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2022 12
i 7-10 ETF
€))
31,731,638,110 99.63
31,731,638,110 99.63
118,230,847 0.37
31,849,868,957 100.00
@
%)
(D)
UNITED STATES TREASURY NOTE/BOND 91.53 92.51 | 2.875000
1 3,227,396,700 .37
2.875% 2032/05/15 2,954,112,860 | 2,985,846,212 | 2032/5/15
UNITED STATES TREASURY NOTE/BOND 80.17 81.43 | 1.250000
2 3,647,259,500 .33
1.25% 2031/08/15 2,924,288,989 | 2,970,094,470 | 2031/8/15
UNITED STATES TREASURY NOTE/BOND 80.61 81.73 | 1.375000
3 3,553,971,400 .12
1.375% 2031/11/15 2,864,857,981 | 2,904,677,460 | 2031/11/15
UNITED STATES TREASURY NOTE/BOND 84.00 85.12 | 1.875000
4 3,375,489,900 .02
1.875% 2032/02/15 2,835,688,922 | 2,873,385,777 | 2032/2/15
UNITED STATES TREASURY NOTE/BOND 90.43 91.39 | 2.750000
5 3,124,156,100 .96
2.75% 2032/08/15 2,825,453,110 | 2,855,185,770 | 2032/8/15
UNITED STATES TREASURY NOTE/BOND 79.14 80.25 | 0.875000
6 3,469,574,200 74
0.875% 2030/11/15 2,745,967,668 | 2,784,604,312 | 2030/11/15
UNITED STATES TREASURY NOTE/BOND 83.25 84.48 | 1.625000
7 3,275,036,000 .69
1.625% 2031/05/15 2,726,560,365 | 2,767,021,593 | 2031/5/15
UNITED STATES TREASURY NOTE/BOND 80.46 81.85 | 1.125000
8 3,306,485,900 .50
1.125% 2031/02/15 2,660,512,625 | 2,706,539,511 | 2031/2/15
UNITED STATES TREASURY NOTE/BOND 77.76 78.96 | 0.625000
9 3,362,883,400 .34
0.625% 2030/08/15 TR 2,615,228,550 | 2,655,495,605 | 2030/8/15
UNITED STATES TREASURY NOTE/BOND 102.77 102.39 | 4.125000
10 2,105,152,800 77
4.125% 2032/11/15 2,163,565,154 | 2,155,479,106 | 2032/11/15
UNITED STATES TREASURY NOTE/BOND 78.16 79.43 | 0.625000
11 2,547,84 .
0.625% 2030/05/15 547,840,000 1 | 591 536,012 | 2,023,840,853 | 2030/5/15 %
UNITED STATES TREASURY NOTE/BOND 84.19 85.52 | 1.500000
12 1,803,525,700 .84
1.5% 2030/02/15 1,518,420,321 | 1,542,437,161 | 2030/2/15
13| US TREASURY N/B 5.375% 2031/02/15 258,499,600 110.05 110.23 |+ 5.375000 89
. 0 , N -
284,497,675 | 284,945,302 | 2031/2/15
114.11 114.55 | 6.250000
14| US TREASURY N/B 6.25% 2030/05/15 193,874,700 .70
221,245,889 | 222,084,978 | 2030/5/15

24/88
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2022 12
) ) ) ) )

(2018 11 ) |1,710,298,135 | 1,714,528,135 2,425.95 2,431.95 2,486
(2018 11 ) |3,284,937,531 | 3,302,157,531 2,289.16 2,301.16 2,303
(2018 11 ) |3,386,894,036 | 3,404,114,036 2,360.20 2,372.20 2,374
(2018 10 11 ) |2,550,778,445 | 2,569,393,445 2,329.48 2,346.48 2,361
(2019 11 ) |4,211,180,193 | 4,225,540,193 2,346.06 2,354.06 2,372
(2019 11 ) |3,564,000,958 | 3,588,735,958 2,449.49 2,466.49 2,469
(2019 11 ) |3,807,681,539 | 3,829,311,539 2,464.52 2,478.52 2,467
(2019 10 11 ) |6,661,181,054 | 6,687,431,054 2,537.59 2,547.59 2,542
(2020 11 ) |8,704,029,273 | 8,745,291,273 2,531.34 2,543.34 2,532
10 (2020 11 ) |7,585,282,522 |7,632,474,522 2,732.45 2,749.45 2,720
11 (2020 11 ) |8,922,457,074 | 8,961,889,074 2,715.29 2,727.29 2,714
12 (2020 10 11 ) [1,973,086,567 (12,018,146,567 2,657.14 2,667.14 2,654
13 (2021 11 ) §7,329,057,574 117,390,311,574 2,546.14 2,555.14 2,541
14 (2021 11 ) Pp0,657,431,194 p0,729,845,194 2,567.42 2,576.42 2,566
15 (2021 11 ) P2,904,045,097 pP2,990,505,097 2,649.09 2,659.09 2,644
16 (2021 10 11 ) P5,991,099,691 p6,069,787,691 2,642.45 2,650.45 2,644
17 (2022 11 ) (8,992,008,231 [19,048,920,231 2,669.67 2,677.67 2,673
18 (2022 11 ) p4,566,216,286 p4,639,928,286 2,666.18 2,674.18 2,661

10
19 (2022 11 ) PB2,358,837,658 B2,461,243,870 2,843.87 2,852.87 2,858
20 (2022 10 11 ) P3,392,562,346 B3,521,681,259 2,844 .81 2,855.81 284.7

11
21 (2023 11 ) PB2,270,152,332 B2,390,561,782 268.003 269.003 268.1
2021 12 19,290,736,254 2,723.14 2,726
2022 P2,409,841,008 2,669.75 2,670
2022 P3,123,567,822 2,629.47 2,649
2022 23,234,392,530 2,700.42 2,697
2022 25,367,974,555 2,741.49 2,764
2022 83,391,188,991 2,749.27 2,722
2022 82,497,819,034 2,856.08 2,852
2022 P8,350,825,895 2,909.58 2,880
2022 81,108,461,133 2,897.02 2,895
2022 83,707,434,480 2,876.53 2,870
2022 10 29,516,127,879 289.802 288.1
2022 11 80,971,753,121 277.501 277.1
2022 12 B1,849,868,957 264.513 263.9

1

2 2022 10 12 10
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805,000 100,000
1,400,000 670,000
340,000
1,030,000 330,000
630,000 970,000
220,000 130,000
1,880,000 800,000

813,500
10 1,095,000 1,757,500

11 510,000
12 1,420,000 200,000

13 2,300,000
14 1,530,000 290,000
15 1,300,000 700,000
16 2,010,000 820,000
17 1,640,000 4,362,000
10 18 2,600,000 500,000
19 4,011,468 1,847,000
11 20 3,415,500 3,055,885
21 25,625,000 22,596,380

2022 10 12 10
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UNITED STRTES TREASURY NOTE/BOND 0.625% 2000/08/15 B3
UNITED STATES TREASURY NOTE/BORD 4.128% 20321115 E8

#ErigEI RS . 100040

SECODIEE FELEEDWR
- e #8405 (%)
MERE R 21,9008 — S
168 | 2021€108 800/ T | UNTED STATES TREASLRY NOTE/BOND 2675% 200205115 | 9.4
| UNTED STATES TREASURY NOTE/BOND 1.25% 20810815 | 9.3
¥17M | 2022%1H 800 3 | UNITED STATES TREASURY NOTE/BOND 1,375% 2081111715 | 8.1
180 | 2022%4B 800/ | UNITED STATES THEASURY MOTE/BOND 1 B75% 20320215 90
5 | UNTED STATES TREASURY MOTEBOND 275% 200208115 | 9.0
#1908 | 20224678 900/ B | UNTED STATES TREASLRY NOTEBOND 0875% 200011115 | B.7
7 | UNTED STATES TREASLEY MOTE/BOND 1625 2081/06115 | B.7
#2081 | 20225108 | 1.100M B | UNITED STATES TREASLRY NOTE/ROND 1.125% 20310215 | 6.5
9
10
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B TPLADEERD, RN RS S TR LT S AL T LT LNEY .
w201 IFHS20 B T MR TR SLTLEY.
#2011 7HR. 7ro AR EEROA2T IO SE RETORERE AYFT—23E S F TSR ERFLTVET.

{0)
20

24.3 =7?J.;:t~
L PLFT
0 14.3
10+ 7778 7476
3335
= 16
=03 =1.2 —1.4
=05 _ o = :
— 10t 08 1.4 1.6
=20

2013F 20145 2015% 20188 2017 Z2018%F 20195 2020F 2021F 2022%

# AR T —PY R AREELUREOE0TED, SEOENRRERT TS0 TIRENT .
BN F TR ETOEEMETED. 7P D R ERTEIEOT S A
F# 7P ED# BRI, SEEHOR—=LA=TMTELTBOEYT.

30/88



@

)

®

*

®

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

03-6703-4110 00 17 00
www _blackrock.com/jp/
03-6703-4110 00 17 00
L 1 WL
L 1 AL
03-6703-4110 00 17 00

31/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

©)

)

32/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

@
03-6703-4110 00 17 00
www . blackrock.com/jp/
@
03-6703-4110 00 17 00
®
L 1 I 1 AL
1
[ 1 I 1 AL
]
03-6703-4110 00 17 00
*

33/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

®

©)

)

®

34/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

1,000

03-6703-4110 00 17 00

12 11 12 11 12 10 11
10 12 11

600

35/88



16

36/88

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

www .blackrock.com/jp/

30

37/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

@

40

&)

38/88



®

40

*

®

©)

10

39/88

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad



(

(

(
11

)

)

)

193

40/88

EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

38 59
12 133

2022 12 2023



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

i 7-10 ETF
€y
(2022 11 ) (2023 11 )
929,901 1,728,499
3,106,115 1,455,885
30,417,197, 668 32,116,252,726
18,265 1,090
1,909,153,113 118,589,251
101,861,480 128,701,881
42,312,158 43,792,085
781,170 2,839,364
32,475,359, 870 32,413,360, 781
32,475,359,870 32,413,360, 781
72
7,851,508
102,406,212 120,409, 450
2,013,503 2,130,153
9,262,202 9,798,825
2,840,295 3,018,441
116,522,212 143,208,449
116,522,212 143,208,449
28,446,170,000 30,102, 362,500
3,912,667,658 2,167,789,832
7,929,267 3,445,327
32,358,837,658 32,270,152,332
32,358,837,658 32,270,152,332
32,475,359,870 32,413,360, 781

41/88



EDINETOOOO

O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

@)
(2022 12 ( 2022 12
2022 1 ) 2023 11 )

203,392,093 274,877,176
2,713,819,092 1,196,329,559
4,573,294,651 442,854,486
1,570,940 2,058,194
2,064,438,592 1,362,248,675
3,550,700 4,283,973
16,333,388 19,706,453
6,674,383 7,900,521
26,558,471 31,890,947
2,037,880,121 1,394,139,622
2,037,880,121 1,394,139,622
2,037,880,121 1,394,139,622
1,207,008,231 3,912,667,658
1,388,165,998 2,004,608, 255
1,388,165,998 2,004,608, 255
544,268,480 2,105,818,096
544,268,480 2,105,818,096
176,118,212 249,528,363
3,912,667,658 2,167,789,832

42/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

®

@

@

®

( 12 133 ) 60

61

2022 10 11 10
2022 10 12

43/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

)

(2022 11 ) (2023 11 )

11,378,468 120,409,450

2,843.87 268.003

)
2022 12 2022 12
2022 11 2023 11
2022 12 2022 11 2022 12 2022 10 11
85,353,906 137,578,856
5,642,917 7,929,267
( ) 90,996,823 ( ) 145,508,123
11,670,112 16,117,710
( ) 79,326,711 ( ) 129,390,413
73,712,000 129,118,913
( )( - )5,614,711 ( Y( - ) 271,500
9,214,000 11,738,083
7 x ) 8 ( /7 x ) 11
2022 12 2022 11 2022 10 12 2023 11

119,609,127 139,356,514
5,614,711 271,500
( ) 125,223,838 ( ) 139,628,014
14,888,359 15,773,237
( ) 110,335,479 ( ) 123,854,777
102,406,212 120,409,450
( ) - 7,929,267 ( Y( - )3,445,327
11,378,468 120,409,450
( /7 x ) 9 ( /7 x ) 1

44/88




EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

@

@

®
BlackRock, Inc. RQA Counterparty & Concentration Risk

BlackRock, Inc. RQA
Counterparty & Concentration Risk

45/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(2022 11 (2023 11
@ @
2 2
3 3
1
24 61

46/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

(2022 11 ) (2023 11 )
17,785,000,000 28,446,170,000
16,528,670,000 14,945,000,000

5,867,500,000 13,288,807,500

(2022 11 ) (2023 11 )

578,422,049 988,083,878
578,422,049 988,083,878
2022 11
1,917,303,745 1,917,285,480 18,265
1,917,303,745 1,917,285,480 18,265

47/88



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

2023 11
120,262,452 120,261,362 1,090
7,930,708 7,930,636 72
128,193,160 128,191,998 1,018

48/88



4

EDINETOOOO

O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad
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