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2021 3 31
2,219,977,562 99.12
— 19,628,759 0.88
2,239,606,321 100.00;
)
2,071,647,595 1.0760[  2,229,002,813 1.0716(  2,219,977,562(99.12
()
99.12
99.12
1 ()

(2020 3 17 ) 2,509 2,509 1.0183 1.0183
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(2021 3 17 ) 2,247 2,247 0.9756 0.9756

2020 3 2,515 — 1.0166 —

4 2,477 — 1.0134 —]

5 2,459 — 1.0146] —]

6 2,465 — 1.0147, —

7 2,455 — 1.0174 —]

8 2,465 — 1.0092 —

9 2,493 — 1.0179 —

10 2,497 — 1.0168] —

11 2,466 — 1.0132 —

12 2,455 — 1.0104 —

2021 1 2,418 — 1.0072 —

2 2,286 — 0.9778 —

3 2,239 — 0.9716 —

1

1 2019 3 29 2020 3 17 0.0000]

2 2020 3 18 2021 3 17 0.0000]

1 2019 3 29 2020 3 17 1.83

2 2020 3 18 2021 3 17 4.19
100

1 2019 3 29 2020 3 17 2,597,832,411 133,640,129

2 2020 3 18 2021 3 17 467,919,489 628,400,127
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2021 3 31

1,834,660,109 33.23

250,236,333 4.53

527,269,522 9.55

1,296,831,907 23.49

3,908,997,871 70.79

— 1,612,778,985 29.21

5,521,776,856 100.00;

— 3,943,098,210 71.41

) ()

AUSTRALIAN 12,830,000 9,864.46]  1,265,611,203 9,261.28]  1,188,223,030] 2.750{2029/11/21(21.52
(GOVERNMENT

US TREASURY N/B 6,400,000 10,605.. 65 678,762,145 10,469.87, 670,072,270  1.125| 2031/2/15 |12.14

US TREASURY N/B 4,900,000 12,289.67, 602,194,070 12,186.09 597,118,895  2.875| 2028/5/15 |10.81]

INORWEG IAN 19,810,000 1,438.68 285,004,410 1,358.74 269,167,551  2.000| 2028/4/26 | 4.87,
(GOVERNMENT

INORWEG IAN 19,380,000 1,426.11 276,381,745 1,331.79 258,101,971)  1.750| 2029/9/6 | 4.67,
(GOVERNMENT

US TREASURY N/B 1,550,000 11,897.00) 184,403,506 11,779.37 182,580,237|  2.375| 2029/5/15 | 3.31

CANADIAN 1,800,000 7,959.89 143,278,026 7,991.40 143,845,261]  0.500| 2030/12/1 | 2.61
(GOVERNMENT

US TREASURY N/B 1,400,000 10,332.48 144,654,725 10,043.47, 140,608,620  0.625| 2030/8/15 | 2.55

US TREASURY N/B 1,100,000 11,580.43 127,384,829 11,123.14] 122,354,223  1.625| 2029/8/15 | 2.22

US TREASURY N/B 1,000,000 12,502.04 125,020,132 12,192.58 121,925,864  2.875| 2028/8/15 | 2.21

CANADIAN 1,150,000 9,237.35 106,229,557, 9,251.39 106,391,072] 2.000| 2028/6/1 | 1.93
(GOVERNMENT

AUSTRALIAN 900,000 9,708.99 87,380,931 9,065.00) 81,585,083  2.500| 2030/5/21 | 1.48
(GOVERNMENT

AUSTRALIAN 300,000 9,398.54 28,195,643 9,007.93 27,023,794 2.250| 2028/5/21 | 0.49
(GOVERNMENT
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16,701,000.00, 1,811,065,475 1,847,495,110 33.46

2,849,000.00] 247,344,482 249,885,790 4.53

41,500,000.00 517,758,150 537,425,000 9.73

15,514,000.00, 1,257,630,110{ 1,308,292,310 23.69
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1 2

2020 3 17 2021 3 17
38,632,550 16,287,658
2,485,610,224 2,235,757,025
- 9,810,135
2,524,242,774 2,261,854,818
2,524,242,774 2,261,854,818
13,474,777 10,500,970
106,206 265,384
839,481 2,097,033
53 3
487,746 1,416,191
14,908,263 14,279,581
14,908,263 14,279,581
2,464,192,282 2,303,711,644
45,142,229 56,136,407
23,071,612 35,529,669
2,509,334,511 2,247,575,237
2,509,334,511 2,247,575,237

2,524,242,774

2,261,854,818
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2019 3 29 2020 3 18
2020 3 17 2021 3 17
- 18
25,177,223 95,230,524
25,177,223 95,230,506
6,774 5,031
107,238 538,737
848,238 4,257,005
487,932 1,470,833
1,450,182 6,271,606
23,727,041 101,502,112
23,727,041 101,502,112
23,727,041 101,502,112
655,429 6,439,498
- 45,142,229
23,195,39% 4,912,585
23,195,39% 4,912,585
1,124,777 11,128,607
1,124,777 11,128,607
45,142,229 56,136,407
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1 2
2020 3 17 2021 3 17
10,000,000 2,464,192,282
2,587,832,411 467,919,489
133,640,129 628,400,127
2,464,192,282 2,303,711,644
56,136,407
1 2
2019 3 29 2020 3 18
2020 3 17 2021 3 17
2,805,377 | A 17,742,741
20,266,235 | B 0
22,070,617 | C 4,720,836
o| D 17,786,928
E o4 45,142,229 | E o4 40,250,505
F ) 183 | F ¢! ) 174
G 0|6 0
H ) 0| H a ) 0
1 2
2019 3 29 2020 3 18
2020 3 17 2021 3 17
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25,614,436
25,614,436
2 2021 3 17
90,386,089
90,386,089
1 2
2020 3 17 2021 3 17
1 1.0183 |1 0.9756
a ) (10,183 )| ) (9,756 )
@
@
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2,077,841,102 2,235,757,025
2,077,841,102 2,235,757,025
)
2020 3 17 2021 3 17

179,652 876,531
1,500,054,490 1,844,175,372
3,306,986,844 3,654,981,540
147,120,717 49,183
330,598,322 370,823,100
4,036,473 18,274,918
10,735,878 6,991,646
5,299,712,376 5,896,172,290
5,299,712,376 5,896,172,290
5,064,138 96,240,160
323,422,597 238,645,811
- 9,810,135
2,073 352
328,488,808 344,696,458
328,488,808 344,696,458
4,436,952,080 5,159,196,521
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2020 3 17 2021 3 17
534,271,488 392,279,311
4,971,223,568 5,551,475,832
4,971,223,568 5,551,475,832
5,299,712,376 5,896,172,290
12 133 60
61
2020 3 17 2021 3 17

2019 3 29 2020 3 18
2,797,707,652 4,436,952,080
2,295,527,933 1,948,264,849
656,283,505 1,226,020,408
2,994,235 3,086,154
2,218,502,521 2,077,841,102
1,598,570,206
923,429,294 913,965,789

723,665,937
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568,360,093 565,733,270
4,436,952,080 5,159,196,521
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1
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US TREASURY N/B-2.875%-28/05/15 4,900,000.00 5,431,534.85
US TREASURY N/B-2.875%-28/08/15 1,000,000.00 1,109,257.80
US TREASURY N/B-2.375%-29/05/15 1,550,000.00 1,662,798.77
US TREASURY N/B-1.625%-29/08/15 1,100,000.00 1,114,566.31
US TREASURY N/B-0.625%-30/08/15 1,400,000.00 1,282,312.50
US TREASURY N/B-1.125%-31/02/15 6,400,000.00 6,110,499.96
16,350, 000.00 16,710,970.19
(1,823,835,286)
NORWEGIAN GOVERNMENT-2.0%-28/04/26 19,810,000.00 20,872,291.44
NORWEGIAN GOVERNMENT-1.75%-29/09/06 19,380,000.00 20,066,245.80
39,190,000.00 40,938,537.24
(526,469,588)
AUSTRALIAN GOVERNMENT-2.25%-28/05/21 300,000.00 321,705.57,
AUSTRALIAN GOVERNMENT-2.75%-29/11/21 12,830,000.00 14,161,748.86
AUSTRALIAN GOVERNMENT-2.5%-30/05/21 900,000.00 972,968.58
14,030,000.00 15,456,423.01
(1,304,676,666)
3,654,981,540
(3.654,981,540)
1) O
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77,264 74,265
3,063 2,994
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32,834 31,322
960 953
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18,251 17,275
890 920
17,333 16,333
27 21
541 534
794 1,058
128 116
334 337
69 52
19 10
243 541
53,385 51,148
9,783 9,857
241 360
210 55
6,589 6,675
61 64
2,680 2,702
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13 29
476 420
428 440
888 901
378 387
52 82
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1,071 1,014
3,106 3,229
16,401 16,573
10,540 9,538
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48 145
2,176 5,357
286 185
0
78 1
24 12
388 199
12,328 14,695
218 164
218 164
176 19
21
0 0

180
357 41
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Nikko Asset Management Europe Ltd Nikko Asset Management Europe Ltd
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60 2018 2019 31
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2009 D 1,494,900 323,400 | 1,171,500
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2016 @ 3,877,000 66,000 | 3,811,000
2017 O 4,422,000 66,000 | 4,356,000
11,785,000 | 4,422,000 | 1,118,700 | 15,088,300
() 2017 L
2009 (1)1,171,500 2009 (2)75,900 2011
(1)2,055,900 2016 (1)1,206,000
2016 (1)2,412,000 2016 @ 2017
(€))
(@)
( ) )
2018 31 1,640 8.38 | 2018 31 2018 23
)
( ) (@)
2019 28 3,212 16.42 | 2019 31 | 2019 24
61 2019 2020 31
197,012,500 197,012,500
1,365,700 88,800 1,454,500
)
( )
2009
1,171,500 1,171,500
(€))
2009
75,900 75,900
(@)
2011 O 2,055,900 871,200 | 1,184,700
2016 O 3,618,000 2,272,000 | 1,346,000
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271 48
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2011 () 2016 @
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