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-29-



e

AA BGRAES: |T7 77487 « Tany o — g 122 390, 500} 47, 641, 000 388, 500} 47,397, 000| 1.31
YN 3 < i
AAR BEiE | —n OR— MEEEAN BE 307 152, 400) 46, 786, 800 152, 000 46, 664, 000| 1.29
RIE
AA WS |AATaETF—var 7y r REE 74 606, 000} 44, 844, 000 604, 000) 44, 696, 000| 1. 24
ey N 3 il
AAR BEGLS [EET 7 v REEIEN B RER 303 137, 200 41,571, 600 139, 600 42, 298, 800| 1.17
AA BEERES | =EHETR Y — MREEIEAN BB 111 375, 500) 41, 680, 500 374, 500) 41, 569, 500| 1. 15
Gl
AA B |7 RV R s a P RT 4 7 ARG 273 128, 100 34, 971, 300 126, 800 34,616, 400| 0. 96
PN =i
AA BEERESR  [RFGES Y o JEREIEAN BRERE 294 110, 200 32, 398, 800 104, 300 30, 664, 200| 0. 85
bz
AA WS |27+ 07 - LT vy R 86 324, 500 27,907, 000 317, 000) 27, 262, 000| 0. 76|
ey N 3 il
AA Wi oAV 72T — MEEIEA 193 91, 200| 17, 601, 600 92, 000) 17, 756, 000 0. 49
P B R
AA BGAER |SOS i LAWY — MEEIEA 124 121, 000 15, 004, 000] 120, 100| 14, 892, 400| 0. 41
e B R
v FEER R O P HE R
FE¥A Be& b2 (%)
BB IE T AR AR 34. 46
BERES: 38. 11
BB EFEZARAER 23.93
& Ff 96. 50

@ (&R wEwE]
HMEEHIIH Y A,

©® [ZOMEHEREDFE LR b D]
HLHETH Y A,

-30-



(3) [EMZEH]

O [#EPEDHER]

1[4 72 0 i pEE (1)

o SERVE S SyEfT & SR GyFft &

% 21 FrE IR (2014 4E 6 H 16 B) 12, 338 12, 450 0. 7705 0. 7775
5 22 FrE IR (2014412 A 15 H) 12,179 12,279 0. 8541 0. 8611
% 23 FrE IR (20154 6 H 15 H) 10, 463 10,512 0. 8556 0. 8596
% 24 FrE IR (2015 4E 12 A 15 H) 8, 496 8,517 0. 8074 0. 8094
% 25 FrE IR (2016 45 6 H 15 H) 7, 468 7, 487 0. 7691 0. 7711
%5 26 FrE MR (2016 £ 12 A 15 H) 6, 946 6, 954 0. 7897 0. 7907
5 27 FrE IR (2017 4 6 H 15 H) 6, 065 6,073 0. 7667 0. 7677
% 28 FrE IR (2017412 A 15 H) 5, 520 5, 527 0. 7663 0. 7673
% 29 FrE IR (2018 4E 6 H 15 H) 5, 129 5, 136 0. 7577 0. 7587
% 30 KR IR (2018 4£ 12 A 17 H) 4, 954 4, 960 0. 7677 0. 7687
% 31 FrE IR (20194 6 H 17 H) 4,765 4,771 0. 7824 0. 7834
% 32 FrE IR (20194 12 A 16 H) 4,743 4,748 0. 8282 0. 8292
% 33 R IR (202045 6 H 15 B) 4,120 4, 126 0. 7561 0. 7571
% 34 FrE IR (2020 4£ 12 A 15 H) 3, 904 3, 909 0. 7604 0.7614
%5 35 FrE IR (2021 = 6 H 15 H) 4,177 4,182 0. 8535 0. 8545
%5 36 FrE IR (2021 £ 12 A 15 H) 3, 965 3, 969 0. 8285 0. 8295
% 37 FrE IR (202245 6 H 15 H) 3, 797 3, 802 0. 8241 0. 8251
% 38 R IR (2022 4£ 12 A 15 H) 3, 789 3, 794 0. 8493 0. 8503
%5 39 FrE IR (2023 4= 6 H 15 H) 3, 649 3, 653 0.8513 0. 8523
75 40 FrE IR (2023 £ 12 A 15 H) 3, 586 3, 590 0. 8602 0. 8612
2022 4E 12 A K H 3, 637 — 0. 8204 —

2023 4 1 AKH 3,608 — 0. 8156 —

2 HKH 3, 607 — 0. 8223 —]

3 AKH 3,549 — 0.8125 —

4 HKH 3, 633 — 0. 8343 —

5 AKH 3, 649 — 0. 8473 —

6 HARH 3, 684 — 0. 8629 —

EEN 3,633 — 0. 8561 —

8 HARH 3, 700 — 0. 8734 —

9 AKH 3,648 — 0. 8641 —

10 AKH 3, 530 — 0. 8409 —

11 AKA 3, 648 — 0. 8710 —
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() B & O@FL, FrEHIRIR O YRZFE IR O SRl & 2 INE L 72 &40 T,

# 1T 1 M%7 o5E4 (M)
% 21 FrE i 2013 4£ 12 H 17 A~20144E 6 H 16 A 0. 0420
% 22 FrE iR 2014 4E 6 H 17 H~2014 4 12 4 15 A 0. 0420
o5 23 KrE I 2014 4212 A 16 H~20154 6 A 15 H 0. 0240
o5 24 FrE I 20154 6 H 16 H~2015412 A 15 A 0. 0120
% 25 FrE iR 2015 4£ 12 H 16 H~2016 4E 6 H 15 A 0. 0120
% 26 FrE i 2016 4£ 6 H 16 H~2016 4% 12 H 15 A 0. 0090
o5 27 FeE I 2016 4% 12 A 16 H~20174 6 A 15 H 0. 0060
o5 28 FriE I 20174 6 H 16 H~2017 412 A 15 A 0. 0060
5 29 FrE iR 2017 4£ 12 H 16 H~20184E 6 H 15 A 0. 0060
% 30 FrE I 2018 4£ 6 H 16 H~2018 4% 12 H 17 H 0. 0060
o5 31 KrE I 2018 4F 12 A 18 H~20194 6 A 17 H 0. 0060
o5 32 K aE I 20194 6 H 18 H~2019412 A 16 A 0. 0060
% 33 FrE i 2019 4£ 12 H 17 H~2020 4E 6 H 15 A 0. 0060
% 34 FrE G 2020 4£ 6 H 16 H~2020 4% 12 H 15 A 0. 0060
%5 35 KeE 2020 4% 12 A 16 H~2021 4 6 A 15 H 0. 0060
%5 36 K E 20214 6 H 16 H~2021 412 A 15 A 0. 0060
% 37 FrE iR 2021 4£ 12 H 16 A ~2022 4E 6 H 15 A 0. 0060
% 38 FriE i 2022 4£ 6 H 16 H~2022 4£ 12 H 15 A 0. 0060
%5 39 e E 2022 4% 12 A 16 H~2023 4 6 H 15 H 0. 0060
5 40 FE I 20234 6 H 16 H~2023 412 A 15 A 0. 0060
@ [ R oHER]
# I WAEER (%)
o5 21 FeE I 2013 4% 12 A 17 H~2014 4 6 A 16 H 6. 24
% 22 FrE i 2014 4E 6 H 17 H~2014 4 12 4 15 A 16. 30
5 23 FrE iR 2014 4£ 12 H 16 H~20154 6 H 15 A 2.99
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US TREASURY N/B-6. 5%-26/11/15 8, 000, 000. 00 8, 526, 560. 00
US TREASURY N/B-4. 625%-40/02/15 4, 500, 000. 00 4,796, 716. 50
US TREASURY N/B-2. 375%-42/02/15 15, 700, 000. 00 12,016, 623. 00
US TREASURY N/B-3. 25%-42/05/15 3, 570, 000. 00 3, 126, 466. 77
US TREASURY N/B-3.375%-42/08/15 4, 350, 000. 00 3, 872, 687. 55
US TREASURY N/B-2. 375%-51/05/15 2, 085, 000. 00 1, 493, 990. 07
46, 205, 000. 00 41, 684, 499. 89
FEERE N
(5,940, 041, 234)
i1 5 (& G5 GEORGIA ST-TXBL-SER B-2.9%-34/02/01 8, 500, 000. 00 7, 468, 890. 50
WA ST-BABS-D-5. 481%-39/08/01 5, 000, 000. 00 5, 282, 485. 00
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B RE SR /N
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59, 705, 000. 00 54, 435, 875. 39
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(7,757,112, 242)
e R |EERES UK TREASURY-2. 75%-24/09/07 1, 800, 000. 00 1,771, 722. 00
UK TREASURY—0. 625%-25/06/07 2, 400, 000. 00 2, 273, 424. 00
UK TREASURY-0. 625%—35/07/31 300, 000. 00 207, 895. 20
UK TREASURY-1. 75%-37/09/07 500, 000. 00 379, 093. 00
UK TREASURY-1. 25%-41/10/22 2, 000, 000. 00 1, 264, 960. 00
UK TREASURY—4. 5%-42/12/07 400, 000. 00 413, 597. 60
UK TREASURY-3. 5%-45/01/22 3, 000, 000. 00 2, 675, 937. 00
UK TREASURY—4. 25%-46/12/07 3, 000, 000. 00 2, 983, 734. 00)
UK TREASURY-1. 5%-47/07/22 7, 000, 000. 00 4,133, 717. 00
UK TREASURY-1. 75%-49/01/22 5, 500, 000. 00 3, 385, 695. 50
UK TREASURY-4. 25%-49/12/07 3, 935, 000. 00 3,913, 558. 18
UK TREASURY-1. 5%-53/07/31 2, 800, 000. 00 1,510, 527. 20
32, 635, 000. 00 24,913, 860. 68
SR L RN
(4, 526, 848, 485)
Ny = |EERES INORWEGIAN GOVERNMENT-3. 0%—24/03/14 57, 000, 000. 00 56, 774, 622. 00
;;57E1h_ NORWEGIAN GOVERNMENT-1. 75%-25/03/13 68, 500, 000. 00 66, 776, 197. 50
INORWEGIAN GOVERNMENT-2. 0%-28/04/26 46, 500, 000. 00 44,293, 017. 00
NORWEGIAN GOVERNMENT—1. 75%-29/09/06 10, 000, 000. 00 9, 263, 530. 00
INORWEGIAN GOVERNMENT-2. 125%-32/05/18 19, 000, 000. 00 17, 530, 141. 00
NORWEGIAN GOVERNMENT-3. 5%—42/10/06 37, 000, 000. 00 39, 598, 214. 00
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AUSTRALIAN GOVERNMENT-2. 75%-28/11/21 3, 000, 000. 00 2, 860, 809. 00,
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AUSTRALIAN GOVERNMENT-1. 75%-32/11/21 3, 500, 000. 00 2, 889, 309. 50,
IAUSTRALTAN GOVERNMENT-3. 0%-33/11/21 3, 000, 000. 00 2,726, 217. 00
AUSTRALIAN GOVERNMENT-2. 75%-35/06/21 300, 000. 00 260, 976. 90
IAUSTRALTAN GOVERNMENT-3. 25%-39/06/21 7, 000, 000. 00 6, 126, 435. 00
AUSTRALIAN GOVERNMENT-2. 75%-41/05/21 6, 220, 000. 00 4, 954, 690. 28
AUSTRALIAN GOVERNMENT-3. 0%-47/03/21 4, 500, 000. 00 3,529, 611. 00
IAUSTRALTAN GOVERNMENT-1. 75%-51/06/21 5, 720, 000. 00 3, 248, 982. 88
42,740, 000. 00 35, 018, 892. 56
[ fERESR/ N BT
(3, 342, 553, 294)
17 R RIS NEW S WALES TREASURY CRP-4. 25%- 5, 000, 000. 00 4, 693, 025. 00
36/02/20
ONTARTO (PROVINCE OF)-3.5%-27/01/27 6, 975, 000. 00 6, 743, 297. 47
QUEENSLAND TREASURY CORP-4. 5%-33/03/09 3, 150, 000. 00 3, 142, 036. 80,
WESTERN AUST TREAS CORP-4. 25%-33/07/20 3, 300, 000. 00 3, 235, 164. 90,
18, 425, 000. 00 17,813, 524. 17
7 A RE S/ NG
(1, 700, 300, 882)
R IE 7% BNG BANK NV-3. 3%-29/04/26 6, 850, 000. 00 6, 419, 278. 85
EUROFIMA-3. 35%-29/05/21 9, 360, 000. 00 8,729, 482. 32
16, 210, 000. 00 15, 148, 761. 17
(EEZS e N
(1, 445, 949, 253)
77,375, 000. 00 67,981, 177. 90
=E R L/NEE
(6, 488, 803, 429)
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—5 K
NI NEW ZEALAND GOVERNMENT-4. 5%-27/04/15 1, 455, 000. 00 1, 456, 842. 03
NEW ZEALAND GOVERNMENT-3. 0%-29/04/20 425, 000. 00 396, 836. 10
INEW ZEALAND GOVERNMENT-3. 5%-33/04/14 546, 000. 00 502, 274. 13
INEW ZEALAND GOVERNMENT-2. 75%-37/04/15 2, 500, 000. 00 2,008, 120. 00,
NEW ZEALAND GOVERNMENT-2. 75%-51/05/15 14, 590, 000. 00 10, 034, 783. 15
19, 593, 000. 00 14,473, 651. 20
[ B RESR/ N aT

(1,278,747, 083)
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Hh 5 & RIE S IAUCKLAND COUNCIL-5. 734%-28/09/27 10, 000, 000. 00 10, 332, 080. 00
IAUCKLAND COUNCIL-2.95%50/09/28 22,125, 000. 00 13, 439, 964. 00
NZ LOCAL GOVT FUND AGENC-2. 75%- 5, 320, 000. 00 5,149, 701. 48
25/04/15
NZ LOCAL GOVT FUND AGENC-1.5%-26/04/15 6, 000, 000. 00 5, 557, 482. 00
NZ LOCAL GOVT FUND AGENC-4.5%-27/04/15 14, 700, 000. 00 14, 570, 404. 80
NZ LOCAL GOVT FUND AGENC-3.0%-35/05/15 18, 400, 000. 00 14, 852, 461. 60
76, 545, 000. 00 63, 902, 093. 88
5 RE /et
(5, 645, 749, 994)
R A HOUSING NEW ZEALAND LTD-4. 422%- 5, 400, 000. 00 5, 354, 586. 00
27/10/15
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HOUSING NEW ZEALAND LTD-2. 183%- 8, 500, 000. 00 7,287, 339. 00
30/04/24
HOUSING NEW ZEALAND LTD-1.534% 12, 000, 000. 00 8, 167, 428. 00
35/09/10
INTL BK RECON & DEVELOP-4. 25%-27/07/29 3, 250, 000. 00 3,204, 314. 75
KOMMUNALBANKEN AS—4. 0%-25/08/20 7,004, 000. 00 6, 885, 590. 37
46, 654, 000. 00) 40, 824, 792. 62
REERAE S/ NG
(3,606, 870, 427)
142, 792, 000. 00| 119, 200, 537. 70|
Za—U—7 2 K RW/NGE
(10, 531, 367, 504)
32, 480, 368, 043
Ak
(32, 480, 368, 043)
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(E 2) Bt O () NIL, AERAMRERIRDL DT, NETHY £,

M REAT A RES: D PR
>k KL [EfE AR 2] 76. 6% 18. 3%
M ERES: PR 23. 4% 5. 6%
ENVa [ REZR 12 E5i 100. 0% 13. 9%
IV == B EfERES 6 517 100. 0% 9. 8%
5 KL [EfE AR 11§41 51. 5% 10. 3%
A RES: 4 $41H 26. 2% 5. 2%
Frok % 2 §5IA 22. 3% 4. 5%
—a—V—=J RV EfERES 6 517 12. 1% 3. 9%
A RES: 6 #41H 53. 7% 17. 4%
FeERE S 6 SN 34. 2% 11. 1%
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