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) ( 30 2 28 )
() ()

988,749 99.18
988,749 99.18
8,214 0.82
996,963 100.00

(D

«( 2

0} ( 30 2 28 )

) ) )

1.0998 1.1058
! 349,798 384,713| 386,806 38.80

1.1166 1.1004
2 351,200 302,158 386,460 38.76

1.6523 1.7372
3 20,896 34,527 36,300 3.64

1.3473 1.2758
4 28,417 38,289 36,254 3.64

1.2841 1.3313
5 21,120 34,827 36,104 3.62

1.5651 1.6973
6 21,209 33,195 35,008 3.61

1.3385 1.4377
! 24,659 33,007 35,452 3.5

1.5066 1.3493
8 26,218 39,502 35,375 3.5

)

99.18%

99.18%
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)
A
() () ( )() ( )()
29 8 1,002,395 1.0024
9 1,002,765 1.0028
10 1,008,618 1.0086
11 1,012,920 1.0129
12 1,017,526 1.0175
30 1 1,012,022 1.0120
2 996,963 0.9970
()
29 8 7
30 2 6
()
29 8 7
30 2 6 04
“)
29 8 7 0
30 2 6
() 1,000,000
@) ( 30 2 28 )
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() ()
7,794,167,940 98.61
7,794,167,940 98.61
110,003,200 1.39
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1 109,000.000| 100 01 660 108,84,110| 2001106720 | >
1 106,000.000| 105 e oo 108,734a00] 2025112720 |
2 100000000100 00 600 100,505000] 2000103720 | %7
2t S0000.000| o5 g o0 o5.387,00| 2039/03/20 | 42
22 B.000.000| g5 g 600 op,306480| 2029108720 | 17
2 TE00000 | aeg'con r s0,360| 2032106720 | 19
2 70000000 g 1100 a5 o4, 500] 2090106720 | 0
2 0000000 g, c1gion  a2.60800| 2005103720 | 05
2 0000000 g, 31 coq 1.720,00| 2010/06/20 | 0
2 S0000.000| g 7600 an 787,00| 2002108720 | 0
2 0000000 g5 140300 an,452000| 2000106720 | 0%
% 0000000 314500 a0 10,00 2010/03/15 | 0
30 L0000 | g g coq 79.538600] 2005106720 | 0%
)

98.61%

98.61%
)

@

(

30 2 28

)
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() ()
9,547,773,630 95.08
4,011,782,202 39.95
37,315,823 0.37
26,864,893 0.27
47,481,625 0.47
65,094,609 0.65
688,515,897 6.86
16,444,100 0.16
57,160,819 0.57
195,613,164 1.95
4,091,820,239 40.75
79,140,187 0.79
45,410,527 0.45
185,129,545 1.84
493,874,191 4.92
10,041,647,821 100.00
() ()
9,748,951,700 97.09
9,748,951,700 97.09
(D
2
« 3
@) ( 30 2 28 )
Q)
() () [C7 7)) ®
. 101.05 98.46| 2.000000
1 |United States Treasury Note/Bond 4,188,000 454,427.043| 442,776,683 2021/05/31 4.41
. 98.68 98.51| 1.000000
2 |United States Treasury Note/Bond 4,000,000 423,820.116| 423,119,401 2019/06/30 4.21
. 95.71 95.25| 2.125000
3 |United States Treasury Note/Bond 4,100,000 421,366,008| 419,337,507| 2025/05/15 4.18
108.91 108.29| 3.000000
4 |GERMAN GOVERNMENT BOND 2,250,000 321706628 319,867,002| 2020/07/04 3.19
. 101.44 99.15| 2.250000
5 |United States Treasury Note/Bond 2,950,000 321,315,560| 314,068,201 2021/07/31 3.13
101.26 100.94
6 |FRENCH GOVERNMENT BOND 2,366,000 314.527.870| 313,528,199| 2020/05/25 3.12

9/97




EDINETOOOO

OO0000OO00o0DOoO0oOoo(Eee748)
O00oodooodooddoononOonod

7 |United States Treasury Note/Bond 2,900,000 3 10,582?5;;[71 308,763?;? 252%%3%1 3.07
8 |United States Treasury Note/Bond 2,765,000 311, 21(2)44% 304, 432022 23222/22325 3.03
9 |United States Treasury Note/Bond 3,085,000 307, 68?)21§g 289, 46?7522 25456%%325 2.88
10 |United States Treasury Note/Bond 2,703,000 296, 1?1)2722 285, 4828732 2523%2325 2.84
11 |United States Treasury Note/Bond 2,518,000 266.4 1287311 261, 9236922 2522%2325 2.61
12 |United States Treasury Note/Bond 2,320,000 233, 3323722 225, 993001‘21 23222/%%325 2.25
13 |United States Treasury Note/Bond 2,000,000 211,0 128552 210, 63283(1)2 281;5/%3325 2.10
14 |Italy Buoni Poliennali Del Tesoro 1,410,000 191'7%2232 191’2;2'3?;22 25159%%%1 1.90
15 [FRENCH GOVERNMENT BOND 1,130,000 165,6;;223 163,4%?6.;8 25222323335 1.63
16 [FRENCH GOVERNMENT BOND 1,003,000 156,12221 152,8%?5.12 25323%%335 1.52
17 (Italy Buoni Poliennali Del Tesoro 950,000 153'22‘21,23;33 151’4;;1523 282523(13%1 1.51
18 |United States Treasury Note/Bond 1,170,000 148, 3§(1)862; 138, 42300‘21% 234715/%%325 1.38
19 |United States Treasury Note/Bond 1,230,000 136, 9283322 128, 8727723 2342%2325 1.28
20 [United States Treasury Note/Bond 1,167,000 124, 252975 121, 0936623 232725/%%325 1.21
21 |GERMAN GOVERNMENT BOND 745,000 106,51(8)2491}1 105’1;?75'32 23223%%325 1.05
22 |(Italy Buoni Poliennali Del Tesoro 548,000 953222022 95, oégzgg 2833%%%1 0.95
23 |GERMAN GOVERNMENT BOND 455,000 952139728 91853722 232573%33%4 0.92
24 |United Kingdom Gilt 409,000 85'7;‘71?2?3 83,8;73;?2 o | 0.83
25 |United Kingdom Gilt 450,000 85’65171'32 83,55?2'22 s | 0.83
26 |SPANISH GOVERNMENT BOND 610,000 805;20422 808%20432 232573%3320 0.81
27 |United Kingdom Gilt 328,000 81’5;3?2'22 78,21??522 s | 0.78
2 pETERLANGS SOvERMENT I e v
29 |FRENCH GOVERNMENT BOND 400,000 780138223 7762372?13 282593%3335 0.77
30 |FRENCH GOVERNMENT BOND 545,000 7871;0022 774288952 232733%%335 0.77
)
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95.08%
95.08%
)
( )
/
/ 2018 4 2,449,000 205,150,770 204,295,580 2.03%
/
0
2018 4 2,508,000 210,974,314 210,421,200 2.10%
/
0
2018 4 152,000 17,340,023 17,382,720 0.17%
/
2018 4 4,104,000 72,641,210 72,353,520 0.72%
/ 2018 4 31,004,000 4,086,014,059 4,070,205,120 40.53%
/ 2018 4 4,736,000 706,143,093 706,137,600 7.03%
/
2018 4 5,524,000 50,699,272 50,157,920 0.50%
/
2018 4 2,030,000 27,721,509 27,608,000 0.27%
/
2018 4 1,918,000 60,527,419 60,148,480 0.60%
/ 2018 4 3,992,000 52,378,632 52,095,600 0.52%
/
2018 4 490,000 39,728,024 39,621,400 0.39%
/ 2018 4 38,814,000 4,136,570,998 4,156,203,120 41.39%
/
0)
2018 4 14,596,000 83,010,269 82,321,440 0.82%
( D
( 2
3
@ ( 30 2 28 )
() ()
3,412,932,263 97.08
3,412,932,263 97.08
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102,753,308 2.92

3,515,685,571 100.00
QD)
« 2
@) ( 30 2 28 )

()

) ) C77 ) M
1 [Russian Foreign Bond - Eurobond 875,900 113,523%33 107,13(1)'31'82 2532%2%1 3.05
2 i e menaion |y TS T |
s [l Gt s w9, J0020 S0 | 1
o e Sovemmen enaion I R R A
s et o |, 08 oo sos |
o s Gt e anom |, 5 s s | 4
7 e st o |, 00 ozt |
y s G e | 5 S5 e | s
9 |Russian Foreign Bond - Eurobond 400,000 46, 4328622 457}126921 2322;503336 1.30
10 |Russian Foreign Bond - Eurobond 400,000 453;(5)5722 451%51;; 2322%%%7 1.28
11 |Russian Foreign Bond - Eurobond 400,000 447;84022 448324322 23427%%%3 1.27
g [rtesSovemmen enaion anow| o, 02 oo | 4o
N —— wow |, B g v |
14 |FED REPUBLIC OF BRAZIL 400,000 4373311;; 42,912'97'25 232255/%?3%7 1.22
s s Sovermen enaton wnom| 28, 5 s |
1o s G nersior I I e
1 o o s anom | 5 S8 e |
o peen S s 00w o285 | g
oo S e swow |, 50 2w | g
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Turkey Government International 155.64 151.66| 11.875000
20 Bond 230,000 38,436,978 37,453,329| 2030/01/15 107
105.95 104.90| 4.875000
21 |[FED REPUBLIC OF BRAZIL 320,000 36.402,724|  36,041,961| 2021/01/22 1.03
Mexico Government International 109.77 107.92| 5.550000
22 Bond 310,000 36,538,279|  35,922,512| 2045/01/21 1.02
Hungary Government International 115.12 111.00| 5.750000
23 Bond 300,000 37,083,450 35,754,210| 2023/11/22 1.02
116.91 117.85| 7.125000
24 |FED REPUBLIC OF BRAZIL 280,000 35149072  35.429,952| 2037/01/20 1.01
Turkey Government International 89.56 82.26| 4.875000
25 Bond 400,000 38,465,946| 35,332,460| 2043/04/16 1.00
South Africa Government 106.75 107.68| 5.875000
26 International 300,000 34,385,242|  34,685,126| 2025/09/16 0.99
Argentine Republic International 66.61 67.10] 2.500000
21 Bond 470,000 33,618,620 33,861,276| 2038/12/31 0.9
Peruvian Government International 109.17 104.40| 4.125000
28 Bond 300,000 35,166,359|  33,628,284| 2027/08/25 0.9
Argentine Republic International 108.80 102.10| 6.875000
29 Bond 300,000 35,045,568 32,887,431| 2027/01/26 0.94
Argentine Republic International 105.50 102.00| 5.625000
30 Bond 300,000 33,982,605 32,855,220| 2022/01/26 0.93
)
97.08%
97.08%
)
(&) ( 30 2 28 )
() ()
2,943,181,273 100.00
2,943,181,273 100.00
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() ()
2,941,952,000 99.96
2,941,952,000 99.96
QY
« 2
3
0} ( 30 2 28 )
( )
/
TOPIX 2018 3 164 3,014,078,560 2,899,520,000 98.52%
TOPIX 2018 3 24 42,110,842 42,432,000 1.44%
QY
« 2
) ( 30 2 28 )
() ()
1,878,440,735 66.11
369,518,759 13.00
1,508,921,976 53.10
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240,852,341 8.48
240,852,341 8.48
722,243,383 25.42
2,841,536,459 100.00
() ()
724,060,790 25.48
355,311,946 12.50
368,748,844 12.98
350,636,058 12.34
350,636,058 12.34
QY
« 2
3
« 9
0 ( 30 2 28 )
) ) (D)
28,940.72 29,685.65
1 |ISHARES CORE S&P 500 ETF 50,830 1,471,060,272| 1,508,921,976 53.10
5,054.28 4,935.47
2 |ISHARES STOXX EUROPE 600 DE 74,870 378,430,528 369,518,759 13.00
5,154.40 5,170.93
3 [ISHARES MSCI PACIFIC EX JAPA 26,460 136,387,715 136,823,051 4.82
3,140.35 3,041.79
4 (ISHARES MSCI CANADA ETF 34,200 107,400,828 104,029,290 3.66
)
66.11%
8.48%
74.58%

)
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( )
/
SEPS00 E-MINT FUTURE 25 366,163,911 368,748,844 12.98%
2018 3
STOXX' EUROPE 600 IND 142 362,643,540 355,311,946 12.50%
2018 3
/ 2018 3 1,626,600 215,704,544 213,540,048 7.51%
/ 2018 3 1,279,000 139,063,374 137,096,010 4.82%
(D
( 2
« 3
« 9
@ ( 30 2 28 )
() ()
345,560,037 44.50
345,560,037 44.50
431,040,596 55.50
776,600,633 100.00
() ()
431,123,835 55.51
431,123,835 55.51
(D
« 2
()
©) ( 30 2 28 )
) ) ()
5,808.28 6,305.84
1 |ISHARES CORE MSCI EMERGING 54,800 318,206.261| 345.560,037 44.50
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HANERGY THIN FILM POWER 53.60 0.00
2 GROU 172,000 9,220,249 0 0.00
3 |CHINA HUISHAN DAIRY HOLDINGS 49,000 O'Og 0'08 0.00
)
44.50%
44.50%
)
( )
/
Mlgl MSCI ENG WKT 2018 67 400,842,972 431,123,835 55.51%
QY
« 2
@ ( 30 2 28 )
() ()
2,909,575,522 97.04
2,909,575,522 97.04
88,717,427 2.96
2,998,292,949 100.00
() ()
85,050,000 2.84
85,050,000 2.84
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122,471.14)  122,500.00
21 407\ 49845755 49857500 -0
134,879.51]  142,000.00
22 335 45184636 47,570,000 P
163,585.10|  163,200.00
23 268 | 43840808 43,737,600 14
118,448.01)  114,600.00
24 36| 42167494 40,797,600 1°
163,652.40|  159,600.00
25 24 41567710, 40,538,400 3P
110,158.60|  113,900.00
26 338| 37033607 38498200 128
140,274.96|  146,000.00
27 L1 35900016 36,646,000 22
82,183.59  84,300.00
28 421\ 34599204 35490300 -8
115,151.17|  122,300.00
29 2841 35702033 34,733,200 11O
135,959.46|  145,400.00
30 235| 31950475 34,169,000 14
)
97.04%
97.04%
)
( )
/
5 REIT 2018 50 82,330,400 85,050,000  2.84%
(G
2
) ( 30 2 28 )
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() ()
2,816,684,976 95.47
76,347,563 2.59
100,123,010 3.39
186,912,270 6.34
46,601,906 1.58
148,453,590 5.03
35,447,947 1.20
1,991,472,667 67.50
231,326,023 7.84
133,641,916 4.53
2,950,326,892 100.00
() ()
115,538,692 3.92
18,746,784 0.64
96,791,908 3.28
92,113,653 3.12
92,113,653 3.12
(D
2
« 3
0) ( 30 2 28 )
) ) (D)
17,529.33 16,527.46
1 |SIMON PROPERTY GROUP INC 9,000 157,764,818 148747177 5.04
6,710.41 6,480.85
2 |PROLOGIS INC 16,700 112,065,473 108,230,248 3.67
27,464.56 24,976.02
3 |UNIBAIL-RODAMCO SE 3,590 98,598,112 89,663,912 3.04
21,809.20 20,713.82
4 |PUBLIC STORAGE 4,200 91,598,893 86,998,046 2.95
13,327.94 12,831.78
5 |BOSTON PROPERTIES INC 6,100 81,300,983 78.273.911 2.65
939.94 925.42
6 |LINK REIT 82,500 77.545,891 76,347,563 2.59
18,791.03 16,758.30
7 |AVALONBAY COMMUNITIES INC 4,500 84,550,877 75.412,393 2.56
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8 |EQUITY RESIDENTIAL 11,800 79%;?7522 70,57’22?712 2.40
9 |DIGITAL REALTY TRUST INC 6,300 72,22,;613?23; 6%%4712,902; 2.30
10 [SCENTRE GROUP 202,840 69,423,28;32 66,12?3% 2.24
11 (WELLTOWER INC 11,700 79?]1;3?5?: 65,56,88?232 2.22
12 [HOST HOTELS & RESORTS INC 31,900 672@613,50?; 63?-3;23?1;71 2.15
13 [VORNADO REALTY TRUST 8,800 69,76132?3(6); 62,77,22,9422 2.13
14 op IC man| AN 20120y,
15 |KLEPIERRE 13,210 60?17,2?1?022 58?17,;13?632 1.99
16 WP CAREY ING oiato| RS 6dS0TH o
17 (\WESTFIELD CORP 79,650 58,3;2,25.32 58,622%6233 1.99
16 VENTAS INC | SN S o
19 |[ESSEX PROPERTY TRUST INC 2,400 62?531%33? 5??]12;'7922 1.94
20 [ALEXANDRIA REAL ESTATE EQUIT 4,300 5%'32'2;?%: 5;27’38?1723 1.89
21 [REALTY INCOME CORP 10,400 60?5133?2;; 55,532?9?2 1.87
22 [GOODMAN GROUP 78,600 54,833?5.%3 54,9?2?6.22 1.86
23 [GAMING AND LEISURE PROPERTIE 15,400 59'342212;5 54%?‘5‘?0;1: 1.85
24 lsERO PLC oam| o, B0 s
25 SUNTEC REIT oo | S0 1seE
26 [STOCKLAND 149,510 55'132?6%3 51,53322; 1.75
27 |SL GREEN REALTY CORP 4,900 5;?62613,79;; 53?44212?932 1.71
28 [DCT INDUSTRIAL TRUST INC 8,400 51%1&71?-62[71 49,55’22?722 1.68
29 [BRITISH LAND CO PLC 50,020 48,6222.563?1 47,532?2'22 1.61
30 [ASCENDAS REAL ESTATE INV TRT 219,200 48,223?5.22 471023222 1.60
()

95.47%
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95.47%
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212,547,650

10,271,348

4,542,809
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7,322,725,334
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660,671,949
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3,962,578,432 3,958,659,040 3,919,392
703,770,832 690,651,360 13,119,472
216,115,678 209,928,280 6,187,398
210,087,734 205,360,680 4,727,054
40,812,933 40,380,900 432,033
17,857,993 17,773,360 84,633
55,495,586 54,610,560 885,026
75,010,860 74,405,520 605,340
28,846,706 28,257,600 589,106
62,743,534 62,181,560 561,974
85,224,584 84,072,960 1,151,624
4,045,058,539 4,015,332,410 29,726,129
50,489,912 49,439,800 1,050,112
9,554,093,323 9,491,054,030 63,039,293
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3,068,364
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23 26
232 264
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4,320 4,877
28 31

Daiwa Asset Management(Singapore)Ltd.

29 31

Daiwa Asset Management(Singapore)lLtd.

27 28 31
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