERENTAE -7 AR (BI27PUF) ELL ED
HErE T LTV =07 FORSEEFCIRELT. RENCERE T =77 Y ECiITe S {HlsTT.

[RE—=T7uE] [T E]
- S ERTO
D ;‘;';ﬁﬂ s RHMSELT
ViR AT =l KN~
?g IH=TFUE ANERmR b
& ARFIF1TAYY -
.............. e
‘- - -
=]

B =27 FOSSTSOEIEER. ARORETCRUICER TS R_FELEY,
BABEOEMEEE RN REL S . T ROENEELFTFHEINS S MR ORI

AR EFHERSUVICERMEDHRBRICE TR, J7 /FOFE.ELU2.OEANTELALN
cEBBYET.

9/98



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

#A108 ((RREDBESVERE) ICRBZETV, REFEHSH
[CESVWTIRBDREZITENET,

[AEAE]
QoERENSHRZ. ENREORYFNESTHE (FERESHET.) FoLET,

BFAELT. @ENGER R ETE S CEARICHREREREVET L. ik
HREANDPEOBECE, FRETEDRVIENRBYET,

(1A [ 28 | 38 |48 | 5n [ 6A | 7n [8A [ on [108] 115 [12A]

$ ¥ + ¥ ¥ ¥ ¥ ¥ ¥ ¥ ¥
AR 4R SR SR 4R SR SR 4E 2B 4E 4E 2B

PR ERERER

@ LELETA-DETHY, FFEODFEEDZTIVS LU TOERRICOVTRE.
FRETHEDOTRBYEE A

O ECERE. NEpEAHICEIVWTERSHNRELET. B UH—E
DEOGEESHRTSCOTREEYFEA, RREENZIHONEVESEE
BYUET,

@TFU/FOEARMABFEBMLET . RAERTF MIBUHRIETATVDED
TR&EUVEEA.

10/98



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

(RS EREICHTHIEEREA]

OSREER. . AEEOHNRLERED. HEEROHAEPSEZHONEFTOT. FEEEHHILDNDE.
TORHELS. . BEMBETHDET .

FIONBAH—Y

OSRER. HRMMDCREELLNR (EREREORSSRESLURMHRESURNR) EEAT
ZIONHBEHHOFET . TOBS. AN EOREHMREINANBEE~TTFETSEICHEDET .
T HESOKIR. ETLHHBIBMICHIZT7 /FORNBEETRT HOTRBOEE A

(HAEMRICRELEOSEEATHLDNDES)

(AN SREMmEAL ERLEES) (FRENESENFESANTELEES)
10.5508
:{n_qumf %
10,5008 . Ope) @ 10,500/
208...1 >100m 5
#5081 10,450 ™., 10,400M =
+500M +500/ ELGRE
@+o) vas0F @ | o~ 2om| | &
(P+@) +80M 1%.3001?!
'''''''''''''''''''' +420M
(D)
EANE EWANE EANE FIRANE LmRNE TR I
P pveis gt gty
LSk 1] wEOMEEL L ot ] a8 *B0FEENIL R R
S00M 450M 5008 420/

(ErREROE. TERrREORELSBIEELUEENEREOREEFSCHEELSHIDSBEMRAIE B LTIRENEETY.
Sl pEAFHICESIE pERESRYSELLDNET,

# EIE3A A—YTHD, REOS RS- BN ERETETILOTREOTEAOTTHRT L.

ORAEDT7 /FOMAMEICFOT . HREO—BEF2BH. RENICIRTHO—FLRLIIELT D
BELELET T7 /A EOERKRICED. SRS DEEMBOE LD S S BSBEIRT Y,

(FEEO—EHTEO—ELRLICHESET 588) (FEEOEHHTEO—BILRLICHELTING)

SESLEE(EN
" !-]ﬂﬂ~ 3 &) ERHN -
N m I 7% A (D— B B o mg
: LAt f

HHED HEE | EHEPLEE. QEED e

it ] ki {ﬁﬁ% : ﬁ;fﬁat éLi E E A S irihik
= EREE | srmemoseg £ P % ik
R @aEE | pxv. (AT e

WiliReE - ENTEEEED 77 FOMAGNE LED B DS0GEETT.
AL ES EfTAETEIESLSONESTY. dREESOCEEHOENTER. R E (1R ) OEs
(BRloREE) BEAILET.

() EDERCHTSMEICOVTR. [4 FHRSEUHEE (5) BE LOREBLIECERTTW.

@
26 79

®

11/98



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodd

1

!

5

1

i

1

!

1

i

i

[EEN

12/98



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

29 5
151 7,427 2,500

34 12 12
35 2 17
35 4 1
60 11 8

7 5 31

7 9 14
19 9 30 29

352
9 1 2,608,525 100.00

€y

13/98



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

a
b
10
C
10
d 3C ) 5C )
e
100
@
1 3
2 20 ®)
2 1 6
2
2 2
1 236 1 3

341 3 1 7

14/98



g B~ W N

10

11
12

13
14
15
16
17

S 01 A WN P

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

2 1 4
1 7.
2 1 10
2 1 11
2 1 18
2 1 19
1 20
2 1 14
1 16
15.
8 13. 1
2 6. 10
13. 2. 6.
9 10.
2
2 1 14
2 2 1

15/98



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

®

TrUREEE B "gﬁffmﬁ
(I3ETS SHI RTE GERHESMEE. =0 S

.............. o
BEIHEE =
________ =
-—-_-""'-H-‘_ 'ﬁ ......................
B R IR O
&
.............................. =
_____ mREE || ey = RS RS A
A TSN o
l62a 505 25850 0% 5 3 . ERR ABEFIL LR
_—

CI0 Chief Investment Officer 1

C10 1

16/98



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

CI0 Chief Investment Officer 1

Deputy-CIO 0 5
CI0

CI0 Deputy-CI0

30 40

17/98



EDINETOOOO
O00000000000000(E06748)
Oooooooooooobooooonoad

IFAEDEEL I YADHEE
EA
L e I (SHORE ) | B R |
UTAIN—T 772
A AN A A R A
UEFol
L SRR
WRRE =5 AEAE TSI TS ' MR |
RS AR RO — BT ﬁ
ﬁ YFAIN—FF7— b : T
 KTORRIEEE AINRF AP REG AP | Ridesd |
‘ l:‘r"ﬁiﬁ'k%ﬁ ‘ (EREmoaE | [ mE0En | . EAwESE
EEIEF
—— Pk SREEE |
WRKROE A, ||
BilomE. =
g HFEENIOAR =2 = TR SR
| masm | ““m'“*ﬂ ﬁ"’“* i —— .|
‘ | VADTAT A |
| iR AHOHERIZEE
B | 778 | | EEIS(7AE |
:: ' WAEL |

29 5

18/98



EDINETOOOO
O00000000000000(E06748)
Oooooooooooobooooooad

PLAN G

MAREREDREH

L2

AL ES R

Pas s FI RS LS 0iRE

S7 U REESH

INT #—~ 2 A
WA oEE

CHECK

DO ?J’?F?-'-R—i"r’—l E>

M=k 272U F 8 &

I PLAN

RERWRHATE. ECRI70MMTERICAMNMIERBICDOVLTENLET. WF0RmEs
BT, AARRIOBEICOVTERL. SHRALERELF Y. $BRRT. BFEH
AHEREL. CNEBFERATCIFY FNA—Jy—02 7 FOERGHEREL. HAESE
TEEELEFET.

DPYERR—Ur—id. AEINCERGHICETE R MO UL ERBELET.

|[_CHECK
77V FEEAETI 73—V AFE. 77 FOBEUAINETEL, BEAT — K
ISy SEATEVET,

4)

@

®)

19/98



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

100 10

100 5

20/98



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

21/98



22/98

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

100 10



23/98

10

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

Hong Kong

@

10

10
3C ) 5C )

3. 100

24/98



¢))

a B~ W DN

»

10
11
12
13

14

15

14.

25/98

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

3
20 3)
2 1 6
2 2
236 1 3
341 3 1 7
6.
2 1 10
2 1 1
18
14
14



®

S 01 A WN P

26/98

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

8.

10



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

@

27/98



(HFIERICLHEEEIEOA XA—-TED

# LR A-JETHD. 377 FOESEERERT HOTREDER A,

(BAEEWOA—IE>

B%  manmE
k4 L®
HRRAE
" EANGEE
Fie &

#FERA A —VETED. YT 7Y FOSANRERT EOTREDED A

28/98

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



¢))

®

4

37 6

Hirhin = “

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

- WA HEER - M TEF
AR EER M TECS i
PP ST RS 3 B AHoRE 2 E
m e R AR B B
mE
URITRUAN £
WF Uz DR - M SR
R L e ek et 13 Sl 2 e
nEEE ORI M T 2BEn WAEnRE 2T
& SR S EE AT
mE
V2 2550 2 B
Uz aBEHSAUR A n TR
EIREEAUE S o EE
BEHENEE

RS HE M i= i AT o E St

29/98

A Uz SRR nilt] i
ths koA BRI ;
Tz shom FIA BEBE - o 0 |
ZRESH ;
MBS =i E

A ———————— P’\—'_l :
iz H

AUz HEEE o) | 20 :
s raatte s | B2 ;
armnAEEE. 5 E |
SR ot = ;
[m] i




EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

B SEHE

STREOITSTR. IT7UFEARNGHEY S AERROICLLETESLSICERLEEDTT,
BEOIS7HRESFMICH T SFMMEHER (FAKRCHTSELA1 FHOMER) OF - JX -
BE. D7 UESLUIRORBENCAES SRS DVWTRTLTVWET. EREDTS TR IFUE
MBESFMICHEIT SEMBEEDHBERTLTVRT,

[ (20IEEAH ~20 TS A} (W (201HE8 R ~ 201 RS R )
20,000 | | Mo
15,000 4 2% 650 657

£ o

! 47.4 437
10,000 LT/ o s D

4]

5050 PRI

573 91

_5_1.3 GEQ ig

. : _12 ]
a7s 174
| |02 220 P
— 50 4
- F O RN [ cREE
| L oRgd |
== RETRERESEEEN, [ &8l

[

| |
[

| - ¢ ﬂ -

!_ -

|

|

.- _Im i . -
EalEL 20138 L6 58 aes 20115 B4 BER EANS ERER SxER 45 ERER

HRMESSAL. FroEOEENREREL TOSEOTREERA.

#FPHODEMBSEEE. SRS (FHIW 2SR 7o FABEELALOEAELTHAL SO THEY, B
EREMCEIOTHELCEMRER S EREI RS AEUET.

HEFFPFOEMEEECEVT. BESEMNT—4NH TERVESIEHTFOL—ILTERLTUVET.
EMBERCEET AT ARV BES I HETERELA.
FEMBREAEE TECOIRMASSEE 0. NHITEDIEMC OV TOAERL TLET.
Uf??wgz??PFKHUT.ﬁ}@kﬁﬁf%ﬂﬁm&‘ HEHMCDDTAYFT—IOFMEERTHELT

FELET.

SEESSRUIDONT
B & 4 WEAERR(TOPIX) (&5:A5)
MW MECIDI YA - L Fod A (R EHh&, [N—2)
WREN MSCITR=322  F=drok oA L Fod A (RHRR. FR=2X)
BN MOMURA-BPIE N
FHEN T HRERE Ty A R<BER FBN—R)
BERE N JRPELNL HI b e K A P = T F=3 0 =yl JO= 1 L =0T e R (A=A}

FHEWEOWT

STOPIMIERESEE - RNL. HEl. SReS—NORMTE R W R ERES RAAELTOET . @MSCIOF ST -
A FuS ABLUMSCIZ T —2 0 - T—drub - F 7o 2 AR, MSCI e SRMRBLAEERTY. BERCHTIEfE.
EIESR N T O —OOREHEMSCHIncICHELEY. BEMSCHncid. BEROMBSETRTIHNSLUERERLTS
HUEHLTOEY. SNOMURA-BPIMEE. TFHESHEH M08 T S0 e TRIT RN AR W {500 7 0 B
ERETHEREART. —FOHIANERCEIVTHRSALRER— L7200 72— AL HHEAET,
NOMURA-BPIRACMAMEREFOA—{OHNEFHES IR CSELTVEY, B, MEdAREROERNS.
2. AN ERETILOTRE. JPAEOERSESCRNLT—NREERLELA. OLTrEREME- 720 R0,
Cligroup Index LLCHMRBLAA»Fo P ATY., BESCHT SRR, 0HEFETOR—D0ORN MLl ET.
QIPTNH HrAE  oE - AT wi A= IF=000 - F=0rwd J0=1R E1R=2771FR. s
ALTHRCRTRESLTOETYE, JP. Morganl2FORSE ERERERETLILOTREELA, KERIIEEE
SUTREALTVET. JP. MorganPSORMIC LSRR RECLICEERERN - &8 - f# ¥ 2o ERBRERTUVERA.,
Copyright 2016, J.P. Morgan Chase & Co. All rights reserved.

30/98



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

€))
2.16 2.0
0120-106212
9:00 17:00
@ ¢ D
®
1.458 1.35

300 0.70

300 0.75 0.05

1,000

1,000 0-80

31/98



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

0.20

4)

®)

20
15 5

49 12 31 2.1

32/98



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

20.315 15 0.315 5
20 15 5
49 12 31
2.1 20.315 15
0.315 5
3
20
120
5
20
80
5
15 15
49 12 31 2.1
15.315 15 0.315

33/98



29

34/98

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

@ ( 29 5 31 )
() ()
209,616,909 99.91
209,616,909 99.91
196,016 0.09
209,812,925 100.00
QY
« 2
0 ( 29 5 31 )
) ) D)
1.6874 1.6857
1 124,350,068 99.91
209,840,636 209,616,909
)

99.91%

99.91%

)

35/98



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

(€©))
() () )X ) )X )
1
250,791,219 251,391,712 1.0441 1.0466
(26 11 10
2
570,905,825 572,248,232 1.0632 1.0657
( 27 5 11
3
491,312,702 492,545,925 0.9960 0.9985
(27 11 10
4
376,315,947 377,367,737 0.8945 0.8970
( 28 5 10
28 5 381,146,512 0.8980
6 356,235,187 0.8445
7 328,790,008 0.8155
8 322,571,795 0.8047
9 315,519,049 0.7892
10 310,518,977 0.7745
5
304,909,524 305,899,293 0.7702 0.7727
(28 11 10
11 310,224,683 0.8129
12 257,714,331 0.8160
29 1 240,522,656 0.7914
2 234,489,232 0.7785
3 222,006,516 0.7560
4 215,455,474 0.7352
6
216,386,348 217,115,461 0.7420 0.7445
( 29 5 10 )
5 209,812,925 0.7325

()
1 0.0075
2 0.0150

36/98




EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)

Ooooooooooooooooooad

3 0.0150
4 0.0150
5 0.0150
6 0.0150
()
1 5.2
2 3.3
3 4.9
4 8.7
5 12.2
6 1.7
C)
1 246,154,471 15,957,013
2 316,235,756 19,470,142
3 27,768,994 71,442,469
4 10,907,502 83,480,756
5 16,479,280 41,287,862
6 3,356,821 107,619,238
() 10,000,000
(€H) ( 29 5 31 )
() ()
55,819,739,852 19.14
55,819,739,852 19.14
89,915,376,877 30.83
89,915,376,877 30.83
14,625,383,847 5.01

37/98



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
oopoodooodooodooodd

14,625,383,847 5.01
125,142,557,657 42.90
125,142,557,657 42.90
6,183,366,414 2.12
291,686,424,647 100.00
() ()
412,550,000 0.14
412,550,000 0.14
QY
« 2
()
) ( 29 5 31 )
(D)
) ) C7 7)) ®™
CANADIAN 136.22 136.13] 10.500000
250,545,000 9.65
GOVERNMENT BOND 28,164,689,263| 28,146,495,287| 2021/03/15
131.00 130.65| 11.000000
HYDRO QUEBEC 245,000,000 9.06
26,486,613,566| 26,414,841,796| 2020/08/15
104.75 104.46] 6.020000
Bank of Montreal 210,000,000 6.21
18,152,337,000] 18,102,255,612| 2018/05/02
GE Capital Canada 110.12 109.82| 5.680000
164,000,000 5.10
Funding Co 14,903,389,267| 14,862,518,761| 2019/09/10
102.37 102.22] 3.770000
Royal Bank of Canada 165,000,000 4.77
13,939,447,566| 13,918,343,076| 2018/03/30
Province of Alberta 99.25 100.67| 2.200000
130,000,000 3.70
Canada 10,648,108,484| 10,799,904,024| 2026/06/01
137.94 138.19] 9.500000
BRITISH COLUMBIA 89,400,000 3.50
10,176,304,840| 10,195,190,697| 2022/06/09
Ontario Electricity 136.37 136.39| 10.125000
88,681,000 3.42
Financial Corp 9,980,082,197| 9,981,399,429| 2021/10/15
CANADIAN 150.83 154.01] 5.750000
75,000,000 3.27
GOVERNMENT BOND 9,335,363,820] 9,531,988,350| 2033/06/01
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Province of Quebec 112.08 112.33| 4.250000

10 86,000,000 2.73
Canada 7,954,074,743| 7,971,958,477| 2021/12/01
Ontario Electricity 136.00 136.31| 8.900000

11 60,274,000 2.32
Financial Corp 6,764,630,943| 6,779,850,803| 2022/08/18
Province of Alberta 104.39 105.01] 2.550000

12 77,000,000 2.29
Canada 6,633,236,517| 6,672,504,484| 2022/12/15
CANADIAN 145.81 149.44] 5.000000

13 47,000,000 1.99
GOVERNMENT BOND 5,655,463,639| 5,796,095,873| 2037/06/01
Toronto-Dominion 100.46 100.37] 1.680000

14 67,000,000 1.90
Bank/The 5,554,438,529| 5,549,407,284| 2021/06/08
132.75 132.66] 9.950000

15 |BRITISH COLUMBIA 50,430,000 1.89
5,524,411,093| 5,520,998,677| 2021/05/15
130.05 129.80] 10.600000

16 |BRITISH COLUMBIA 49,587,000 1.82
5,321,745,567| 5,311,352,092| 2020/09/05
102.11 103.74| 2.600000

17 [ONTARIO PROVINCE 60,000,000 1.76
5,056,016,904| 5,136,820,488| 2027/06/02
Province of 135.75 135.95] 9.600000

18 40,683,000 1.56
Saskatchewan Canada 4,557,614,847| 4,564,228,455| 2022/02/04
100.70 100.56] 1.590000

19 |Royal Bank of Canada 52,000,000 1.48
4,321,163,100 4,315,456,017| 2020/03/23
105.08 104.88| 5.600000

20 [BRITISH COLUMBIA 46,066,000 1.37
3,994,817,852| 3,986,949,023| 2018/06/01
Province of Manitoba 102.12 101.79] 6.500000

21 46,100,000 1.33
Canada 3,884,820,446| 3,872,609,054| 2017/09/22
GE Capital Canada 101.28 101.01] 5.530000

22 45,000,000 1.29
Funding Co 3,761,191,458| 3,751,202,412| 2017/08/17
139.03 139.19] 9.625000

23 [HYDRO QUEBEC 30,835,000 1.21
3,537,827,749| 3,541,797,176| 2022/07/15
Province of New 103.30 103.03] 6.000000

24 40,200,000 1.17
Brunswick Canada 3,426,874,551| 3,417,818,311| 2017/12/27
Mun Fin Auth of British 106.26 106.11| 5.100000

25 38,685,000 1.16
Columbia 3,392,251,007| 3,387,430,655| 2018/11/20
CANADIAN 113.25 115.91] 2.750000

26 35,000,000 1.15
GOVERNMENT BOND 3,271,076,296| 3,347,712,620| 2048/12/01
108.99 108.84| 5.300000

27 |BRITISH COLUMBIA 35,000,000 1.08
3,147,935,826| 3,143,603,526| 2019/06/17
Province of Manitoba 106.90 106.72| 5.500000

28 35,000,000 1.06
Canada 3,087,514,682| 3,082,402,568| 2018/11/15
138.03 137.99] 10.500000

29 [HYDRO QUEBEC 24,660,000 0.96
2,809,015,243| 2,808,018,121| 2021/10/15
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100.40 100.33| 1.400000
30 |Royal Bank of Canada 30,000,000 0.85
2,485,551,912| 2,483,769,480| 2019/04/26
)
19.14%
30.83%
5.01%
42.90%
97.88%
)
( )
/
5,000,000 412,248,500 412,550,000 0.14%
2017 6
QY
(2

Q)
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€Y)

28 11 10 29 5 10

2,960,250 4,458,411
308,588,910 216,514,672
3,500,000 820,000
315,049,160 221,793,083
315,049,160 221,793,083
5,234,375 3,580,809
989,769 729,113
3,527,407 826,814
13,860 9,625
360,522 250,463
13,703 9,911
10,139,636 5,406,735
10,139,636 5,406,735
395,907,761 291,645,344
90,998,237 75,258,996
16,450,020 12,139,684
304,909,524 216,386,348
304,909,524 216,386,348
315,049,160 221,793,083
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28 5 11 28 11 11

28 11 10 29 5 10
19,878,008 19,965,762
22,688,173 17,948,511
42,566,181 2,017,251
542 537
91,974 66,628
2,392,329 1,733,669
13,704 9,911
2,498,549 1,810,745
45,064,730 206,506
45,064,730 206,506
45,064,730 206,506
870,440 3,270,660
44,400,396 90,998,237
6,440,845 24,068,766
6,440,845 24,068,766
2,762,374 724,796
2,762,374 724,796
6,082,022 4,540,575
90,998,237 75,258,996
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®
28 11 11
29 5 10
1.
2.
28 11 10 29 5 10
1. 1 420,716,343 395,907,761
16,479,280 3,356,821
41,287,862 107,619,238
2. 395,907,761 291,645,344
3. 2
90,998,237 75,258,996
28 5 11 28 11 11

28 11 10 29 5 10
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169,741 123,126
28 5 11 28 11 11
28 6 10 28 12 12
1,169,152 1,161,557
0 0
15,990,093 12,265,950
18,157,454 13,083,186
35,316,699 26,510,693
1 829.79 1 840.52
1,064,022 1 788,521 1
25 25
28 6 11 28 12 13
28 7 11 29 1 10
1,053,635 783,583
0 0
15,443,190 12,269,888
17,590,819 13,415,154
34,087,644 26,468,625
1 830.47 1 840.41
1,026,149 1 787,367 1
25 25
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28 8 10

989,632

15,273,647
17,038,269
33,301,548
1 830.23
1,002,776 1
25

28 8 11
28 9 12

1,075,665

15,253,515
16,951,008
33,280,188
1 832.15
999,830 1
25
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29 1 11
29 2 10

763,282

11,821,943
12,874,971
25,460,196
1 840.64
757,169 1
25

29 2 11
29 3 10

645,675

11,639,353
12,638,278
24,923,306
1 837.34
744,117 1
25




28 9 13
28 10 11

904,373

15,430,891
16,841,743
33,177,007
1 829.86
999,476 1
25

28 10 12
28 11 10

939,854

15,367,460
16,499,935
32,807,249
1 828.66
989,769 1
25
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29 3 11
29 4 10

709,761

11,507,160
12,353,201
24,570,122
1 836.53
734,288 1
25

29 4 11
29 5 10

654,585

11,454,317
12,214,212
24,323,114
1 834.00
729,113 1
25
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28 11 10 29 5 10
1,710,808 718,504
1,710,808 718,504
28 11 10 29 5 10
28 11 11
29 5 10
1
28 11 10 29 5 10
1 0.7702 0.7420
1 (7,702 ) (7,420 )
“)
€y
@
128,304,991 216,514,672

216,514,672

216,514,672
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28 11 10

29 5 10

2,143,139,214

558,670,367

567,660,252

85,178,078,039

54,464,147,342

78,302,336,467

90,549,429,176

5,207,091,451

14,685,833,519

154,588,545,673

129,311,486,900

5,374,656,000

831,994,900

4,494,420,874

3,544,344,368

178,153,653

205,100,057

80,586,348

84,986,619

333,962,538,872

296,388,122,347

333,962,538,872

296,388,122,347

48,000

516,087,845

2,203,951,543

429,209,347

389,061,438
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1,081

3,149,248,735 389,110,519
3,149,248,735 389,110,519
207,451,137,177 175,404,446,372
123,362,152,960 120,594 ,565,456
330,813,290,137 295,999,011,828
330,813,290,137 295,999,011,828
333,962,538,872 296,388,122,347

28 11 11
29 5 10
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12 133 60
61
28 11 10 29 5 10
28 5 11 28 11 11
239,527,424 ,373 207,451,137,177
432,853,667 104,390,931
32,509,140,863 32,151,081,736
131,590,237 196,055,675
FOFs
143,588,537 133,936,537
1,786,892,254 1,651,368,941
193,509,068 128,304,991
50,588,688 32,139,045
4,724 ,579,818 3,926,752,172
65,201,135 57,337,640
5,919,870 6,368,919
185,053,926,966 155,166,249,708
15,295,340,604 14,105,932,744
207,451,137,177 175,404 ,446,372
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207,451,137,177 175,404,446,372
28 11 11
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2 4
29 5 10
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®
28 11 10 29 5 10

2,710,123,206 1,608,086,640

1,605,147,201 1,093,669,091

67,922,686 18,035,786

3,247,855,444 2,645,032,928

7,631,048,537 5,364,824 ,445

28 5
11 28 11 10 28 11 11 29 5 10
28 11 10 29 5 10

551,110,000 551,110,000 0 664,272,000 664,320,000 48,000
551,110,000 551,110,000 0 664,272,000 664,320,000 48,000
551,110,000 551,110,000 0 664,272,000 664,320,000 48,000

@
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@)
2.
3.
1
28 11 10 29 5 10
1.5947 1.6875
1 (15,947 ) (16,875 )
€H)
@

10.5% CANADIAN GOVERNMENT
BOND 20210315

250,545,000.000

341,307,431.700

9.75% CANADIAN GOVERNMENT
BOND 20210601

18,000,000.000

24,250,680.000

5.75% CANADIAN GOVERNMENT
BOND 20290601

10,000,000.000

14,256,600.000

5.75% CANADIAN GOVERNMENT
BOND 20330601

75,000,000.000

113,128,500.000

5% CANADIAN GOVERNMENT BOND
20370601

47,000,000.000

68,534,460.000

4% CANADIAN GOVERNMENT BOND
20410601

21,000,000.000

27,821,220.000
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4.25% Canadian Government
6,000,000.000 12,377,814.660
Real Return Bond 20261201
2.5% CANADIAN GOVERNMENT BOND
5,000,000.000 5,399,300.000
20240601
2.75% CANADIAN GOVERNMENT
18,000,000.000 20,089,800.000
BOND 20481201
2.25% CANADIAN GOVERNMENT
10,000,000.000 10,642,500.000
BOND 20250601
1.5% CANADIAN GOVERNMENT BOND
18,000,000.000 17,991,180.000
20260601
655,799,486.360
(54,464,147,342)
54,464,147 ,342
[54,464,147,342]
6.75% Province of New
15,330,000.000 15,453,253.200
Brunswick Canada 20170627
6% Province of New Brunswick
40,200,000.000 41,527,806.000
Canada 20171227
5.46% Province of Nova Scotia
808,000.000 810,795.680
Canada 20170601
9.6% Province of Nova Scotia
3,430,000.000 4,668,573.000
Canada 20220130
9.375% Province of Quebec
15,000,000.000 21,140,850.000
Canada 20230116
4.5% Province of Quebec
10,000,000.000 11,106,100.000
Canada 20201201
4.25% Province of Quebec
86,000,000.000 96,389,660.000
Canada 20211201
1.65% Province of Quebec
10,000,000.000 10,047,500.000
Canada 20220303
9.5% ONTARIO PROVINCE
7,822,000.000 12,123,161.360
20250602
3.15% ONTARIO PROVINCE
20,000,000.000 21,492,000.000
20220602
4% ONTARIO PROVINCE 20210602 5,000,000.000 5,507,350.000
2.6% ONTARIO PROVINCE
60,000,000.000 61,270,200.000
20270602
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6.5% Province of Manitoba
46,100,000.000 47,077,320.000
Canada 20170922
5.5% Province of Manitoba
35,000,000.000 37,415,350.000
Canada 20181115
6.1% City of Toronto Canada
16,918,000.000 17,441,781.280
20171212
9.6% Province of Saskatchewan
40,683,000.000 55,230,427.140
Canada 20220204
8.75% PROVINCE OF
2,000,000.000 2,965,540.000
SASKATCHEWAN 20250530
5.3% BRITISH COLUMBIA
35,000,000.000 38,147,550.000
20190617
9.95% BRITISH COLUMBIA
50,430,000.000 66,946,329.300
20210515
5.6% BRITISH COLUMBIA
46,066,000.000 48,410,298.740
20180601
9% BRITISH COLUMBIA 20240823 11,860,000.000 17,420,798.200
10.6% BRITISH COLUMBIA
49,587,000.000 64,490,372.850
20200905
9.5% BRITISH COLUMBIA
89,400,000.000 123,319,254.000
20220609
2.85% BRITISH COLUMBIA
10,000,000.000 10,612,000.000
20250618
3.25% BRITISH COLUMBIA
25,000,000.000 26,997,750.000
20211218
1.35% Province of Alberta
15,000,000.000 14,919,150.000
Canada 20210901
2.55% Province of Alberta
77,000,000.000 80,383,380.000
Canada 20221215
2.2% Province of Alberta
130,000,000.000 129,036,700.000
Canada 20260601
7.25% Regional Municipality
7,891,000.000 7,948,919.940
of York 20170619
1,090,300,170.690
(90,549,429,176)
90,549,429,176
[90,549,429,176]
3.03% PSP Capital Inc
20,000,000.000 21,136,800.000
20201022
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3.29% PSP Capital Inc
25,000,000.000 27,101,500.000
20240404
1.1% CPPIB Capital Inc
20,000,000.000 20,031,400.000
20190610
1.4% CPPIB Capital Inc
20,000,000.000 20,087,200.000
20200604
4.6% CDP Financial Inc
20,000,000.000 22,001,600.000
20200715
5.1% Mun Fin Auth of British
38,685,000.000 41,108,228.400
Columbia 20181120
1.75% CANADA HOUSING TRUST
25,000,000.000 25,364,500.000
20220615
176,831,228.400
(14,685,833,519)
14,685,833,519
[14,685,833,519]
2.171% Toronto-Dominion
28,000,000.000 28,268,240.000
Bank/The 20180402
2.621% Toronto-Dominion
15,000,000.000 15,573,600.000
Bank/The 20211222
2.447% Toronto-Dominion
10,000,000.000 10,224,600.000
Bank/The 20190402
1.68% Toronto-Dominion
67,000,000.000 67,310,210.000
Bank/The 20210608
2.045% Toronto-Dominion
10,000,000.000 10,153,500.000
Bank/The 20210308
4.1% Bank of Nova Scotia/The
20,000,000.000 20,049,600.000
20170608
5.53% GE Capital Canada
45,000,000.000 45,579,150.000
Funding Co 20170817
5.68% GE Capital Canada
164,000,000.000 180,603,360.000
Funding Co 20190910
3.95% Canadian Imperial Bank
26,000,000.000 26,143,520.000
of Commerce/Canad 20170714
1.7% Canadian Imperial Bank
10,000,000.000 10,071,000.000
of Commerce/Canad 20181009
10.5% HYDRO QUEBEC 20211015 24,660,000.000 34,040,417.400
11% HYDRO QUEBEC 20200815 245,000,000.000 320,972,050.000
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5.5% HYDRO QUEBEC 20180815 21,450,000.000 22,706,755.500
9.625% HYDRO QUEBEC 20220715 30,835,000.000 42,872,367.300
10.125% Ontario Electricity
88,681,000.000 120,941,374.180
Financial Corp 20211015
8.9% Ontario Electricity
60,274,000.000 81,975,653.700
Financial Corp 20220818
10% Ontario Electricity
13,100,000.000 16,197,757.000
Financial Corp 20200206
9% Ontario Electricity
5,400,000.000 8,067,708.000
Financial Corp 20250526
6.02% Bank of Montreal
210,000,000.000 219,975,000.000
20180502
5.45% Bank of Montreal
11,631,000.000 11,730,677.670
20170717
3.77% Royal Bank of Canada
165,000,000.000 168,922,050.000
20180330
1.59% Royal Bank of Canada
52,000,000.000 52,365,040.000
20200323
1.4% Royal Bank of Canada
30,000,000.000 30,120,600.000
20190426
2.333% Royal Bank of Canada
12,000,000.000 12,167,520.000
20231205
1,557,031,750.750
(129,311,486,900)
129,311,486,900
[129,311,486,900]
289,010,896,937
[289,010,896,937]
11
29
100% 100%
7
24
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29 5 31
209,992,849
179,924
209,812,925
286,435,015
0.7325

29 5 31

292,124,347,508
437,922,861
291,686,424,647
173,030,973,033
1.6857
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29

C10

151 7,427 2,500
799 9,980
260 8,525

CI0O Chief Investment Officer
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29
74 205,390
688 13,488,992
762 13,694,382
17 106,757
14 2,117,421
31 2,224,177
793 15,918,559
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38
59
19 52
193 28
29 31
@
28 31 29 31
31,715 31,260
1,137 110
159 190
9,896 10,453
87 72
468 439
83 34
43,547 42,560
1 243 1 229
18 15
224 214
2,706 2,650
2,385 2,323
321 327
14,223 12,353
7,872 5,920
5,129 5,129
123 185
1,049 1,050
- 31
47 37
17,173 15,234
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60,720 57,795
28 31 29 31

61 79

8,789 9,466

5 7

63 59

4,330 4,453

2 4,390 2 4,946

4,215 4,077

1,155 980

538 223

937 945

22 3

15,720 15,776

2,209 2,318

93 151

1,410 -

- 7

3,714 2,477

19,435 18,254

15,174 15,174

11,495 11,495

11,495 11,495

374 374

13,960 12,231

14,334 12,606
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41,004 39,276
280 264
280 264
41,284 39,540
60,720 57,795
@
27 28
28 31 29 31
88,850 79,747
799 727
89,650 80,474
46,165 40,110
646 549
10,116 9,436
925 904
9,101 8,531
761 793
1,346 1,375
249 251
515 501
53 50
14 13
513 557
59,036 52,265
5,797 5,833
354 416
3,850 3,940
654 531
937 945
837 807
70 60
211 178

325 531
75/98
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1,258 1,273
394 463
37 60
1,110 1,045
1,486 1,400
11,531 11,655
19,082 16,554
27 28
28 31 29 31
109 92
25 12
115 224
0 94
171 -
72 56
496 481
14 24
94 75
108 100
19,471 16,935
MMF - 305
- 305
19,471 16,629
6,215 6,501
6 1,405
6,209 5,096
13,262 11,533

®

27 28 31
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15,174 11,495 374 14,126 14,501 41,171
- - - 13,428 13,428 13,428
- - - 13,262 13,262 13,262
- - - 166 166 166
15,174 11,495 374 13,960 14,334 41,004
702 702 41,873
- - 13,428
- - 13,262
422 422 422
422 422 589
280 280 41,284
28 29 31
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15,174 11,495 374 13,960 14,334 41,004
- - - 13,261 13,261 13,261
- - - 11,533 11,533 11,533
- - - 1,728 1,728 1,728
15,174 11,495 374 12,231 12,606 39,276
280 280 41,284
- - 13,261
- - 11,533
15 15 15
15 15 1,743
264 264 39,540

(

(

)

)
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10 18
20

100 10
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26 28 28
28 31 29 31
23 26
232 264
28 31 29 31
4,320 4,877
28 31
Daiwa Asset Management(Singapore)Ltd. 1,749
29 31
Daiwa Asset Management(Singapore)Ltd. 1,685
27 28 31
2,608 2,608
2,608 2,608
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27 27
13,428 5,148 31 24
13,262
5,084
28 31
28 24
29 31
2,608 2,608
2,608 2,608
28 28
13,261 5,084 31 24
11,532
4,421
29 31

29 27
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28 31

31,715 31,715

9,896 9,896

7,987 7,987

49,599 49,599

4,330 4,330

4,390 4,390

* 3,420 3,420
12,141 12,141
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29 31
31,260 31,260
10,453 10,453
5,060 5,060
46,774 46,774
4,453 4,453
4,946 4,946
* 3,409 3,409
12,809 12,809
28 31 29 31

1,021 970

5,129 5,129

1,049 1,050
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28 31
10
10

31,715 - - -

9,896 - - -

1,115 4,570 1,712 141

42,727 4,570 1,712 141
29 31

10
10

31,260 - - -

10,453 - - -

110 2,876 1,139 110

41,824 2,876 1,139 110
28 31

5,129
29 31
5,129
28 31
141 55 86
3,875 3,408 466
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4,016 3,463 553

3,970 4,119 148

3,970 4,119 148

7,987 7,583 404

1,021
29 31

122 55 67

3,107 2,697 410

3,230 2,752 478

1,829 1,926 96

1,829 1,926 96

5,060 4,679 381

970
27 28 31
3 - 0
19,069 115 13
19,072 115 14
28 29 31

50 - 1
4,371 224 23
4,421 224 24
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4
27 28
28 31 29 31
2,072 2,209
222 202
120 122
35 29
2,209 2,318
27 28
28 31 29 31
2,209 2,318
2,209 2,318
2,209 2,318

2,209 2,318
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27 28
28 31 29 31
222 202
- 87
222 289
172 173
31 29 31
676 709
225 224
224 169
121 5
98 98
95 65
173 185
1,615 1,458
347 201
1,268 1,257
2,086 639
124 146
2,210 786
941 470

28 31 29 31
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33.06

0.77
100

0.02

1.29
0.19

0.43

31.89

90

90

90

10

27 28 31

28 29 31
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[ ]
27 28 31
)
Daiwa Asset
“(Ag??gzgg:) Singapore 133 1?)0_0 1,749
Ltd.
( ) MAS
MAS
28 29 31
)
Daiwa Asset
Management |- )
(Singapore) Singapore 133 100.0 1,685
Ltd.
( ) MAS
MAS
27 28 31
)
1
100,000 27,062 3,188
3,000 593 252
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100 1,028 1,027
28 29 31
1
100,000 23,238 3,298
3,000 768 218
100 1,036 1,028
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27 28
28 31 29 31
15,826.85 15,158.25
5,084.10 4,421.51
27 28
28 31 29 31
13,262 11,533
2,608,525 2,608,525
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29

40,500

1,711,958

2,000,200

28
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51,000 29 3
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23 25 13
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XBRL
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29 6 9

193
28
11 11 29 5 10

29 5 10
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