EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 6 2

28
2019 9 10 2020 3 9

03-5555-3431

1/106



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

12

12 12

2/106



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

WRSHE
H{IrRIREAE - AR 151 3 S ARREE (REOHR)
@ A
BORHOR
£ OAEE
e . 5 Coe

HE#EG

(X 4777 FUBSY SBS&SSMERENI BT LTVEY.

REX D&

— £1E

#£2E BE

L0l F4E

F Dt

2%, e[ 2

Fuhigin(E

et T o
. |z

] : B4
e R
S
( ) 204 ()
:g%ﬁgﬁ% ) IT=i

(F Y77 FHBYST ARHESERBIETLTIVET,

http://www._toushin.or.jp/

5,000

3/106



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

1 BHNDY T EFICRELET,

#[VITUEE] L3, EfE. BATEAE. PREMFICEDRT - Filanefis. BiE
BEREEEVLVETD,

®FLEEE CERIL. Hhrd - FILBLUA—ARSUT - FILE). BMNEEE
(1—0. R ESLUVIERNEES) 0200 EE~DEREHSE TN ENSTH
EOHEEMIEDD0%EE T DETACEERERE LET ., (LREOEENSE10%0
HEANTCEDTIELNEDET.)
#JbEhEl - AU —Fr - 40—%. TUN—Y - 90-F%. NI —-20—-%

® FLESENTIE®E FIL~Og8E|5Z250%1EE. MM ESEENTIEI—-0O0~N0
HESES0NEELETHCEEEFELET.,
MR B ORISR I —DICHESEN 88, S8 N METERICIEHEEN TS

ERZEI—-OTHRFCH/BEINTVSHEBCHNFLEERICREDWVWT, EoERERBELET .

(R=bT2UZDIX—= )

FIlEEE ERMEFTE
S0%IEE S50%EE

y '.-___- I- il i

s : doome 4000

Y L 1—0: _5%iZE
— |IFJI'I‘- A ﬁﬁl
| | b :ﬂ “ ':_i
AR VLS :‘-@5%@& ;- h San I—0OLS : 25%2E

A—ARSUT- RIS~ |

HFF B N J | (RME B ES)

/ -. e J

(i) LEERBAA—ITHD, RFORENSH LEOESDEESLEEEDERA.

4/106



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooooad

(EEOEEADY (BEEH10FEEOEMAEY) )

& (20206 2FFEME)
0%
L@ E BRI
20%
1.1% 1.1% . 1.1%
1.0% 0.8% )
|| i [
0.0% — - — e F |
H o N oz
- —0.6% -0.6%
& EE EEE EEm
E M 6l B ZK a= = = °
+E hFd F=ASUFP 1—-0B HE I9=-Fr FrI¥=7F Jloi— BEiem

() T—Lit—o

#EFRFERERETREYREAT, BERTIETLTVET.
BEAHEIERECEREENU A SPFSUET. BROREYRRIETY.
BIEDNTEET LA ERETEEOTREUERA.

BT EF EEOHEY PERCNSS A ERET IO EEYER AL

# FIER., SHFOERERLEEBOTEY, BROFRERE - SETS20TRSVET A

#I1—0O8E P YEROHEYEFERLTVET.

EfROBMTE, RFRICHSVWTABIESLI L. BfLIADBEIT
[F, REBICSVTAABHEILI L ETAHIEZRBERLELET,

( 0TIt OVnT )

T EEEETTD |_S&PDES |
X Bl T R T AR
e e
A A (R A {3
= [T e e BEgT T
Ba BB
B B

Caa CoC
3 ¢
L L] o

AnaiEitirslz. REFETOESOTE, 7RO
LMOERSICHT SFEORALERT 2O, L—F1—
Z (Moody's) 9S8P 0=/ - L'=F a2 (58F)
ALy EMER Y ERSOEMR TR ETLET,
v SENEEATE. MSRELFTELDN. BT
1 ROE RS CLSTH PR FIFfiTEonsCE
HEUET.

bt —-

1 AH=F—XTAILEFERSAPTA-LIE
81 LH—Fr—XTALLEFEEEPTAA—LLE

5/106



EDINETOOOO
O00OO000000000004000(eo6748)
OooOooooooooooooooood

OR—hT2UADEET 21— 3 V35 (F) BENS 10 (F) EEOBEEERELET,

(BEFaL—avIlco\T )

OREFAL—Yav el [RUNER LI L& SRR AU~V ORE ((4—)
CRBEEDEDL SVBHLT 2 ZmdsE
BTT. ’ T

SEET 1L—YaVREVEE, SHNEHL S | : | %E
fe & =*ORBHBOED (FLE) HxEdn 4" =3
DET. ()

“ (i wEaay %)

OEFUAZEEDCD. FLBNESRNEREORNECORRSYIGISEFIRTST
EHHBDHFET,

eYTFYRE, 77SU—J7 Y RARTERETEVET,

PEU—T P EATRLER. BEEOHLEEDSERMD VEHSEFLHTAE-TPV/F (8
PR &L, EOEEZEEE LTI —T7 2 FORBEHCREBLT. EMMNTEREYT—
27V FTITR ST,

[~E—27 1] [FHf—F 7]
I AR | N . A=K uTyz . i m
Hig o‘-m gj?-}l‘- -'g-'!' 3 I ?ﬂ-"j?:"'h‘: ';! & yju:"“

« YT 7Y FORMHISFOEA LR, BMEORETIERMEDREELADIOBEREL LICH
RIOILEBRLLFT.

*AMRBENOERBEICHIZoTIE. FILERESMNEREOENEREDRRLERGE,. (E5FM
EOHMRERBOD 00%BISETISILEREL LET.

- FERHANRRAEOABEN A0 ZEET HIcHDEEN v VHTBELEE A

« KBOBNRESFCFENFRELELE, TROBMEELHIFHRINDSLE, HEDEMICA D
eLEFHSUICERMEODRBICL TR, 772 FOFR ] SiU2 DEFMTEDNEWNCE
HEDET,

6/106



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

BA9H (FEHDOESREFRH) ([CREZTEV. [RDECHE (T
BE0VWTRBODEZITEVET .

(AECTHED

OHREMREAG. BEMTREORYTNRETHE FHRZESHET.) ELLET,

@RAIE LT, BRELHREHINICITESCLZERICHESHERELT T, KEL. B
HEROKEEZC K >TIE, LERICHDDSFSROREDNRERRT SHODEREADKEE
EBRULOSATHREMNTZTEHBOET, 5. FEURANPHEDBEICIE. FERET
DWW ENBDET.,

(REEHEDA A— )
A EE EE I E EA G R G

- - - - - - - - - -

- -
g #HE o HE Hik HE HE R HE O SRk R 0OHE

o HREA X—YETHD. BROVESOTVBLTZORECOVTTE, RIETDH
DTIEBD F A

YRGS, WEHEHHCESVTERRHDRELET. BS5H UH—EDBROSES
BHRTBEOTRBDE LA, HEEDNTIDNEVEEEEDET,

77V ROBEFREEHLET. RGTA, AEOHRISN TS BOTHBD v

71106



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

(RS EREICHTHIEEREA]

OSREER. . ATEOHNRLERED. HEEROHAEPSEZHONEFTOT. FiEEHHLbNDE.
TORHELS . BEMBETHDET .

FHONI A=Y

@S RER. HAMEDCRELLOR (EREREORSSRESLURMHRESCRNR) EEAT
ZIONHBEHLHOFET . TOES. HHANEOREHMEINANBEE~TTFETHEICHEDET .
T DESOKEIR. E&TLHHBIBMICHIIZ7 7 /FORBEETT HOTRBOEE A

(HREMRICREL L OBEEATELON2SRE)

(AN SHEFEHRLG ERLEES) (FRENEISENFESANTELEES)
10.5508
H*m}t g
1o.500m .~ | Lo ® 10,500/
208...1 >100m 5
#5083 10,450/ ™., 10,400/ -
+500F *500M R
@+o) va50F @ | o~ 2om| | &
(@+@) +80M IE;.EJDDH
'''''''''''''''''''' +420M
(@EHHa)
MEEANE SWANE LWANE PIRANE LRARE HANE
peei pveis pre vy
L sk 1] wEOMEEL Ly ot ] a8 *B0FEENIL R
S00M 450M 5008 4208

(E)HENERET. TERIEORLSEIEN LU E R R EOFEEESOMNE LSO SRR TR S S F OSSR T Y.
AiEld. siAHicE TR SREdRIbSELLAET,

# EIE3 A—2THD, REOS RS BSENETETILOTREOTEAOTTHRT L.

OEHRED 7 /FOMAMRICS STIE. OB XL F2EL. REMNICIETHEO—FLRLUICIEHT S
BELSLFES Tr AFRABOERPRICED, SRR~ DEERBOELFOLNED S BSBEIRTY,

(SEEOC—ENREO—BLRLICHEITSES) (HREOEHITEO—HELRELICHAITIES)
e | S | O e
. |G
mame | | M |iaier [ WER | | 3G
(SRS ot %Eifﬁﬁﬁ ) s

WiliReE - ENTFEEEED 77 FOMA SN E LEDESDS0GEETT.

mAELES A EfTAETEIESLSONESTY. dREESOCSEHOENTER. wa R E (1R ) OfEs
(BRloRE) BAILET.

(VSRR TSMEICOVTR. [4 FHRSEUFHEE (5) BE LOREBLIECERTTW.

)

2006 6 12
2007 10 17

®

8/106



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

Tl 3
1
t Tl 3
)€ 2)
Tl Tl 3
C 2

1

9/106



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 7 27 JTC
2020 2
151 7,427 2,500
1959 12 12
1960 2 17
1960 4 1
1985 11 8
1995 5 31
1995 9 14
2007 9 30 29
352
9 1 2,608,525 100.00
€y

90

10/106



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@
2 50
10
) 50
50

©

(@D 5(C ) 10C )

®)

@
1 3
2 20 ®)
2 1 6
2
2 2

1 236 1 3

11/106



®

a B~ W N

10.

11.
12.
13.
14.

15.

16

o 01~ WN P

10.

2
1.
2 1 18
2 1 20
2 1 14
2 1 14
15.
8 12.
2 6.
6.
2 1 14
2 2 1
5.

12/106

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

10

11



EDINETOOOO

O00OO000000000004000(eo6748)

Ooooooooooooboooononoad

UZOEE

b ERgii]

TSP

e
URDRRYAVF

IR R
9 - £0F -

Cl10

1

CI0 Chief Investment Officer

13/106



Deputy-CIO 0 5
CI0

CI0 Deputy-CI0

30 40

2020 2

4)

€Y)

®)

14/106

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

236 1



15/106

100

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

341

100 10



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

16/106



50

17/106

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

100 10 100 20

18/106



@

&)

50

100

10

50

5C )

19/106

10

10C )

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

50



g A W N

10.

11.

12.

13.

14.

15.

16.

15.

20

20/106

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

3
2 20 (©))
2 1 6
2 2
236 1 3
341 3 1 7
2 1 4
1. 7.
2 1 10
2 1 1
1 18
1 14
1 14



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

o 01 A WN P

®

10

21/106



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

22/106



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

¢))

®
37 6

4

23/106



EDINETOO O]
D000000000000000(E6748)
L L i L

RRiaise= - |
ME U7 e ] i
M kBN S RT T :

WA S EEECMT TECS '%gﬁ%ﬂgﬁiF“?aim Bisth o P BB - e
U B R g MR REHE oM :
mefE R O EE R TN i
mE |
JROZRI AN §
FIEPE TR §
AUz it e kel U E U DREE M 2RE i
By LYSTE BUTIEY: 7 8 AR LRE BE !
Loy R B RN TN !
mE ;
2525 2 B i
U D EE ARV D e FE EI?E :
IR E SR D EE AR U DEES 0EG | B
) M kM T | Ba :
BAHE 82 ArnoRiLE bE | Z5 |
IEEE i EER S W o o 5
[m] H

24/106



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

OTFEDQITIVR. Fr/FERENGRE? S AEERNICHBTESLSICERLIEBOTY .
B0 HAESFRICH I HFEMPER (EAXICHITHEE 1 FHOMERE) OF - 81X -
B/vE, D7 RELTHEOREFENGEEISACOVTERRLTVET . FREQITS TR I7 /R
CEESERICSISFHAMEROHBERTLTVET,

A (2015438 ~2000d02 B (W
0000 - 100
15000 bt 5
i Mg :
10,000 50 P 341 322
o A
5,000 25 141 e 153 193
il ; “ 86 o IR 2
7.5 W 0
0 llllm"ll“pll\‘liuﬂluLv“'nnnlﬂL"—""L o H_Dz-?... o483 E 2.0 *1-.31 a
-4.0
! -25 +.433 -123
20 U5 0 7.4
= -50
— A | cEXE
—— R RN i zm" i

- - - 100
53 6.3 017 183 el mend Byt BEXE REEE WRES 9+ER SEER WRER

SERAFISAL. FFUFOERNRERELTLSEOTRSEUE T A,

HIPEOEMBEEE, 2B (e E0ENC 7/ E~ERELEBOLHELTHELERO TEY, BED
BEGEHCEIVTHELESHMEBERS ZREIBSFBURT.

HIP/EDEMBEERCENT. AESFENTOTF =N ETEENES LU TFOL=LTETLTVED.
EMRER YT ST —FEVESICRRTRENE T A,
FHEMEEZ R HHTEEL MBS ESCR. BHOREEM OV TOHETLTVWET.
G Y FuI A FYRESENT. DICEYTIHSICE. LSEEMC DN TAYFI—20EMBERTRELT

TRLET,

HEEI SR DNT
B & 8% WIS (TOPIX) (AEkhAss)
FEMEE  MESCITZ Y -7 T2 A (SRR, FIN—2)
FRES  MSOIT V-3 s T—frak - 2 F0r93 (BYAS, -2
BE%=ER - NOMURA-BPIEW
S EN FTSEEREN - Fed 2 (BdE%E, mA=1)
FIRERN : JPELA Mok« o s o P T — T2l - F o SIO— T S =27 p 1 ([H4—=2)
BEMICAT
STOPIXKZWEFEY - S8L., BRE. BEES—YORFstaTHESRSIRFELTVLEY. $S0Ia70 1 -
AT IBRENECI I T = F=rah A 2Fe2 2. MOl Inc FMBLERRTY. BERCHTSHEM.
SR AT OHE—tDOHREMSCL InCCRELET. EMEO Inclz,. BERR0OASER T IHABLUTLEERLTS
HEEHLTET. SNOMURA-BFENZ. FrAMElSHALRETSEATRTT OB NEROME S8
ENTHRERERT. —EOEFANERCEIOTHEENEERT—FTaUx0/ Ty —TuABss clThET.
MNOMURABPI MO M M S TOM—ONn RS EHCELTOEY. . Bl LEENO ERE.
FEEH. HESERETILOTRES, FrEOEERESCHLT—REEALECA. SFTSERRENS Fu2 2.
FT5E Fixed Income LLOICEUMEINTLSRE T ol A TY. BEEREFTSE Fixed Income LLCOENME THL.
ERICMT ST ATORBIEFTSE Fixed Income LLEFELT AT, ®IPEILAY itk -fivl - o Fe? Z— IT7—
T =i O FAN—2TraFR, BHEFRSSET RSO IS ERLTWETH, 1P Morganz €0
Reh  THEERETIBOTREVFEDA, BHENRNEERHTERLCLET. JP. Morganbh SO BT C AR RERL
[CHIREE RS - R - BT SCERBSSNTLET AL Copyright 2016, LP. Morgan Chase & Co. All rights reserved.

€))
2.2 2.0

25/106



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

0120-106212

9:00 17:00
@ C )
©))
1.375 1.25
0.70
500
1.25
500 1,000 0.75 0.05
0.80
1,000

26/106



4)

®)

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

27/106

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

20

15 5
2.1
0.315



2037 12 31

15.315

15

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

20
120

20
80

15 15

2.1
0.315

28/106



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 2

29/106



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ (2020 2 28 )
() ()
3,472,624,288 99.52
3,472,624,288 99.52
16,696,911 0.48
3,489,321,199 100.00
QY
« 2
©)) (2020 2 28 )
) ) ()
1.6563 1.6683
1 2,081,534,669 99.52
3,447,645,876| 3,472,624,288
)

99.52%

99.52%
()
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€©))
() () X X
8
71,864,596,488 |  72,338,582,698 0.7581 0.7631
(2010 3 9
9
54,136,411,741 54,510,374,431 0.7238 0.7288
(2010 9 9
10
31,673,977,978 |  31,809,159,527 0.7029 0.7059
(2011 3 9
11
24,790,824,568 |  24,896,196,270 0.7058 0.7088
2011 9 9
12
18,469,084,589 18,520,033,876 0.7250 0.7270
(2012 3 9
13
15,017,815,225 15,060,363,793 0.7059 0.7079
(2012 10
14
14,491,565,021 14,526,349,630 0.8332 0.8352
(2013 11
15
11,815,166,006 11,844,210,203 0.8136 0.8156
(2013 9 9
16
9,991,171,242 10,014,262,770 0.8654 0.8674
(2014 10
17
8,838,691,494 8,858,516,282 0.8917 0.8937
(2014 9 9
18
8,072,745,361 8,089,772,289 0.9482 0.9502
(2015 3 9
19
7,036,056,474 7,051,261,709 0.9255 0.9275
(2015 9 9
20
6,076,871,082 6,091,016,071 0.8592 0.8612
(2016 3 9
21
5,384,334,940 5,397,742,682 0.8032 0.8052
(2016 9 9
22
4,980,419,566 4,992,768,577 0.8066 0.8086
(2017 3 9
23
4,864,123,191 4,875,819,935 0.8317 0.8337
(2017 9 11
24
4,372,986,526 4,384,116,724 0.7858 0.7878
(2018 3 9
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(202158 0 10 ) 4,049,435,087 4,059,905,844 0.7735 0.7755
2019 2 3,847,816,964 0.7801
26
2019 3 11 ) 3,803,461,366 3,813,302,376 0.7730 0.7750
3 3,834,218,632 0.7862
4 3,774,060,264 0.7794
5 3,704,661,843 0.7686
6 3,719,291,763 0.7754
7 3,646,390,524 0.7690
8 3,597,468,109 0.7647
27
(2019 9 9 ) 3,587,869,683 3,597,250,060 0.7650 0.7670
9 3,586,375,984 0.7673
10 3,617,812,927 0.7773
11 3,578,122,143 0.7740
12 3,556,533,214 0.7780
2020 1 3,503,995,357 0.7750
2 3,489,321,199 0.7752
()
8 0.0300
9 0.0300
10 0.0200
11 0.0180
12 0.0150
13 0.0120
14 0.0120
15 0.0120
16 0.0120
17 0.0120
18 0.0120
19 0.0120
20 0.0120
21 0.0120
22 0.0120
23 0.0120
24 0.0120
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25 0.0120

26 0.0120

27 0.0120

)

8 3.3

9 0.6

10 0.1

11 3.0

12 4.8

13 1.0

14 19.7

15 0.9

16 7.8

17 4.4

18 7.7

19 1.1

20 5.9

21 5.1

22 1.9

23 4.6

24 4.1

25 0.0

26 1.5

27 0.5

(4)

8 2,003,809,749 16,976,223,828
9 877,409,914 20,882,113,920
10 297,958,678 30,029,980,150
11 306,659,555 10,243,275,483
12 131,481,484 9,780,738,366
13 74,671,033 4,275,030,489
14 84,119,329 3,966,098,790
15 53,421,862 2,923,628,167
16 33,657,980 3,009,992,243
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17 24,013,100 1,657,383,079
18 21,680,893 1,420,611,183
19 16,494,072 927,340,550
20 16,181,381 546,304,066
21 22,295,805 390,919,344
22 15,312,157 544,677,550
23 13,646,222 339,779,699
24 13,362,116 296,635,447
25 13,920,910 343,641,073
26 13,603,419 328,477,035
27 13,555,858 243,872,391
D) (2020 2 28 )

() ()

16,452,010,699 97.87

4,110,395,062 24.45

270,236,196 1.61

228,658,906 1.36

499,932,370 2.97

3,092,360,176 18.40

2,041,526,011 12.14

4,200,341,422 24.99

2,008,560,556 11.95

58,627,460 0.35

58,627,460 0.35

300,005,271 1.78

16,810,643,430 100.00

() ()

1,488,864,000 8.86

1,488,864,000 8.86

1,566,861,730 9.32

1,566,861,730 9.32
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QD)
¢ 2
Q)]
@) (2020 2 28 )
()
) ) C/7 7)) ®
SPANISH
113.85 112.12| 1.950000
1 |GOVERNMENT 15,200,000 12.20
2,082,307,973| 2,050,558,894]2026/04/30
BOND
United States Treasury 132.10 131.42| 7.625000
2 14,100,000 12.06
Note/Bond 2,038,269,552| 2,027,777,404]| 2025/02/15
CANADIAN
141.98 139.67| 9.000000
3 |[GOVERNMENT 11,500,000 7.80
1,333,731,074| 1,311,957,637(2025/06/01
BOND
SPANISH
111.76 110.09| 1.400000
4 |GOVERNMENT 9,000,000 7.09
1,210,302,489| 1,192,229,222(2028/04/30
BOND
AUSTRALIAN
141.31 144.03| 4.500000
5 [GOVERNMENT 11,500,000 7.09
1,169,146,218| 1,191,574,593(2033/04/21
BOND
United States Treasury 110.10 114.54] 2.500000
6 8,200,000 6.11
Note/Bond 987,964,899| 1,027,851,039|2046/02/15
United States Treasury 99.59 100.18| 1.375000
7 7,100,000 4.63
Note/Bond 773,790,801 778,405,902(2021/04/30
108.10 107.56] 1.500000
8 |United Kingdom Gilt 4,500,000 4.06
686,448,644 683,026,021(2026/07/22
112.01 110.87| 2.750000
9 [United Kingdom Gilt 3,000,000 2.79
474,171,933 469,367,137|2024/09/07
163.81 163.55| 4.250000
10 |United Kingdom Gilt 2,000,000 2.75
462,304,582 461,570,810|2040/12/07
113.25 109.60| 8.000000
11 |United Kingdom Gilt 2,800,000 2.58
447,479,565 433,069,976/2021/06/07
110.73 110.58| 1.625000
12 |United Kingdom Gilt 2,700,000 2.51
421,893,217 421,329,342|2028/10/22
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CANADIAN
101.25 102.10| 1.500000
13|GOVERNMENT 5,000,000 2.48
413,505,000f 417,000,904|2026/06/01
BOND
Belgium Government 180.64 181.40| 3.750000
14 1,800,000 2.34
Bond 391,231,910 392,881,858(2045/06/22
125.47 123.23| 5.000000
15 |United Kingdom Gilt 2,000,000 2.07
354,104,256| 347,805,105(2025/03/07
CANADIAN
142.92 147.18] 3.500000
16 [GOVERNMENT 2,600,000 1.86
303,524,840| 312,567,469/ 2045/12/01
BOND
DANISH
141.53 137.03| 7.000000
17 [GOVERNMENT 14,000,000 1.84
319,024,398| 308,870,128/ 2024/11/10
BOND
AUSTRALIAN
119.67 121.29] 3.250000
18 [GOVERNMENT 3,300,000 1.71
284,120,339 287,949,633(2029/04/21
BOND
AUSTRALIAN
127.32 127.94] 4.750000
19 [GOVERNMENT 3,000,000 1.64
274,797,131 276,130,899(2027/04/21
BOND
AUSTRALIAN
102.14 100.44| 4.500000
20 [GOVERNMENT 3,500,000 1.50
257,198,449 252,905,429(2020/04/15
BOND
GERMAN
172.82 170.67| 2.500000
21 [GOVERNMENT 1,200,000 1.47
249,528,760 246,427,392(2046/08/15
BOND
United States Treasury 104.06 104.94| 2.375000
22 2,000,000 1.37
Note/Bond 227,750,093 229,682,627|2024/02/29
SWEDISH
117.55 115.42| 2.500000
23|GOVERNMENT 17,500,000 1.36
232,884,379 228,658,906 2025/05/12
BOND
111.27 111.61] 1.100000
24 |IRISH TREASURY 1,700,000 1.36
227,604,290 228,297,694(2029/05/15
107.60 106.74| 2.250000
25 |United Kingdom Gilt 1,500,000 1.34
227,768,473 225,931,221(2023/09/07
DANISH
202.46 197.78| 4.500000
26 [GOVERNMENT 6,000,000 1.14
195,584,088| 191,062,242|2039/11/15
BOND
NORWEGIAN
108.27 107.47| 3.000000
27 [GOVERNMENT 12,000,000 0.89
151,362,858| 150,252,846(2024/03/14
BOND
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United States Treasury 120.45 124.85| 3.000000
28 1,000,000 0.81
Note/Bond 131,811,717 136,624,449(2045/11/15
NORWEGIAN
104.46 102.99| 3.750000
29 (GOVERNMENT 10,000,000 0.71
121,705,220| 119,983,350 2021/05/25
BOND
KFW-KREDIT 100.45 100.64| 1.670000
30 5,000,000 0.35
WIEDERAUFBAU 58,512,125 58,627,460 2023/05/24
)
97.87%
0.35%
98.22%
)
( )
/
16,800,000 200,554,309 195,384,000 1.16%
/ 2020 3
/ 2020 3
18,000,000 1,344,871,786 1,293,480,000 7.69%
17,607,929 200,554,309 199,145,674 1.18%
/ 2020 3
/ 2020 3
600,000 66,174,000 65,640,000 0.39%
/
15,968,556 1,344,871,786 1,302,076,056 7.75%
2020 3
(D
C 2
3
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€Y)

2019 9 9 2020 3 9
6,105,468
24,437,235 29,125,534
3,570,804,578 3,338,433,179
3,037,604
3,604,384 ,885 3,367,558,713
3,604,384,885 3,367,558,713
9,380,377 8,986,352
2,874,172
164,320 146,844
3,943,913 3,524,541
152,420 145,544
16,515,202 12,803,281
16,515,202 12,803,281
4,690,188,840 4,493,176,030
1,102,319,157 1,138,420,598
451,729,940 415,672,618
3,587,869,683 3,354,755,432
3,587,869,683 3,354,755,432
3,604,384,885 3,367,558,713
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&)

2019 3 12 2019 9 10

2019 9 9 2020 3 9
2 83
45,334,535 1,649,341
45,334,537 1,649,258
6,475 4,445
998,213 968,813
23,958,259 23,252,650
153,752 145,643
25,116,699 24,371,551
20,217,838 26,020,809
20,217,838 26,020,809
20,217,838 26,020,809
458,654 1,098,554
1,117,044,007 1,102,319,157
55,488,003 48,897,314
55,488,003 48,897,314
3,079,286 2,900,557
3,079,286 2,900,557
57,443,051 54,978,835
1,102,319,157 1,138,420,598
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®
2019 9 10
2020 3 9
2019 9 9 2020 3 9
1. 1 4,920,505,373 4,690,188,840
13,555,858 12,440,700
243,872,391 209,453,510
2. 4,690,188,840 4,493,176,030
3. 2
1,102,319,157 1,138,420,598
2019 3 12 2019 9 10

2019 9 9 2020 3 9
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2019 3 12 2019 2019 9 10 2019
4 9 10 9
9,634,969 4,928,525
0 0
38,550,797 38,382,813

481,664,292

529,850,058 1 493,072,807 1
1,089.88 1,055.38
9,723,125 1 20 19,343,998 1 20
2019 4 10 2019 2019 10 10 2019
59 11 11
6,034,023 8,562,093
0 0
38,571,080 38,331,417
479,227,159 441,972,912
523,832,262 1 488,866,422 1
1,082.35 1,053.84
9,679,549 1 20 19,277,784 1 20
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2019 5 10 2019 2019 11 12 2019
6 10 12 9
9,545,764 6,122,827
0 0
38,599,849 38,223,281
473,096,943 437,715,462
521,242,556 1 482,061,570 1
1,082.17 1,047.15
9,633,254 1 20 19,207,132 1 20
2019 6 11 2019 2019 12 10 2020
7 9 19
6,483,084 8,107,683
0 0
38,648,238 38,081,704
469,397,665 430,715,389
514,528,987 1 476,904,776 1
1,075.73 1,044.92
9,566,097 1 20 19,128,081 1 20
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2019 7 10 2019 2020 1 10 2020
8 9 2 10
5,272,793 6,795,843
0 0
38,412,474 37,884,848

460,986,802

504,672,069 1

1,066.89 1,039.97
9,460,649 1 20 19,035,488 1 20
2019 8 10 2019 2020 2 11 2020
9 9 3 9
8,409,546 4,235,154
0 0
38,311,925 37,867,177
452,700,771 420,423,816
499,422,242 1 462,526,147 1
1,064.82 1,029.40
9,380,377 1 20 18,986,352 1 20

425,149,488

469,830,179 1
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2019 9 10
2020 3 9
2 4
2020 3 9

@
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2019 9 9 2020 3 9
41,145,429 93,234,968
41,145,429 93,234,968
2019 9 9 2020 3 9
2019 9 10
2020 3 9
1
2019 9 9 2020 3 9
1 0.7650 0.7466
1 (7,650 ) (7,466 )
“)
@
@

2,071,888,028 3,338,433,179

3,338,433,179

3,338,433,179
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2019 9 9 2020 3 9
99,617,187 5,782,950
4,951,974
19,820,356 12,519,360
16,385,216,252 15,763,605,799
59,889,130 54,656,474
37,804,149 159,673,668

101,061,058

134,798,024

158,376,478

7,620,582

1,065,048

31,192,913

29,909,308

16,780,910,567

16,286,650,143

16,780,910,567

16,286,650,143

26,325,464

152,658,095
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13,037,604 20,000,000
39,363,068 172,658,095
39,363,068 172,658,095
10,371,551,187 10,000,691, 980
6,369,996,312 6,113,300,068
16,741,547,499 16,113,992,048
16,741,547,499 16,113,992,048
16,780,910,567 16,286,650,143
2019 9 10

2020 3 9
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12 133 60
61
2019 9 9 2020 3 9

2019 3 12 2019 9 10
11,023,710,827 10,371,551,187
569,489 264,379

652,729,129 371,123,586
8,159,430,893 7,928,803,952
2,212,120,294 2,071,888,028
10,371,551,187 10,000,691,980
10,371,551,187 10,000,691,980

2019 9 10
2020 3 9
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2020 3 9

€))

&)

®

2019 9 9

2020 3 9
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809,061,810 314,341,464
539,665 765,049
808,522,145 315,106,513
2019 3
12 2019 9 9 2019 9 10 2020 3 9
2019 9 9 2020 3 9
1,491,835,851 1,518,161,315| 26,325,464 | 1,642,220,662 1,482,546,994 | 159,673,668
96,794,567 94,768,200 2,026,367
1,296,134,707 1,317,753,206 | 21,618,499 1,344,871,786 1,196,204,529 | 148,667,257
195,701,144 200,408,109 4,706,965 200,554,309 191,574,265 8,980,044
1,491,835,851 1,529,640,000 | 37,804,149 | 1,545,426,095 1,392,768,000 | 152,658,095
1,296,134,707 1,330,056,000 | 33,921,293 | 1,344,871,786 1,212,840,000| 132,031,786
195,701,144 199,584,000 3,882,856 200,554,309 179,928,000 20,626,309
2,983,671,702 3,047,801,315| 11,478,685]| 3,187,646,757 2,875,314,994 7,015,573

€Y)
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@)
2.
3.
1
2019 9 9 2020 3 9
1.6142 1.6113
1 (16,142 ) (16,113 )
€H)
@

7.625% United States Treasury
Note/Bond 20250215

14,100,000.000

18,946,875.000

3% United States Treasury
Note/Bond 20451115

1,000,000.000

1,385,270.000

2.5% United States Treasury
Note/Bond 20460215

8,200,000.000

10,455,902.000

1.375% United States Treasury

Note/Bond 20210430

6,118,200.000

6,182,685.820

2.375% United States Treasury

Note/Bond 20240229

2,000,000.000

2,142,020.000
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(3.989,891,915)
1.5% United Kingdom Gilt
4,500,000.000 4,910,130.000
20260722
1.625% United Kingdom Gilt
2,700,000.000 3,046,842.000
20281022
8% United Kingdom Gilt
2,800,000.000 3,074,036.000
20210607
5% United Kingdom Gilt
2,000,000.000 2,491,080.000
20250307
4.25% United Kingdom Gilt
200,000.000 376,500.000
20461207
4.25% United Kingdom Gilt
2,000,000.000 3,426,400.000
20401207
2.25% United Kingdom Gilt
1,500,000.000 1,613,295.000
20230907
2.75% United Kingdom Gilt
3,000,000.000 3,358,740.000

20240907

22,297,023.000

(2,971,524, 255)
4.5% AUSTRALIAN GOVERNMENT
3,500,000.000 3,514,070.000
BOND 20200415
4.75% AUSTRALIAN GOVERNMENT
3,000,000.000 3,878,580.000
BOND 20270421
3.25% AUSTRALIAN GOVERNMENT
3,300,000.000 4,058,670.000
BOND 20290421
4.5% AUSTRALIAN GOVERNMENT
11,500,000.000 16,847,730.000

BOND 20330421

28,299,050.000

(1,908,487,932)
9% CANADIAN GOVERNMENT BOND
11,500,000.000 16,398, 425.000
20250601
3.5% CANADIAN GOVERNMENT BOND
2,600,000.000 4,095,806.000

20451201
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1.5% CANADIAN GOVERNMENT BOND
20260601

5,000,000.000

5,251,300.000

25,745,531.000
(1,930,399,914)

2.5% SWEDISH GOVERNMENT BOND
20250512

17,500,000.000

20,323,800.000

20,323,800.000
(221,122,944)

7% DANISH GOVERNMENT BOND
20241110

14,000,000.000

19,261,060.000

4.5% DANISH GOVERNMENT BOND
20391115

6,000,000.000

12,247,560.000

31,508, 620.000
(488,383,610)

3.75% NORWEGIAN GOVERNMENT
BOND 20210525

10,000,000.000

10,340,000.000

3% NORWEGIAN GOVERNMENT BOND
20240314

12,000,000.000

13,085,160.000

23,425,160.000
(251,351,967)

2.5% GERMAN GOVERNMENT BOND
20460815

1,200,000.000

2,156,856.000

3.75% Belgium Government Bond

20450622

1,800,000.000

3,373,272.000

1.1% IRISH TREASURY 20290515

1,700,000.000

1,906,414.000

1.95% SPANISH GOVERNMENT BOND
20260430

15,200,000.000

17,126,904.000

1.4% SPANISH GOVERNMENT BOND
20280430

9,000,000.000

9,985,050.000
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34,548,496.000
(4,002,443,262)

15,763,605,799
[15,763,605,799]

1.67% KFW-KREDIT WIEDERAUFBAU
5,000,000.000 5,093,800.000
20230524

5,093,800.000

(54,656,474)

54,656,474

[54,656,474]

15,818,262,273

[15,818,262,273]
5 100% 25.2%
8 100% 18.8%
4 100% 12.1%
3 100% 12.2%
1 100% 1.4%
2 100% 3.1%

2

1 100% 1.9%
5 100% 25.3%
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2020 2 28
3,493,477,534
4,156,335
3,489,321,199
4,501,072,570
0.7752

2020 2 28

16,879,088,536
68,445,106
16,810,643,430
10,076,627,483
1.6683

64/106



@

&)

®

4

®)

(©)

)

®

©®

65/106

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

66/106



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 2
151 7,427 2,500
799 9,980
260 8,525

C10 1
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2020 2
61 108,088
695 15,402,833
756 15,510,921
31 107,612
14 1,458,225
45 1,565,837
801 17,076,758
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38
59
19 52
52 38 38 57
19 52
193 60 2018
2019 31
61 2019 2019 30
€))
2018 31 2019 31

28,709 28,489
0 554
201 214
12,368 11,468
82 98
47 56
41,410 40,882
1 213 1 206
12 10
200 195
2,614 2,821
2,456 2,804
158 17
15,066 12,799
8,600 8,493
5,129 1,836
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183 183
1,072 1,070
1,078 1,183

34 31
18,927 15,827
60,337 56,709
2018 31 2019 31
65 75
9,747 8,548
8 15
59 40
5,202 4,610
2 4,476 2 3,882
4,148 3,735
850 726
583 255
1,012 725
335 2
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