2024 12 26

03-5555-3431

10

1/126

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@
2 c2)
&)
1D
2
€)
10
©)
1
0120-106212 9:00 17:00
https://www.daiwa-am.co.jp/
®)
3.3 3.0
©)
Q)

2024 12 27 2025 7 3

2/126



®

©®

(10)

®

1D

(12)

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

3/126

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



ang) A%

BB RNRE - 1

1S s it
B A
a A
A #

EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

ISETREE (NOER)

# I
1
A EhERE

T Ot
( )

AEES

() 277V FPEST SES5MERBIERLTVEY,

RBERD R

SR RITE

STy R
( )
FHEIRIE

TR
TR
HEES
REEIEEY
(X, {A25)

rens

AEESEED
AERIEER

46

F6E
(\BA)

£126
(8H)

BH%

HET Rt

J0—)L
(BEE#)

B#

b= 3

B
FEFP

. I c. by
A
FIUHN

Rabiii -
()

IR-Id

IFrEU—
o

FrRFT
TFX

&b

&L

(GE) 47 7 FHYBET IMEESERBIERLTVEY.

4/126



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

12

32

26

12

480

5/126



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

O~ IN|F-

|||

6/126




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodoooooodd

225

225

7/126



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooooad

http://www_toushin.or.jp/

1,000

‘. NEEESKUMARIEREOHKINGSUITBN DOESFICIRE
QWP Lxs.

OEFEHECOVT. FEOEAEEZBENICIEELET.

O LEERO#HI O BAHOY TV RE
25% (BREAvIBL)

phE B0 N
O EET
50% 50%

e tHRERE O SERETET
DT D3
25% (BBAYIHY)
25%

(1) ORERFEETCORSCOLTE. FRTONRFCHETIRSTEUET.

# PRCEAA-TTHY  EROEAERAIREUET.

8/126



EDINETOOOO
O00OO000000000004000(eo6748)
OooOooooOoooooooooboood

[SEEORELE]

O NEREROHI
MEEXOHN L
| L {ETHTES
I |
1 L
MEAEE EHEE
MEAICHFHFE MEICEHUEREZ
CHICET2B0%E BHEULTWLWSEHE
- (AYARETS (EMEEREET.)
(FERRZERREET.)

B IOEE OB 2B U, SRR R
» g B LUIREU AT EEER

WEEED
B M—bh T3 U

% [ MEE OB SS OB ABMRGE v =27 R TITENE Y. H8an@ Ic oLT . <L,
[{EEEERIr/EOBE MERE-T— D7 /RIESS8l L.

@ WG RIERROH
A BIERROBHH LI

 HRIER%
|

MR CRR T 5. ST S REN SEE
ERIIEHEEZISNDEE
(EMEEFREET.)

s RPN I-a v EZBUERBEHOELERERTE
« RS O RN IR ESEE R

1th 75 BllE FZRD

BRIU— T LU

wl s A ROl BRSO EEIZMABE D 7 R (FOFA) (EEEMISSRER) BBl TiFhnEd.,
WM RIC DL T . LhL4E, BB 77 FOEE BEEET7 P/ E (FOFsH) (ERRMeaz:
EE) | 2TslmTEEL,

9/126



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Oooooooooooooooooad

O BARADYITU/EE(RBAYIEL)

[BHOY TUVEE (REAY VRBL) IBAOERICHI->TIE, BHOY TU /EE (@R,
ERTEERAME. PREAFIC KW RIT- RIS TUCRSF, BRRREEARLB L) CRELETD,

* FLEHE. BANEEEO2EEB DR ANSES 0B EET DL TEILERALLET. (FLEHEA
ClEKFILADOEREISESORIEE. MMNERBA TR I-ONDERACESIREREL T LERES
ELET.)

* EROHEATEERFCEUVTARIBAEM FL—Fv—XTAIL EFESEPTA-LLE) . EMLAD
BT RREICSLTAARBSL E(L—FTr—XTAaSLL EEIBS8PTAA-LIL L) T2 &%
BAELET,

CR—=RI3 UADEIET 2L -3 35 (F) EENS10(F) EEOHNREEFLLET.

EHURIBBOLS. FLEHEBEBENIRBOBEKR TOEMLYS S2HHET LN EUET,

AEEHVATZLBTRIHDREAYVRITEVLE A,

EEENOY U ES (B U5 0L) a0 EE YA - WRY T I AIH=Dr R EBENTHRELET.
WIS OEEIC DT <HhLCE, [ENST7 7y EOBE S0 0| U 9if=—D 70 B8
TEELY

OREEBEETORSF (REBAYIHY)

[EEEERZTORSF (RENYISY) B OERICH TR, TEBBRIZTHRS
[CIRELET,
F EEERES BFTSEHRE MR T I 2 DMBEEELNET,
REANDHS (EMEREEY.) ORML. BARICHSLTEEBRELL F(R&L. JCR.S&P. D wFD
LINHCEBB =Ll EELR L—T =L TBaa3Lll k)L LFY,
- BEOHF(ERDIHIC. WELNNS IS ERETBILNBUET,

RAEEWIATZERTBCHDRBBANYIETREVET,

#[mEEAHETOMNSE (BE IS [Ba0ER I3 -~y ST D rU FEBLTITEVET,
LHAOERICOVT. LOLLE. BRI P/FOBE A -~ IPRBEIT DK | EI2R
&L

FTSEHREMN /Ty IRAEINT

FTSEHREMR -7 v T UL FTSE Fix.ed Income LLICICKUEETN ERFEBDERDES
R EESHEORERETNETS L/ Ty IATY,

10/126



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooooad

L WHCEITER. @RS ETDEBOTE.
D MM HLOEENCE T SN ROREL
| BERTEOT, L—Fr—X(Moody's), 8B
- EEWE RS —(R&). BEBFITHRET(JCR),
CSAPTO—IN L —F T (SRP), DT |
L =TT A (Fitch) G EE Dol fdastnt
| SRBDENITETESTVET, i
! SEENCEAITIE EEEE L TERN, |
D BITEOHBYROECESICESTHE LT

BT TEON3TLNBUET,
48] J i
ﬁmmw = OBIR (A A — ) oEEFaL—aveld. [ERNERLLEER
: = : ESEEH DSV ET BN ERTIENTT.
) o BEF2L—a Y FEVEE . SHNEB LR
4» '8 EEDMBSIEOLU (T LB N RELIZUET.
ﬁ"ﬁ 1 U o
i 1) 2
“ Ly
Il T —
e
‘ ¥ BEFaL=23 ! >

| TP ROHES

e YD PRI LTOARORINEEM S CIRATS[Ir/R-2 - 2PV X TY.,
o AR E T SREERESFOREEN G T, NEFROED. 58S EROEL. EAOV TUAE
BLUCHERNRTHRSICRALETD.

— | BRMROFVE]
i 8
— | OEGETY=TF2E NEFSORT
T
. | ®m WmEMEDFE
i& Wi Z | — (FOFsM) _.,—-_.
i = g M | (ERRERETE W o
L <— :'.': 2R, gaommvTu H x
qusEs. | b | RY—T2 2§ RILD T N
REETE | =
BR | zzavonms 3 :
— E Rt ) EMMNNETHS
1

HEEHERIFRICOVWT, <PL4E. [HARERI 7 /FOEE| ECBRTEL.

@ LPWTHN%. KBOENRTFIBANFRELL S TROAREELOFEENS
= EBOEMICASEEEFBSUVICERMEDARIC I STE. 7/ FOKE1.OEH
DEEDNRLCENBYETY,

11/126



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

i ) BEABI0RDEI0E (REEDBEBERE) ISRIETEL,
27 IR E At RS VW TIRE DN ERETEVET,

EHEI1ANRMNE. 2017F10R 108 (RREDESHERB) FTELEY.

[BEHE]
@ HENRER . ERLREORLF NS TEHE GHHREIHET.)FLLET,

@ FRIELT BRHEOKESEREUTHRESBEERELET. L. FRAREN
DIOBSITIE. DEETEDEVCENBUET,

HFROFEROZILVS ST ZOEFEICOVTRITZOTREBEEA.

| EEsR

O HI~DEBEHIL.TEVERA.
0 HEERESF DREISICE. FIREESITEREA.
O NEREE~DBEERERR. TEVLWERA.

FTSEREE 7>/ T w7 213, FTSE Fixed Income LICICEWBREN HRTITEOEROES
D eSO TR S LS T2 ACT, OO T e S AN TS 1A AW
D EHOHEENLELTHYUFTSE Fixed Income LLCIE, SEF—YOTEHit S LSS50
P BT E TR BEErREEII DS ESHEEAVR A DA VTV IRAILHTS |
| BENSOHNMETOE—DOHFIZFTSE Fixed Income LLCICHRERLET. :

12/126



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooooooodd

2017 7 28

4 10

FOFs

13/126



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodoooodd

N o/ A

2027 4 8

(2017 7 31

3

9

24

14/126



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodoooodd

0.583 0.53
2
50
50
50
A A3
S&P A
AA pa3
SE&P AA
5C ) 10€ )
100
2005 4 26

15/126



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooooooodd

4 10 10
4
1.
2. BBB
R&l JCR S&P BBB-
Baa3
FTSE
3.
4 80
5.
6.
2014 11 14
6 15
@
2017 7 28

®

16/126



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodnoodd

! 3

1
) 1 l 3
T T 3

2

1

l

17/126



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooooad

| o7V rotEs

e YT F/ER LITO4RORBIEMFCRATRTF/R-FT - T72X|TY,
¢ RANROTSIRRIERA S ORAERUT. WEEROR. WD HIEEROBRIL A0 TUNE

BAUEEANRTHESCIESELET.
(RN RTP7E]
= A ® A
—_— | BRGETY-—TrIF | e EEERORS
i 8 i
. 5 HEFME D 7 B & EEMEER
i = | — | (FOFs®) rvem— Hm%hﬁ?ﬁﬂﬁgm
— =X e (WERMO AR # = AT ORLETL
= . ; T,
— T an mz.-
Eﬁﬁﬂﬁ,! F| = TH—TrUE g ANDY T RS
AL W & | =
# A - e
. Ay TS . T
e A R
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

18/126



)

FOFs

FOFs

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

25

25
25
25

FOFs

@

22

19/126



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1 3
4 5 7
2 2

1.

2.

3.

4. FOFs

5.

6. 5.

7. 2 1 14

1 4.
2
2
1
2 2 1 14
3
4
10
FOFs
@

®

20/126



EDINETOOOO

O00OO000000000004000(eo6748)

Oooooooooooobooooooad

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

o FEH

UA DR
AVFSAPIA

URTTRITAL

=
FOF T
HrrLAslm

FOEBMERS

C10

1

CI0 Chief Investment Officer

Deputy-CIO 0 5

C10

21/126



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

CI0 Deputy-CIO

1
FD
10 20
FD
2024 10
®
@

®)

22/126



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10 100 20

10

@

20

23/126



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooooooodd

FOFs

20

30

24/126



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooooooodd

341

10

10

10

10

25/126



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

26/126



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

¢))

®
37 6

4)

27/126



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Oooooooooooooooooad

MRS | < |

; AHUAIREROBY ;

WA RN SE=T o REEUNDAERTTS :
U FERRROISHEERR EsOMBEELCMNS i
RS ‘WEER SR RORRATE EESRDEE E
URITZIAY R | :
CHRAUATERFCHTMAER .

AMURIDRES EURMIZZ HADNT-EE ;
ERFOWRINT 2 RAONS B —— :

MEUZZ. RS ELTFRR

: i

#BUZIOEN :

IR EDER AT OEE EHUATEANOEY 5

, EELUNDEERETS !
nEvEoRS e ] :
RGNS L EE O RE DHE E

DiE | g

-grea :

28/126



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooonoad

| sEiEH

TREOFS2E. 27/ FERRNGHEISAEERNICHETESLSICERELEROTY,
EOIZ73EESEMICBIHEMNWER(BAFRICEITIELFEHORERE)OTS - BX -
BveE, 7 EBLThoRENGSEEIS ALV TRTLTVWET. FEDTS 2R I7VE
OARAESFMICHIZ2FHBEZEOHEERTLTVET.

RO R N

| . 0
| - F—. 75 4 =

—— RN LR E TN I L
| L g Al
1 e e AR Al R 208410 Hrret HEE RARER SREER EXER SA4AER FRER

BEEEISAUL. IPEORENSERLTVSEOTRBVER A

B FAEOSNMERE. SECE HSIE) E o 2 F A ESBEREL-EDAHELTHBLEBOESY, 2RO
BEEHCEIVTHELEENRER- LR LRI TEUET.

B IPAEOEERERCELT, SE5FM0T =9 RETEROESELTFOL—=LTRRLTLEY.
(CEMEE R YT =M ELES CEETONE A
DEMEE S HECERLIES ESESI0E. FHIEREMIC DL TS BRLTLET.
@ T ATFYRICHOT, DDCBENTSESICE., SEEMC DLW TAYFI-70ENRERTIREBLT

BRLET.

EREISIICINT

H % 8 EEABTORX

SHEN  MSCIDT 0 - A TR (EMiAd, M-

FHDN  MSCITZ— 20T » T—trab r 425053, (BSiAd, Ha-2)

Bl | MNOMURA-BPIEN

SHEN FTSERREN T2 A (HRag®x A~—23)

FREN PRI I b B e o P D TSPl o ettt 0 ) s T =2 TR (F=23)

BRSO

SESAHTOPXNOERSHAUREMICOTSIEREL RS, \IilS ) P XEFEECEarHmt J P X SFOREE
BIF [JPX] ELAET, | OMrsgTay, SEneEl, SREOLE. IEE A EEncMT ST S TOEE - Song
HAUFEERC ARSI RR MY ST ATOMER J P XFHLET. J P X AEROEREOREFEELREOD
il BEXREECSHL. BREERVERA, VSOOI TS + S T2 ABLUMSCII T30 T - R — T ab r A
Fad A3, MECI Inc. (IMSCL) SMBRLCIENCY. X777 0FiE. MECICE 2> THE. B8, FrREEINSents
B, MSOIRE TP o EEERED 7 FEAR LT VS 2T 72ACRBLTVLIESHELALERA. RARASTIC
DWTRCESECROEIW. [ httpsy/fesww dahwa-am.co, jp/specialrepart/globalmarket/notice itml | @NOMURA-
BRIENE. B s TFa—Spl)— U —FE LT PR RN R T SEN TR N LR EROR R0
BEERTHRNSERT, —EOHANENIREIUT EINERRNN -2 U0 AR WHEN
7. NOMURA-BPIRINCIINI & H & FOM—RORRIRERE CRRL TVWEY. 3, BHEYSERNOERE. Ren.
HRREAETSE0TEEL IO EERSCNMLT —UNEEALE A, BFTSENRRIR- 2 ToI s, FTSE
Fixed Income LLCICAVERINTWSAS S Fo2ATY. EHENIEFTSE Fixed Income LLCODMEMME THL. HEIC
MF DT~ TOMENIFTSE Fined ncome LLCTHLTLET ., WIPEILI Fra k- 2P - A 07 wd 32— T30 -
Fe=lrug TO=1T A= 274Fid, Bt RS HFETMBICE THERLVTVET I JP Morganiz 05 -
FHARRRETSHOTEIUERA. SRENGHEESITEALTVEY. 1P, MorganirSOE EIC £ SR EELIC
FEAEMN - 55 - BN T SCEEREDHONTUEL A, Copyright 2016, J.P. Morgan Chase & Co. All rights reserved,

@
3.3 3.0

29/126



¢))

®

0.905

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

0.9955

0.375

0.50 0.03

1.14125

4

€y

30/126



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

®)

20
15 5
2037 12 31 2.1
20.315 15 0.315 5
20 15
5 2037 12 31
2.1 20.315 15
0.315 5

31/126



2037 12 31
15.315 15

2024 10

32/126

2.1

0.315

15

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

15



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

(¢)) (2024 10 31 )
() ()
148,471,237 24.65
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449,081,679 74.57
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4,694,965 0.78
602,247,881 100.00
D
2
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) ) ()
1.5773 1.5557
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152,933,071 150,837,405
2.1562 2.1797
68,806,037 24.90
148,359,580 149,976,518
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4
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5
2,712,375,556 | 2,712,375,556 1.0014 1.0014
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6
1,693,756,971 | 1,693,756,971 0.9912 0.9912
(2020 4 10
7
1,433,481,669 | 1,466,592,675 1.0823 1.1073
(2020 10 12
8
1,174,242,990 | 1,261,810,084 1.0728 1.1528
(021 4 12
9
1,059,989,143 | 1,065,019,890 1.0535 1.0585
(2021 10 11
10
898,411,723 900,249,314 0.9778 0.9798
(2022 4 11
11
817,048,701 818,788,644 0.9392 0.9412
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11 699,661,889 1.0143
12 691,696,481 1.0252
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3 697,528,578 1.0839
14
o 4 10 ) 655,801,082 690,935,458 1.0266 1.0816
4 645,922,129 1.0185
5 646,740,144 1.0243
6 651,064,568 1.0453
7 637,662,440 1.0364
8 627,043,338 1.0227
9 632,609,917 1.0412
15
619,789,205 634,974,664 1.0204 1.0454
(2024 10 10 )
10 602,247,881 1.0099
()
1 0.0070
2 0.0050
3 0.0000
4 0.0000
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6 0.0000
7 0.0250
8 0.0800
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14 0.0550
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12 3.4

13 5.1

14 10.3

15 1.8

(4)

1 825,977,678 99,528,459
2 777,152,707 956,306,916
3 445,709,406 209,473,558
4 109,480,514 146,350,330
5 11,200,530 170,781,909
6 17,648,574 1,017,493,257
7 18,074,408 402,382,967
8 20,572,756 250,424,321
9 62,345,879 150,785,141
10 10,962,001 98,315,862
11 7,686,719 56,510,394
12 5,611,500 50,382,419
13 2,648,165 76,501,725
14 3,183,445 115,723,990
15 4,111,361 35,499,832

(

)

2,121,513,819
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932,418,130 97.23
932,418,130 97.23
26,606,126 2.77
959,024,256 100.00
() ()
24,250,500 2.53
24,250,500 2.53
(QD)
( 2
3
) (2024 10 31 )
) ) ()
6,365.06 9,272.00
1 9,200 8.89

58,558,589| 85,302,400

2,455.41 2,387.50
2 35,400 8.81
86,921,584 84,517,500

2,843.07 3,617.00
3 22,900 8.64
65,106,318| 82,829,300

2,455.60 2,963.00
4 27,200 8.40
66,792,346 80,593,600

4,628.88 4,911.00
5 16,300 8.35
75,450,831 80,049,300

3,605.46 3,069.00
6 18,400 5.89
66,340,495 56,469,600
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7 37,900 5.43
48,179,303 52,036,700
2,667.00 3,435.00

8 11,700 4.19
31,203,900 40,189,500
1,948.00 2,044.00

9 15,900 3.39
30,973,200 32,499,600
1,150.50 867.00

10 30,900 2.79
35,550,450 26,790,300
735.20 836.20

11 29,800 2.60
21,908,960 24,918,760
1,337.00 981.70

12 23,700 2.43
31,686,900 23,266,290
5,336.00 4,291.00

13 5,300 2.37
28,280,800 22,742,300
4,648.00 5,949.00

14 3,100 1.92
14,408,800 18,441,900
1,696.00 2,076.00

15 8,200 1.78
13,907,200 17,023,200
1,681.50 2,093.50

16 6,500 1.42
10,929,750 13,607,750
349.60 410.10

17 30,600 1.31
10,697,760 12,549,060
1,295.00 1,279.00

18 9,000 1.20
11,655,000 11,511,000
649.70 568.40

19 18,700 1.11
12,149,390 10,629,080
2,167.00 1,761.00

20 5,200 0.95
11,268,400 9,157,200
2,633.50 2,552.50

21 3,400 0.90
8,953,900 8,678,500
4,650.00 3,446.00

22 2,300 0.83
10,695,000] 7,925,800
3,556.00 3,365.00

23 2,200 0.77
7,823,200 7,403,000
1,406.50 1,046.00

24 6,300 0.69
8,860,950 6,589,800
3,160.00 2,715.00

25 2,300 0.65
7,268,000 6,244,500
3,084.00 2,533.50

26 2,400 0.63
7,401,600 6,080,400
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27

2,200

2,546.00
5,601,200

2,461.00
5,414,200

0.56

28

3,700

1,500.00
5,550,000

1,374.00
5,083,800

0.53

29

1,500

4,115.00
6,172,500

3,312.00
4,968,000

0.52

30

(

)

97.23%

(

)

97.23%

0.21%

0.14%

1.88%

0.14%

3.28%

4.86%

14.78%

8.89%

0.48%

1.28%

6.48%

3.01%

14.13%

18.27%

2.11%

1.20%

6.33%

4.61%

0.69%

3.79%

0.44%
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0.25%
97.23%
)
( )
/
TPX 0612 9 23,206,590 24,250,500 2.53%
(D
2
@ (2024 10 31 )
() ()
13,298,972,277 83.08
3,446,301,031 21.53
235,871,660 1.47
116,491,124 0.73
604,615,388 3.78
1,998,836,535 12.49
539,199,365 3.37
295,546,792 1.85
844,819,974 5.28
3,982,229,374 24.88
1,235,060,534 7.72
2,014,833,637 12.59
587,849,965 3.67
652,880,049 4.08
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774,103,623 4.84
693,819,818 4.33
16,007,625,732 100.00
QIS
C 2
(@) (2024 10 31 )
O]
) () C/7 7 )
United States Treasury 83.62 82.62| 0.875000
1 16,600,400 13.17
Note/Bond 2,132,741,442| 2,107,415,122| 2030/11/15
SPANISH GOVERNMENT 96.47 96.26]/ 1.400000
2 9,136,000 9.16
BOND 1,469,566,116| 1,466,275,906| 2028/04/30
SPANISH GOVERNMENT 90.13 89.65| 2.900000
3 7,400,000 6.91
BOND 1,112,038,080| 1,106,140,507| 2046/10/31
AUSTRALIAN 102.82 100.83| 4.500000
4 9,000,000 5.72
GOVERNMENT BOND 933,263,883 915,210,724 2033/04/21
United States Treasury 63.35 61.76] 1.125000
5 7,686,000 4.56
Note/Bond 748,144,648 729,345,086| 2040/08/15
EUROPEAN INVESTMENT 100.94 100.73| 2.750000
6 3,500,000 3.67
BANK 589,046,252 587,849,964 2030/07/30
91.73 91.25| 1.625000
7 |United Kingdom Gilt 3,200,000 3.63
584,197,835 581,134,673| 2028/10/22
UNITED STATES TREASURY 95.21 93.75| 3.375000
8 3,400,000 3.06
NOTE/BOND 497,354,189 489,743,171| 2033/05/15
95.76 95.61) 1.500000
9 |United Kingdom Gilt 2,520,000 3.00
480,251,409 479,514,196 2026/07/22
78.02 77.41) 0.250000
10 |United Kingdom Gilt 3,095,700 2.98
480,711,200 476,959,302| 2031/07/31
82.25 81.27] 1.250000
11 |INTL. FIN. CORP. 5,600,000 2.87
464,537,690 459,003,042| 2031/02/06
DANISH GOVERNMENT 99.51 99.69| 1.750000
12 20,200,000 2.81
BOND 449,266,826 450,093,016( 2025/11/15
CANADIAN GOVERNMENT 85.50 85.64| 0.500000
13 3,754,000 2.22
BOND 354,267,851 354,856,198( 2030/12/01
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92.95 92.07| 2.750000
14 |Poland Government Bond 10,000,000 2.20
355,956,521 352,579,114| 2028/04/25
106.14 105.14] 3.750000
15 |Belgium Government Bond 1,950,000 2.14
345,102,339 341,844,601| 2045/06/22
100.09 100.13] 3.550000
16 |CANADA HOUSING TRUST 3,000,000 2.07
331,431,176 331,560,309| 2032/09/15
AUSTRALIAN 55.20 52.85| 1.750000
17 6,000,000 2.00
GOVERNMENT BOND 334,039,404 319,849,809| 2051/06/21
SPANISH GOVERNMENT 72.78 72.36] 1.200000
18 2,600,000 1.96
BOND 315,538,859 313,713,832| 2040/10/31
United States Treasury 95.48 95.05] 2.250000
19 2,100,000 1.92
Note/Bond 308,060,491 306,686,027| 2027/08/15
100.65 100.69] 3.650000
20 |CANADA HOUSING TRUST 2,400,000 1.67
266,628,314 266,739,567| 2033/06/15
UNITED STATES TREASURY 65.72 64.10] 2.250000
21 2,600,000 1.60
NOTE/BOND 262,543,719 256,060,418| 2052/02/15
NORWEGIAN 98.89 99.03| 1.750000
22 17,000,000 1.47
GOVERNMENT BOND 235,538,221 235,871,659| 2025/03/13
AFRICAN DEVELOPMENT 93.51 93.33] 1.100000
23 2,500,000 1.47
BK. 235,762,087 235,323,390| 2026/12/16
CANADIAN GOVERNMENT 89.88 90.14| 2.750000
24 2,200,000 1.37
BOND 218,260,648 218,889,536| 2048/12/01
Czech Republic Government 95.79 95.84| 1.000000
25 30,000,000 1.18
Bond 188,739,195 188,843,616| 2026/06/26
94.02 92.36] 4.250000
26 |United Kingdom Gilt 1,000,000 1.15
187,115,172 183,809,616| 2046/12/07
CANADIAN GOVERNMENT 102.24 102.39] 3.500000
27 1,500,000 1.06
BOND 169,263,432 169,521,697| 2045/12/01
48.03 47.03| 1.250000
28 |United Kingdom Gilt 1,800,000 1.05
172,052,105 168,480,671| 2051/07/31
79.83 78.00] 1.250000
29 |Poland Government Bond 5,500,000 1.03
168,137,828 164,277,360| 2030/10/25
DANISH GOVERNMENT 126.31 125.70] 4.500000
30 5,500,000 0.97
BOND 155,276,401 154,522,871| 2039/11/15
)
83.08%
12.59%
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95.67%
)
@ (2024 10 31 )
() ()
29,715,851,373 64.58
13,629,846,041 29.62
1,597,272,318 3.47
912,060,840 1.98
50,737,222 0.13
13,376,184,939 29.07
140,750,013 0.31
87,419,662 0.19
87,419,662 0.19
7,394,246,772 16.07
1,113,575,701 2.42
6,280,671,071 13.65
10,162,589,073 22.08
386,183,027 0.84
538,450,809 1.17
8,269,761,955 17.97
968,193,282 2.10
1,342,861,717 2.92
46,017,245,163 100.00
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() ()
7,290,687,768 15.84
2,065,075,240 4.49
5,225,612,528 11.36
2,993,396,760 6.50
1,183,149,426 2.57
1,810,247,334 3.93
8,642,480 0.02
8,642,480 0.02
20,762,770 0.05
3,417,966 0.01
17,344,804 0.04
43,079,802,840 93.62
43,079,802,840 93.62
QY
« 2
« 3
«c 9
¢ 9
©)) (2024 10 31 )
)
) ) C7 7)1 W
UNITED STATES TREASURY 100.75 100.40| 4.250000
1 29,500,000 9.89
NOTE/BOND 4,566,719,475| 4,550,781,462| 2029/02/28
UNITED STATES TREASURY 102.10 101.72] 4.500000
2 17,500,000 5.94
NOTE/BOND 2,745,414,454| 2,735,106,962| 2033/11/15
AUSTRIA GOVERNMENT 102.22 100.43] 2.900000
3 16,000,000 5.82
BOND 2,727,030,878| 2,679,204,377| 2034/02/20
ITALIAN GOVERNMENT 101.04 103.04] 3.700000
4 12,500,000 4.67
BOND 2,105,822,408| 2,147,607,447| 2030/06/15
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ITALIAN GOVERNMENT 104.34 107.10] 4.350000
5 11,000,000 4.27
BOND 1,913,711,100| 1,964,392,852| 2033/11/01
SPANISH GOVERNMENT 102.70 104.31] 3.550000
6 9,800,000 3.70
BOND 1,678,162,959| 1,704,459,115| 2033/10/31
GINNIE MAE Il 2.50000 11/24 86.37 84.96] 2.500000
7 12,000,000 3.40
TBA 1,592,478,600 1,566,427,401
SPANISH GOVERNMENT 113.39 115.37| 4.700000
8 8,000,000 3.34
BOND 1,512,481,191| 1,538,877,884| 2041/07/30
GINNIE MAE 1l 2.00000 11/24 83.22 81.69| 2.000000
9 8,500,000 2.32
TBA 1,086,837,956| 1,066,848,504
UNITED STATES TREASURY 66.05 64.10] 2.250000
10 10,000,000 2.14
NOTE/BOND 1,014,792,200 984,847,764| 2052/02/15
UNITED STATES TREASURY 92.99 91.08| 3.875000
11 7,000,000 2.13
NOTE/BOND 1,000,126,687 979,643,977| 2043/05/15
GINNIE MAE Il 3.00000 11/24 89.46 87.91| 3.000000
12 7,000,000 2.05
TBA 962,218,512 945,518,996
UNITED STATES TREASURY 100.41 100.44| 4.375000
13 6,000,000 2.01
NOTE/BOND 925,693,003 925,942,188| 2026/12/15
GINNIE MAE 1l 5.50000 11/24 100.40 99.47| 5.500000
14 6,000,000 1.99
TBA 925,584,975 916,972,684
GINNIE MAE Il 3.50000 11/24 92.25 90.54| 3.500000
15 6,500,000 1.96
TBA 921,263,850 904,186,764
Mexico Government 96.15 96.94| 4.500000
16 6,000,000 1.94
International Bond 886,425,980 893,640,914| 2029/04/22
BELGIUM GOVERNMENT 96.29 95.57| 3.300000
17 5,200,000 1.80
BOND 834,860,626 828,622,757| 2054/06/22
UNITED STATES TREASURY 96.20 93.82| 4.125000
18 5,500,000 1.72
NOTE/BOND 812,930,846 792,865,365| 2053/08/15
UNITED STATES TREASURY 98.29 97.39] 3.625000
19 4,500,000 1.46
NOTE/BOND 679,583,927 673,362,637| 2030/03/31
CHINA DEVELOPMENT 101.08 101.15] 2.340000
20 30,000,000 1.42
BANK 653,077,876 653,493,278| 2027/01/05
FRENCH GOVERNMENT 101.05 99.89| 2.750000
21 3,500,000 1.27
BOND 589,688,163 582,918,925| 2030/02/25
103.87 102.27] 2.470000
22 |CHINA GOVERNMENT BOND 24,000,000 1.15
536,866,364 528,598,628| 2054/07/25
BELGIUM GOVERNMENT 100.28 101.09] 3.000000
23 3,000,000 1.10
BOND 501,635,549 505,647,072| 2033/06/22
FRENCH GOVERNMENT 100.82 98.97| 3.000000
24 3,000,000 1.08
BOND 504,321,569 495,063,052| 2034/11/25
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UNITED STATES TREASURY 99.56 99.94| 4.125000
25 3,000,000 1.00
NOTE/BOND 458,901,794 460,684,930| 2027/02/15
106.86 106.82| 3.450000
26 |China Development Bank 20,000,000 1.00
460,271,065 460,082,422| 2029/09/20
95.41 96.88| 3.593000
27 |[BANK OF AMERICA CORP. 3,000,000 0.97
439,777,599 446,557,732| 2028/07/21
ITALIAN GOVERNMENT 81.41 84.45| 0.600000
28 3,000,000 0.92
BOND 407,229,688 422,445,468| 2031/08/01
102.53 99.17| 4.250000
29 [UNITED KINGDOM GILT 2,100,000 0.90
428,494,401 414,452,255| 2034/07/31
102.35 101.82| 2.490000
30 [CHINA GOVERNMENT BOND 18,000,000 0.86
396,762,170 394,685,287 2044/05/25
)
64.58%
0.19%
16.07%
22.08%
102.92%
)
( )
/
US 5YR NOTE DEC 24 70 1,179,076,832 1,154,796,650 2.51%
US ULTRA 10YR NOTE DEC
52 949,750,826 910,278,590 1.98%
24
AUST 3YR BOND DEC 24 490 5,306,793,954 5,225,612,528 11.36%
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AUST 10YR BOND DEC 24 160 1,886,095,732 1,810,247,334 3.93%
EURO-BOBL DEC 24 60 1,187,827,203 1,183,149,426 2.57%
US 10YR FUT OPTN
150 5,113,907 3,961,146 0.01%
202412C 113.5
US 10YR FUT OPTN
150 3,888,552 4,681,334 0.01%
202412P 108
US 10YR FUT OPTN
150 1,727,989 1,440,375 0.00%
202412C 115
US 5YR FUTR OPTN
250 8,281,196 4,201,286 0.01%
202412C 109.25
US 5YR FUTR OPTN
250 8,223,197 11,703,143 0.03%
202412P 106.5
EURO-BUND OPTION
25 573,551 458,508 0.00%
202412C 136
EURO-BUND OPTION
25 781,964 625,238 0.00%
202412C 135.5
EURO-BUND OPTION
50 1,353,848 2,334,220 0.01%
202412P 129.5
/
128,000,000 2,608,371,200 2,754,880,000 5.99%
2024 11
/ 2024 11
148,700,000f 21,168,009,550( 22,822,476,000 49.60%
/
800,000 84,355,760 88,227,600 0.19%
2024 11
/
1,700,000 63,008,630 64,998,820 0.14%
2024 11
/ 2024 11
10,800,000 1,066,899,600 1,088,166,960 2.36%
/ 2024 11
87,500,000f 13,919,401,800| 14,578,497,500 31.68%
/ 2024
7,700,000 1,469,889,190 1,530,719,960 3.33%
11
/
20,000,000 144,346,000 151,836,000 0.33%
2024 11
D
2
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€Y)
14 15
2024 4 10 2024 10 10
46,922,550 23,251,272
162,279,582 154,002,877
485,268,284 460,871,827
- 368,000
694,470,416 638,493,976
694,470,416 638,493,976
35,134,376 15,185,459
- 309,735
116,176 105,473
3,389,821 3,077,799
28,961 26,305
38,669,334 18,704,771
38,669,334 18,704,771
638,806,853 607,418,382
16,994,229 12,370,823
3,702,578 -
655,801,082 619,789,205
655,801,082 619,789,205
694,470,416 638,493,976
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&)
14 15
2023 10 11 2024 4 11
2024 4 10 2024 10 10
3,391,122 -
491 4,981
69,704,401 14,757,838
73,096,014 14,762,819
286 -
116,176 105,473
3,389,821 3,077,799
28,961 26,305
3,535,244 3,209,577
69,560,770 11,553,242
69,560,770 11,553,242
69,560,770 11,553,242
4,894,249 146,520
14,882,538 16,994,229
2,344,622 99,398
2,288,873 -
55,749 99,398
- 944,067
= 944,067
35,134,376 15,185,459
16,994,229 12,370,823
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2024 4 11
2024 10 10
€))
@
14 15
2024 4 10 2024 10 10
1. 751,347,398 638,806,853
3,183,445 4,111,361
115,723,990 35,499,832
2. 638,806,853 607,418,382
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9,038,739 4,622,496

4,014,940 6,784,226

13,291,651 12,651,852

25,783,275 3,497,708
52,128,605 1 27,556,282 1
816.03 453.66
35,134,376 1 550 |15,185,459 1 250
15

2024 4 11
2024 10 10
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15
2024 10 10
@
&)
14 15
2024 4 10 2024 10 10
23,349,236 1,986,043
36,913,649 15,347,261
60,262,885 13,361,218
14 15
2024 4 10 2024 10 10
15
2024 4 11
2024 10 10
14 15

2024 4 10 2024 10 10

62/126



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

1.0266 1.0204
1 (10,266 ) (10,204 )

®

@

@

FOFs 101,860,492 154,002,877
154,002,877

152,697,290 150,712,225

98,697,148 155,694,750

71,637,535 154,464,852

460,871,827

614,874,704
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2024 4 10
)

2024 10 10
)

162,741,997
2,946,370,049
26,433,751,852
85,753,276
5,576,431,009
9,120,561,797

148,837,463
6,419,061,828
28,772,850,752
85,771,377
7,808,563,518
10,130,714,109

- 1,225,875
11,641,534 36,490,661
1,036,150, 745 1,348,463

317,371,169
101,979,258
362,200,852
46,154,953,538
46,154,953,538

358,894,166
164,280,048
443,497,006
54,371,535,266
54,371,535,266
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325,391,519
4,072,043,689
1,366,000
4,398,801,208
4,398,801,208

42,691,250,737

935,098,407
41,756,152,330

233,508
367,763
1,532,427,142
6,384,032,683
5,940
7,917,067,036
7,917,067,036

47,068,488,208

614,019,978
46,454,468,230
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41,756,152,330 46,454,468,230
46,154,953,538 54,371,535,266
2024 4 11
2024 10 10

@

&)

®
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61

2024 4 10

2024 10 10

FOFs

2023

37,655,338,221
14,855,689,670
9,819,777,154

41,681,820,437

845,142,743

164,287,557

42,691,250,737

42,691,250,737

935,098,407

10 11

2024 4 11
42,691,250,737
5,226,603,753
849,366,282

46,115,692,876

800,098,042

152,697,290

47,068,488,208

47,068,488,208

614,019,978

2024 4

2024 10 10

11
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2

2024 10 10

€y

®

®
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2024 4 10 2024 10 10
8,974,327 261,397,550
2,680,245 1,394,816
1,248,948 175,565,519
135,043,064 176,954,510
140,088,198 261,391,725
2024 4 10 2024 10 10
() () () () () ()
1,426,782,670 -|  1,415,141,136 11,641,534  3,042,217,633 -|  3,008,571,001 33,646,632
3,286,001,523 | 3,270,985,644 15,015,879  7,353,106,974 - 7.271,114,431 81,992,543
5,416,309 - 233,508 5,182,801
367,762 - 367,762 0
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- - - - 898,975 1,225,875 326,900

4,712,784,193 - 4,686,126,780 3,374,345| 10,402,007,653 10,281,512,577 42,836,210
1.
2.
3.
1.
2.

2.
2024 4 10 2024 10 10
() () () () () ()

38,896,100,140 39,206,475,780 310,375,640 40,404,764,210 -1 41,852,354,780 1,447,590,570

20,327,821,500 20,420,770,300 92,948,800 21,048,492,030 -l 22,013,258,520 964,766,490

1,007,605,260 1,015,734,400 8,129,140 1,469,889,190 - 1,497,932,590 28,043,400

3,635,834,600 3,710,089,900 74,255,300 1,066,899,600 - 1,080,523,800 13,624,200
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22,821,040 22,986,920 165,880 2,608,371,200 2,693,056,000 84,684,800
89,000,160 89,172,240 172,080 84,355,760 86,908,880 2,553,120
64,118,220 65,345,620 1,227,400 63,008,630 64,327,490 1,318,860
176,366,680 179,839,800 3,473,120 144,346,000 152,150,000 7,804,000
13,572,532,680 13,702,536,600 130,003,920| 13,919,401,800 14,264,197,500 344,795,700
38,896,100,140 39,206,475,780 310,375,640| 40,404,764,210 41,852,354,780 1,447,590,570
€H)
@
1
2024 4 10 2024 10 10
0.9781 0.9870
1 (9,781 ) ( 9,870 )
@
@
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2.25% United States 14,000,000.000 13,964,720.000
Treasury Note/Bond 20241115
2.75% United States 1,000,000.000 962,850.000
Treasury Note/Bond 20280215
2.25% UNITED STATES 10,000,000.000 6,572,400.000
TREASURY NOTE/BOND 20520215
3.625% UNITED STATES 4,500,000.000 4,431,420.000
TREASURY NOTE/BOND 20300331
3.875% UNITED STATES 7,000,000.000 6,540,590.000
TREASURY NOTE/BOND 20430515
4.125% UNITED STATES 5,500,000.000 5,291,165.000
TREASURY NOTE/BOND 20530815
4.5% UNITED STATES TREASURY 17,500,000.000 18,094,650.000
NOTE/BOND 20331115
4.375% UNITED STATES 8,500,000.000 8,568,000.000
TREASURY NOTE/BOND 20261215
4.125% UNITED STATES 3,000,000.000 3,010,170.000
TREASURY NOTE/BOND 20270215
4.625% UNITED STATES 6,700,000.000 6,742,076.000
TREASURY NOTE/BOND 20260228
4.25% UNITED STATES 6,500,000.000 6,586,905.000
TREASURY NOTE/BOND 20290228
4.375% UNITED STATES 1,500,000.000 1,537,020.000
TREASURY NOTE/BOND 20340515
4.5% Mexico Government 6,000,000.000 5,865,600.000
International Bond 20290422
88,167,566.000

(13,173,116,036)
0.625% United Kingdom Gilt 2,200,000.000 880,154.000
20501022
3.75% UNITED KINGDOM GILT 1,000,000.000 846,400.000
20531022
4.75% UNITED KINGDOM GILT 800,000.000 810,800.000
20431022
4.25% UNITED KINGDOM GILT 2,100,000.000 2,110,983.000

20340731

4,648,337.000
(907,866,700)
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2.88% CHINA GOVERNMENT BOND 1,000,000.000 1,056,020.000
20330225
2.49% CHINA GOVERNMENT BOND 18,000,000.000 18,363,060.000
20440525
2.27% CHINA GOVERNMENT BOND 15,000,000.000 15,109,950.000
20340525
2.12% CHINA GOVERNMENT BOND 15,000,000.000 15,030,000.000
20310625

49,559,030.000
(1,044,520,985)

1.25% Poland Government 2,000,000.000 1,596,680.000
Bond 20301025

1,596,680.000
(60,717,110)

7.5% Mexican Bonos 20270603 10,000,000.000 9,541,000.000
7.75% Mexican Bonos 10,000,000.000 9,157,100.000
20310529

18,698,100.000
(143,526,615)

2.9% AUSTRIA GOVERNMENT 16,000,000.000 16,186,240.000
BOND 20340220

3% BELGIUM GOVERNMENT BOND 3,000,000.000 3,054,990.000
20330622
3.3% BELGIUM GOVERNMENT 5,200,000.000 5,021,744 .000

BOND 20540622

2.75% FRENCH GOVERNMENT 3,500,000.000 3,511,200.000
BOND 20300225

3% FRENCH GOVERNMENT BOND 3,000,000.000 2,993,190.000
20341125
0.6% ITALIAN GOVERNMENT 3,000,000.000 2,542,050.000

BOND 20310801

4.45% ITALIAN GOVERNMENT 1,000,000.000 1,058,620.000
BOND 20430901

4.5% ITALIAN GOVERNMENT 1,500,000.000 1,589,070.000
BOND 20531001

3.7% ITALIAN GOVERNMENT 12,500,000.000 12,940,000.000
BOND 20300615

4.35% ITALIAN GOVERNMENT 11,000,000.000 11,840,510.000

BOND 20331101
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1% SPANISH GOVERNMENT BOND 1,500,000.000 849,735.000
20501031
3.45% SPANISH GOVERNMENT 1,100,000.000 1,085,150.000

BOND 20430730

3.55% SPANISH GOVERNMENT 9,800,000.000 10,290,588.000
BOND 20331031

4.7% SPANISH GOVERNMENT 8,000,000.000 9,282,880.000
BOND 20410730

82,245,967.000
(13,443,103,306)

28,772,850,752
[28,772,850,752]

2.95% BRITISH COLUMBIA 1,000,000.000 787,110.000
20500618

787,110.000
(85,771,377)

85,771,377
[85,771,377]

5% GINNIE MAE 11 5.00000 2,000,000.000 1,984,660.000
10/24 TBA 20541001

3% GINNIE MAE 11 3.00000 7,000,000.000 6,264,230.000
10/24 TBA 20541001

4% GINNIE MAE 11 4.00000 2,000,000.000 1,897,120.000
10/24 TBA 20541001

4.5% GINNIE MAE 11 4.50000 2,000,000.000 1,943,780.000
10/24 TBA 20541001

5.5% GINNIE MAE 11 5.50000 6,000,000.000 6,032,160.000
10/24 TBA 20541001

2% GINNIE MAE 11 2.00000 8,500,000.000 7,072,255.000
10/24 TBA 20541001

2.5% GINNIE MAE 11 2.50000 12,000,000.000 10,364,520.000
10/24 TBA 20541001

3.5% GINNIE MAE 11 3.50000 6,500,000.000 5,997,095.000
10/24 TBA 20541001

41,555,820.000
(6,208,855, 066)

3.45% China Development 20,000,000.000 21,407,800.000
Bank 20290920

2.59% CHINA DEVELOPMENT 24,000,000.000 24,208,320.000
BANK 20260111
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2.34% CHINA DEVELOPMENT 30,000,000.000 30,284,700.000
BANK 20270105

75,900,820.000
(1,599,708, 452)

7,808,563,518
[7.808,563,518]

FR2.301% JPMorgan Chase & 1,000,000.000 999,490.000
Co 20251015

2.45% TORONTO-DOMINION 1,000,000.000 864,770.000
BANK/THE 20320112

4.3% AT&T INC 20300215 2,000,000.000 1,972,480.000

5.5% SVENSKA HANDELSBANKEN 2,000,000.000 2,053,420.000
AB 20280615

3.375% PHILIP MORRIS 1,000,000.000 952,040.000
INTERNATIONAL INC 20290815

FR5.282% AMERICAN EXPRESS 2,000,000.000 2,052,200.000
CO 20290727

FR4.254% MIZUHO FINANCIAL 2,000,000.000 1,965,900.000
GROUP INC 20290911

5.109% SUMITOMO MITSUI 1,600,000.000 1,615,424.000
FINANCE & LEASING CO LTD

20290123
FR5.497% BNP PARIBAS SA 2,000,000.000 2,050,580.000
20300520
FR5.335% CREDIT AGRICOLE SA 1,500,000.000 1,527,345.000
20300110
4.9% ORACLE CORP 20330206 2,000,000.000 2,008,560.000
FR2.309% MITSUBISHI UFJ 3,000,000.000 2,571,030.000

FINANCIAL GROUP INC

20320720
FR4.164% STATE STREET CORP 2,000,000.000 1,923,540.000
20330804
FR4.583% HSBC HOLDINGS PLC 1,000,000.000 991,210.000
20290619
FR5.546% HSBC HOLDINGS PLC 2,000,000.000 2,054,360.000
20300304
FR2.438% LLOYDS BANKING 2,000,000.000 1,980,540.000

GROUP PLC 20260205

2.55% VERIZON 1,000,000.000 881,740.000
COMMUNICATIONS INC 20310321
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2.85% MARRIOTT 2,000,000.000 1,781,320.000
INTERNATIONAL INC 20310415
5.25% AMGEN INC 20250302 2,000,000.000 2,002,460.000
5.4% ABBVIE INC 20540315 2,000,000.000 2,079,660.000
3.875% CITIGROUP INC 500,000.000 497,385.000
20250326
FR3.887% CITIGROUP INC 2,000,000.000 1,968,140.000
20280110
3.2% CITIGROUP INC 20261021 500,000.000 487,000.000
FR3.593% BANK OF AMERICA 3,000,000.000 2,922,720.000
CORP. 20280721
FR5.198% WELLS FARGO & CO 2,000,000.000 2,036,960.000
20300123
3.875% MORGAN STANLEY 1,000,000.000 991,840.000
20260127
FR4.21% MORGAN STANLEY 2,000,000.000 1,982,840.000
20280420
3.5% GOLDMAN SACHS GROUP 2,000,000.000 1,986,660.000
INC. 20250401
FR4.223% GOLDMAN SACHS 1,000,000.000 985,530.000
GROUP INC. 20290501
6.092% CANADIAN IMPERIAL 2,000,000.000 2,161,500.000
BANK OF COMMERCE/CANAD
20331003
3.875% ROYAL BANK OF CANADA 2,000,000.000 1,903,440.000
20320504
3.375% BPCE SA 20261202 1,000,000.000 978,100.000
4.8% ABN AMRO Bank NV 1,000,000.000 997,150.000
20260418
5.588% BANCO SANTANDER SA 1,000,000.000 1,032,880.000
20280808
55,260,214.000
(8,256,428,574)
5.25Y% Cooperatieve Rabobank 1,500,000.000 1,500,705.000
UA 20270914
6.625% Aegon NV 20391216 200,000.000 221,574.000
3.75% InterContinental 1,000,000.000 987,590.000

Hotels Group PLC 20250814

2,709,869.000

(529,264,515)
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FR4.215% JPMorgan Chase & 2,000,000.000 1,938,200.000
Co 20290522

5.288% BNP PARIBAS SA 1,000,000.000 1,007,320.000
20290215
FR4.2% Credit Agricole SA 2,000,000.000 1,857,060.000
20340529
4.7% Societe Generale SA 1,000,000.000 957,790.000
20280920
4.875% Societe Generale SA 2,000,000.000 1,967,100.000
20261013
2.35% VERIZON 1,000,000.000 920,210.000

COMMUNICATIONS INC 20280323

4._2% AusNet Services 1,000,000.000 971,160.000
Holdings Pty Ltd 20280821

9,618,840.000
(965,731,536)

3.384% ASAHI GROUP HOLDINGS 2,000,000.000 2,022,500.000
LTD 20290416

1% BMW FINANCE NV 20250121 300,000.000 298,023.000

2,320,523.000
(379,289,484)

10,130,714,109
[10,130,714,109]

46,797,899,756

[46,797,899,756]

13
8 100% 59.0%

34

4
100% 3.1%

3
7 100% 2.1%
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4
) 100% 5. 7%
1 100% 0.2%
1 100% 0.1%
2 100% 0.3%
14
, 100% 29.5%
2024 4 10 2024 10 10

) )
18,610,316 18,089,939
2 972,160,770 958,801,660
515,160 1,174,410
- 3,437,773
8,101,750 7,271,250
999,387,996 988,775,032
999,387,996 988,775,032
669,150 1,166,400
- 1,441,000
669,150 2,607,400
669,150 2,607,400
1 679,888,440 625,161,241
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998,718,846
998,718,846
999,387,996
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361,006,391
986,167,632
986,167,632
988,775,032

2024 4 11
2024 10 10
2024 4 10 2024 10 10
2023 10 11 2024 4 11
829,113,228 679,888,440
14,108,303 11,334,864
163,333,091 66,062,063
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569,298,220 526,464,093
110,590,220 98,697,148
679,888,440 625,161,241
679,888,440 625,161,241
23,508,800 29,981,700
2024 4 11
2024 10 10
2
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2024 10 10
o
@
®
2024 4 10 2024 10 10
127,591,534 52,975,041
127,591,534 52,975,041

2024 4 10 2024 10 10
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24,152,850 - 24,669,000 516,150 23,205,600 - 24,381,000 1,175,400
24,152,850 - 24,669,000 516,150 23,205,600 - 24,381,000 1,175,400
1.
2.
4.
1
2024 4 10 2024 10 10
1.4689 1.5775
1 (14,689 ) (15,775 )
€H)
600 1,850.00 1,110,000
300  3,090.00 927,000
& 800  2,830.00 2,264,000
300  4,435.00 1,330,500
3,000 408.00 1,224,000
900| 1,288.00 1,159,200
800 1,639.00 1,311,200
700  1,517.00 1,061,900
9,000 1,281.00 11,529,000
700 866.00 606,200
8,300 367.00 3,046,100
1,400 613.00 858,200
200  3,640.00 728,000
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400 4,450.00 1,780,000
3,100 995.00 3,084,500

300 4,975.00 1,492,500

200 3,155.00 631,000
3,700 1,457.00 5,390,900
30,100 847.80 25,518,780
6,600 2,124 .00 14,018,400
5,600 125.00 700,000

500 851.00 425,500

900 633.00 569,700
18,700 578.00 10,808,600
31,200 897.30 27,995,760
2,000 1,943.00 3,886,000
1,900 522.00 991,800
5,000 978.50 4,892,500
30,600 418.50 12,806,100
2,200 1,669.50 3,672,900
2,500 1,871.00 4,677,500
8,300 2,043.00 16,956,900
2,300 2,718.00 6,251,400
2,500 716.00 1,790,000
10,000 8,828.00 88,280,000
11,800 3,525.00 41,595,000

400 5,450.00 2,180,000

600 3,770.00 2,262,000

600 3,990.00 2,394,000

600 4,095.00 2,457,000
2,200 3,358.00 7,387,600

600 800.00 480,000

400 5,530.00 2,212,000
18,500 3,144.00 58,164,000
1,500 3,359.00 5,038,500
2,500 302.00 755,000
2,400 2,560.50 6,145,200
5,400 4,402.00 23,770,800
23,100 3,684.00 85,100,400

300 1,673.00 501,900
5,200 1,950.00 10,140,000
2,300 3,541.00 8,144,300
4,200 995.00 4,179,000
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)

23,900 964.80 23,058,720
1,000 1,117.00 1,117,000
6,300 1,035.50 6,523,650

35,900 2,434.00 87,380,600

27,500 3,156.00 86,790,000

200 3,605.00 721,000
200 2,388.00 477,600
2,200 2,567.00 5,647,400
700 614.00 429,800
3,100 6,339.00 19,650,900
1,300 1,417.00 1,842,100
200 3,860.00 772,000
1,000 1,161.00 1,161,000
4,600 908.00 4,176,800
800 1,351.00 1,080,800
700 1,335.00 934,500
200 5,540.00 1,108,000
1,400 3,440.00 4,816,000
600 1,314.00 788,400

16,300 5,059.00 82,461,700

16,000 2,088.00 33,408,000
2,100 2,000.00 4,200,000

38,300 1,269.50 48,621,850
3,400 2,405.00 8,177,000

700 2,146.00 1,502,200
2,300 2,061.00 4,740,300
600 886.00 531,600
958,801,660

1,000

1,000

3,000

1,300
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2024 4 10
)

2024 10 10
)

306,188,612
35,138,567
13,275,228,154
2,386,467,012
131,852,067
21,191,157
179,579,410
16,335,644,979
16,335,644,979

315,415,681
73,202,804
13,177,462,898
2,052,539,364
138,070,503
12,739,396
180,961,609
15,950,392, 255
15,950,392, 255

6,012,110 20,454,453
6,012,110 20,454,453
6,012,110 20,454,453

7,734,003,208

8,595,629,661
16,329,632,869
16,329,632,869
16,335,644,979

7,387,893,489

8,542,044 ,313
15,929,937,802
15,929,937,802
15,950,392, 255

84/126




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2024 4 11
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12

133 60

61

2024 4 10

2024 10 10

FOFs

2023 10 11
8,508,095,237
109,892,200
883,984,229

1,036,428,448

471,089,788

154,825,506

202,648,612

324,884,827

631,108,008

99,928,406

2,942,537,267

35,032,054

119,466,457
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2024 4 11
7,734,003,208
183,852,381
529,962,100

972,875,884

443,043,121

142,086,324

192,589,564

317,088,735

615,542,527

99,046,103

2,772,527,901

112,010,531
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652,561,136 714,565,917
580,641,172 549,864,272
11,123,176 11,331,912
394,939,182 373,683,163
76,789,169 71,637,535
7,734,003,208 7,387,893,489
7,734,003,208 7,387,893,489

2024 4 11

2024 10 10
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2024 10 10
1.
2. (€))
@
2024 4 10 2024 10 10
504,973,147 247,033,931
89,701,835 40,464,642
594,674,982 287,498,573
2024 4 10 2024 10 10
1
2024 4 10 2024 10 10
2.1114 2.1562
1 (21,114 ) (21,562 )
€Y}

)
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2.25% United States 900,000.000 621,945.000
Treasury Note/Bond 20460815

2.25% United States 2,100,000.000 2,005,080.000
Treasury Note/Bond 20270815

1.125% United States 7,686,000.000 4,869,465.300
Treasury Note/Bond 20400815

0.875% United States 16,600,400.000 13,881,420.480
Treasury Note/Bond 20301115

2.25% UNITED STATES 2,600,000.000 1,708,824.000
TREASURY NOTE/BOND 20520215

3.375% UNITED STATES 3,400,000.000 3,237,140.000
TREASURY NOTE/BOND 20330515

26,323,874.780
(3,933,050,131)

1.5% United Kingdom Gilt 2,520,000.000 2,413,202.400
20260722
1.625% United Kingdom Gilt 3,200,000.000 2,935,520.000
20281022
0.625% United Kingdom Gilt 1,400,000.000 560,098.000
20501022
0.25% United Kingdom Gilt 3,095,700.000 2,415,512.790
20310731
1.25% United Kingdom Gilt 1,800,000.000 864,540.000
20510731
4.25% United Kingdom Gilt 1,000,000.000 940,230.000
20461207

10,129,103.190
(1,978,315,144)

4.5% AUSTRALIAN GOVERNMENT 9,000,000.000 9,253,980.000
BOND 20330421

1.75% AUSTRALIAN GOVERNMENT 6,000,000.000 3,312,240.000
BOND 20510621

12,566,220.000
(1,261,648,488)

3.5% CANADIAN GOVERNMENT 1,500,000.000 1,533,600.000
BOND 20451201

2.75% CANADIAN GOVERNMENT 2,200,000.000 1,977,536.000
BOND 20481201
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0.5% CANADIAN GOVERNMENT 3,754,000.000 3,209,820.160
BOND 20301201

2% CANADIAN GOVERNMENT BOND 1,000,000.000 919,950.000
20320601

7,640,906.160
(832,629,544)

1% SWEDISH GOVERNMENT BOND 8,230,000.000 8,080,296.300
20261112

8,080,296.300
(116,033,055)

1% Czech Republic 30,000,000.000 28,738,800.000
Government Bond 20260626

5.75% CZECH REPUBLIC 15,000,000.000 16,348,500.000
GOVERNMENT BOND 20290329

45,087,300.000
(290,727,419)

4.5% DANISH GOVERNMENT BOND 5,500,000.000 6,947,490.000
20391115
1.75% DANISH GOVERNMENT 20,200,000.000 20,101,424.000

BOND 20251115

27,048,914.000
(592,641,706)

1.75% NORWEGIAN GOVERNMENT 17,000,000.000 16,812,150.000
BOND 20250313

16,812,150.000
(232,848,278)

2.25% Poland Government 100,000.000 99,943.000
Bond 20241025

0.75% Poland Government 100,000.000 98,203.000
Bond 20250425

1.25% Poland Government 5,500,000.000 4,390,870.000
Bond 20301025

3.75% POLAND GOVERNMENT 500,000.000 485,930.000
BOND 20270525

2.75% Poland Government 10,000,000.000 9,295,700.000
Bond 20280425

14,370,646.000
(546,473,993)

FRENCH GOVERNMENT BOND 500,000.000 404,810.000
20320525
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3.75% Belgium Government 1,950,000.000 2,069,827.500
Bond 20450622

1.95% SPANISH GOVERNMENT 600,000.000 595,500.000
BOND 20260430

2.9% SPANISH GOVERNMENT 7,400,000.000 6,669,694 _000
BOND 20461031

1.4% SPANISH GOVERNMENT 9,136,000.000 8,814,047.360
BOND 20280430

1.2% SPANISH GOVERNMENT 2,600,000.000 1,892,514.000
BOND 20401031

1.9% SPANISH GOVERNMENT 450,000.000 312,831.000
BOND 20521031

20,759,223.860
(3,393,095,140)

13,177,462,898
[13,177,462,898]

4.3% SWEDISH EXPORT CREDIT 800,000.000 796,480.000
20280530
1.25% INTL. FIN. CORP. 5,600,000.000 4,606,224.000
20310206
1.1% AFRICAN DEVELOPMENT 2,500,000.000 2,337,750.000

BK. 20261216

7,740,454.000
(777,141,582)

2.25% CANADA HOUSING TRUST 1,000,000.000 986,200.000
20251215
3.55% CANADA HOUSING TRUST 3,000,000.000 3,002,910.000
20320915
3.65% CANADA HOUSING TRUST 2,400,000.000 2,415,768.000
20330615

6,404,878.000
(697,939,556)

2.75% EUROPEAN INVESTMENT 3,500,000.000 3,532,935.000
BANK 20300730

3,532,935.000
(577,458, 226)

2,052,539,364
[2,052,539,364]

15,230,002,262

[15,230,002,262]
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6 100% 25.8%
6 100% 13.0%
2

100% 13.4%
3
4

100% 10.0%
3
1 100% 0.8%
2 100% 1.9%
2 100% 3.9%
1 100% 1.5%
5 100% 3.6%
7
1 100% 26.1%
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2024 10 31
607,561,930
5,314,049
602,247,881
596,361,498
1.0099

2024 10 31
960,576,656
1,552,400
959,024,256
616,450,209
1.5557

2024 10 31
16,028,468,087
20,842,355
16,007,625,732
7,343,800,236
2.1797

2024 10 31
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55,114,183,395
9,096,938,232
46,017,245,163
47,111,695,363
0.9768
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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
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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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
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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
(
)
Daiwa Asset
Management Singapore 133 100.0 2,354
(Singapore)Ltd. )
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100,000 - 2
1,030 1,010
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4
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2022 2023
2023 31 2024 31
14,983.42 15,956.63
3,955.35 4,546.57
)
)
2022 2023
2023 31 2024 31
10,317 11,859
2,608,525 2,608,525
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