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(2023 9 29 )
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) — 112,763,051 1.96
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1 (2019 3 5 ) 708 708 0.9447 0.9447
2 (2020 3 5 ) 726 726 0.8354 0.8354
3 (2021 3 5 ) 2,895 2,895 0.9659 0.9659
4 (022 3 7 ) 4,375 4,375 1.4671 1.4671
5 (2023 3 6 ) 5,215 5,215 1.1548 1.1548
2022 9 4,303 — 1.2305 —

10 4,220 — 1.2053 —

11 5,645 — 1.2346 —

12 5,389 — 1.2085 —

2023 1 5,368 — 1.2057 —

2 5,177 — 1.1465 —

3 5,195 — 1.1471 —

4 5,508 — 1.1278 —

5 5,417 — 1.0824 —

6 5,530 — 1.0885 —

7 5,797 — 1.1373 —

8 5,721 — 1.1251 —

9 5,733 — 1.1166 —

1 (2019 3 5 ) 936 936 0.9521 0.9521
2 (2020 3 5 ) 765 765 0.8254 0.8254
3 (2021 3 5 ) 2,128 2,128 0.9614 0.9614
4 (022 3 7 ) 7,492 7,492 1.5676 1.5676
5 (2023 3 6 ) 7,587 7,587 1.5156 1.5156
2022 9 9,973 — 1.6655 —

10 9,862 — 1.6679 —

11 8,282 — 1.6243 —

12 7,540 — 1.5344 —

2023 1 7,358 — 1.5086 —

2 7,503 — 1.5020 —

3 7,519 — 1.4739 —

4 8,216 — 1.4694 —

5 8,399 — 1.4768 —

6 8,348 — 1.5419 —

7 8,262 — 1.5707 —

8 8,446 — 1.6177 —

9 8,461 — 1.6537 —

27




1 2018 10 15 2019 3 5 0.0000
2 2019 3 6 2020 3 5 0.0000
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2 2019 3 6 2020 3 5 0.0000
3 2020 3 6 2021 3 5 0.0000
4 2021 3 6 2022 3 7 0.0000
5 2022 3 8 2023 3 6 0.0000
1 2018 10 15 2009 3 5 5.
2 2019 3 6 2020 3 5 11.6
3 2020 3 6 2021 3 5 15.6
4 2021 3 6 2022 3 7 51.9
5 2022 3 8 2023 3 6 21.3
2023 3 7 2023 9 6 2.0
1 2018 10 15 2009 3 5 4.8
2 2019 3 6 2020 3 5 13.3
3 2020 3 6 2021 3 5 16.5
4 2021 3 6 2022 3 7 63.1
5 2022 3 8 2023 3 6 3.3
2023 3 7 2023 9 6 8.9
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1 2018 10 15 2019 3 5 749,879,409 0
2 2019 3 6 2020 3 5 316,867,730 196,773,614
3 2020 3 6 2021 3 5 2,422,823,013 295,182,480
4 2021 3 6 2022 3 7 1,955,200,727 1,970,619,765
5 2022 3 8 2023 3 6 2,488,800,393 954,822,592

2023 3 7 2023 9 6 857,689,461 281,517,305
1 2018 10 15 2019 3 5 983,614,700 0
2 2019 3 6 2020 3 5 167,837,836 223,666,802
3 2020 3 6 2021 3 5 1,863,177,618 576,675,877
4 2021 3 6 2022 3 4,862,464,743 2,297,416,340
5 2022 3 8 2023 3 6 5,098,231,660 4,871,328,014

2023 3 7 2023 9 6 1,235,727,628 1,083,572,066

29




AR : 202349H29H

ATd—X AJ—2X
G)) WA () SREBREEME (F) — BEME () (BH) 1RO%E=0. Balg
20,000 150
i
15,000 100
12,500 75 20214 3H 0H
1o’ooo 5 20204 3H oM
- 500 e 2019% 38 0F
51000 0 S TERRET 0M
' 18/10/15 19/10/11 20/10/8 21/10/5 22/10/3 23/9/29
(F&EH)
B1—X B1—X
(M) HEERERE (B) DeEBINEREME (£) — BEEMEE (£) (BF) iz En
20,000 o) 1HOSEED. el
s pmmn o
15,000 100
12,500 e 2021% 38 oM
10,000 - 2020% 35 0F
- 00 e 2019% 38 0/m
' R 0
5,000

(RER)

0
18/10/15 19/10/11 20/10/8 21/10/5 22/10/3 23/9/29

x1 BEMEBAOHER (L, SFERIERROMEAZR L THEDTY,

%2 DEEBIREEEMIADHES (.

nicE WBIF) ZBIRELZBDEUVTEHIELTEDEFT,

U, LRMREETRODEENOFDT 7> RICDESHUTIFREMEALELR > TRRSNTHENFET.

DWS AR IT2/I\X |-

JET A5+ « ANSTZ—ICHITDIEREMA _LA110884K

8447 LR (%)
1 £ 17.5
2 WTIEH 10.9
3 JL>NEHR 10.6
4 FILE=IA 7.6
5 i 6.7
6 EAHR 5.8
7 K2 5.1
8 iR 5.0
9 &£56320 4.2
10 &4 4.1
DWS ARk IR AEFAT+ + ANSTS—(CHIFBEE IS —BIEARLE

45— LR (%)

Ry 27.0 %1 HREDWS AR N IS OETA4T+1 - R
= 36.4 I;?T\/—(La'stj‘%%‘éﬂﬁmﬁﬂltt% CKRILR—Z) T
EESHEE 18.3 %2 TOI—BMERIEE. T2/A\SRN - R—% - EXH LB

B 5.8 B, LS54T - )\U1— - 7ILT 7 EEE, Biie/ A v

ESeEM 21.5 S I P EIREREORRNERE TS —FILLR (KR

&t 109.0 JILR—R) TI,

30



Ad—X

50%

30.2

25%

0%

-25%

-50%

20144 20154 20166 20174 2018%F 20194 20204 20214 20224 20234

Bd—X

50%

25%

0%

-25%

-50%

20144 2015 20165 20174 20184 20194 20204 20214 20224 2023%F

%1 FRNBSEOHE . N (15lE) ZBREULZEDEVLTEHELTEDET,
%2 2018 (3EREH (10H15H) NSERFTOEEE, 2023F(FIARETTORERZRRLTHEDET.
X3 HIF7URIERFIY—DEHDFEA

(£1) EERBEDRETHD. FHROBAMREFZFRILIE UK (IREZIDEDTEHDEEA
(£2) SFOEAFREL. ZFEIRHDIR—LR—ZTHRSNTEDFT,

31



32

3.85

3.5



03-5156-5108

https://funds.dws.com/ja-jp/

®

03-5156-5108

https://funds.dws.com/ja-jp/

33




@

03-5156-5108

https://funds.dws.com/ja-jp/

)

®

©)

®)

(

(

)

)

10

2018 10 15

34




)

(

)

(

)

(

)

(

)

(

)

(

)

(

)

(

)

(

)

(

)

(

)

(

)

(

)

(

16

)

(

)

(

)

(

)

(

)

(

)

(

)

(

)

(

)

(

)

(

)

(

~ ™

o &

)

(

)

(

)

(

)

(

)

(

35



(

(

(

(

(

(

)

)

)

)

)

)

(

)

36



€))

@

®

*

37

10



59
133

2023 3 6

193

38

38

2022 3 8

12



VAR G NN A S

202345 H24H

RAF Ty b v3xT A MEASHE
s & = # h

PwCd bz ARFEREAEAN

HOE BT
REABEEAE s N
HEBPITAEE AREFHL BE OER

A

WEEATENIT, ARSI VA 193550 2 55 1 OB E IS AR T O 720, 77 2 RORHER
WIHBITFONTHWDEDWS €T 47 K7 72 K (FE1ERER) Aa—X (BE~yTHY) 0202243 A 8
A22520234E 3 H 6 A £ COFMAHMOMBGHER., I720bb, SExRE, HEKORASHAES, EET O
MHRITE I DWW TER 21T 7=,

WEERIENIT, ERROMBHEEN, BPEICBVL T RICAEZ Y LBRO SN HMEESHOREEEICHERL T, D
WS IETF 4T 4T 7 o F (E1ERRER) Aa—X (BB~ TH D) 0202343 A 6 HEIEDEFEMED
RERVCRIAZ > TR T T 2HEHMOBLEORNE, ETOEZEZAUIBWTHEHEILERLTHEHD LR
D

B A L ORHL

YEEAENT, HPEICBWT—RICAERZY LR LN LEAEDEMEITHEI L THEE LT -7z, BEAEDEEC
BITLLHEREAOEHMEIT, TMEHERESTICBT2EAEAOEME] RSN TS, SEAEANT, FREIC
BT OWEMBICETIREICEST, FAF= - Ty b - vxVA MRASHR DT 7 FIBMIZLTE
D, Fo, BEANL L TOZOMOME EOBFEELRZ LTV D, YEAEANT, EREAOKEMEL 2D +o0o
YRR A AF L2 LT L TW D,

ZOMOFEHNE

ZOMOFLHENEFIL, AMEHFREEL VEMIEFRHBICEENDIERD 56, MFHELOEOEAEREE
PSDERTH D, BEFHEOEMIL, ZOMOTEHENEEER LERTIZ LIZH D,

WMERENOM BRI T IEEE ROMRIZIIZOMOFBHARITEENTE LT, YEAENTIZOMD
FRHARICK L CERZEAT L HOTIE RN,

WEHRERICB T3 YEEEAOELIL., TOMOTHAAZEH L, BEHEOBFEICE VT, TOMDOIEHN
KNEMBHER UTLEREADRETDOBBR CE-AHRE OMICEERENH LN E S PRFATLZ L, 2. %
DX D R EERAELIMCZE OMOFLHANFICHEERR Y ORER S 20 E I EBEELI Z Lih D,

WEERE AL, Ei LAERICERSE, TOMORBENFICEELRBRYRNH D EH LAEGAICE, TOHEEL
WMETDZEBROLENTND,

ZTOMOTEHANFICE L T, YEEBEAPRET RS FH T2,

R ITKTT BB OET

REHFOTEFEIT., BBEICB O T RICAIEZY LD 5N DS O AT L U CW S iE R 2 Bk L
WIZERRTHZEICH D, ZhZid, FEXTBRBICL2EEREBE RO WHEHEEREZER LEEICERT S
DI F LB L Lo N A B G L ONE T2 Z LB EN D,

MHHEEERTHICY 720, BREEHIL, M EEORIRICESEMBHEEEAERT I ENEUTHINE D
MEFM L, BAEICB W T RICAEZYE LR 5N D EESFHORUEICESW Tk 32 IC B 2 FHE A BR
TOMERD LGS FEEFRT 2 ELER D D,

MBHEREAEICR T 2EEANDEE

BB ADTEMEIT, BEEANER L2EEICE ST, 2L L TOMBRERICAEUIRBIC LD EERERE
IRINTRNINE D INICO W TR B R RGEZ 15T, ARG F IRV THNL OS5 b BRI T 2 8 R a2 K
THILIHD, EHFRIEL, AETREBIC LV BAET LSRR H Y . @ANCSUILERT D & MEEROF
MEOBRREIEL 525 LEHIICAAENLHEIC, BEEMERDH D LTSN D,

BANE, WAEICEBNTRICAERY LRBOONDEEDIEICH > T, BEOMBEL®MU T, WHEAHM
ZELTOHW 21TV, RESERERE L2 R EF L TUL T 2 Fhi 5,

AREFRBIC LD EERERFORY A7 2Bl L, §Hlid 2, £z, mEREBFRY X7 ITxhE LR



FRie® L, EiT 2, BEAFHROBRECENITEEANOHMICL S, b2, BRKXHOKEH#E 5+
OGN R AR A AFT D,

WMHBHEREAED BT, WEREOADIMEICSOWTERERAT 57200 b0 TIERWA, BEAENT, U RZEE
D IR B LT, IRPUSIE CToil@ ) 22 A Fie & LR T D72 012, B B3~ 2 PRI 2 a4 2.,

PEH DR LTe 237 R O O A A 0@, S NSREE I & > TTb 25 Lo /R o &2
MK OB 5 FERLFHO 2 Y 2 5 il 2,

BB DR EL AR L TMBRREZER T2 2L BENTHL0E I 2, Eo, AF LB
DX, MkEEORRICERERRERZLZE L SEL L0 RELUIRIUCHE L TEERREEESRO NN E
O fEa T D, Mk ORTHRICE T 2 HERAHEESRO 5N 58T, BAREEICBOTHE#RERD
FRLFHRICER MR 25 2 & UTHER AT 2B R O TR FEHPEY TRWGE L, MEH
RITKH L TR FEMAERZEAT L2 EBROLNATN D, BEADOK@IL, BEEREERETICAFLEE
BREUZE SN TV DD, FEROFGERIUS LY . 77 > Nidfked3 e L TR TE <R D /RS H 5,

MHHRORFROEFLFEDN, BAEICBWTRICAERY LD LN L EHESFOEMEITHEL L T D
MEIMELBIT, BET 2R FHZ ZOMBEEROTR, MM ONE, WO ER M & 22 5
FIRERFFEREWIEICFK R L TWDENE S NEFHET 2.

B NIE, BREE IS LT, RIE LA O & £ o SRR, B o FERE R TR L 7 N O 2R
M2 G A EORZERFERFE, MOEEDEETRO LN TVDZDOMOFERIZ OV THREZIT .,

H BAAR
FAF =Ty b e vXP A0 MRASHKROT 7 o B & YBEREAITEGIITHAR L OMICIE, A
THEOBUEIZ XV R T~ S FIFHBIFRIT R,

(F) 1. LRoOEEREZOFEARITLHENIBEET LT £7,
2. XBRLT — X IEEDOFRITITEEN TV EREA,



(€))

4

(2022 3 7 )
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(2023 3 6 )

69,410,106 139,636,069
4,367,590,451 5,106,143,569
996,606 995,608
1,109,051 1,445,337
4,439,106,214 5,248,220,583
4,439,106,214 5,248,220,583
40,175,127 1,620,149
608,326 817,452
22,305,239 29,973,237
190 382

978,408 600,267
64,067,290 33,011,487
64,067,290 33,011,487
2,982,195,020 4,516,172,821
1,392,843,904 699,036,275
1,473,959,394 1,121,564,850
4,375,038,924 5,215,209,096
4,375,038,924 5,215,209,096
4,439,106,214 5,248,220,583
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@

4 5
( 2021 3 6 ( 2022 3 8
2022 3 7 ) 2023 3 6 )

1,641,132,465 1,154,523,910
10,706,894 14,412,316
1,651,839,359 1,140,111,594
95,910 125,769
1,193,818 1,609,192
43,773,338 59,003,584
2,446,634 1,464,690
47,509,700 62,203,235
1,604,329,659 1,202,314,829
1,604,329,659 1,202,314,829
1,604,329,659 1,202,314,829
257,110,557 97,222,770
102,187,494 1,392,843,904
147,812,296 844,512,234

29,238,646
118,573,650 844,512,234
433,227,804
433,227,804
1,392,843,904 699,036,275
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( )
1.
2.
2023 3 5
2023 3 6
( )
4 5
(2022 3 7 ) (2023 3 6 )
( )
4 5
(2022 3 7 ) (2023 3 6 )
1. 2,982,195,020 4,516,172,821
2.1 1.4671 1.1548
1 ) (14,671 ) (11,548 )
( )
4 5
( 2021 3 6 ( 2022 3 8
2022 3 7 ) 2023 3 6 )
(8,691,159 ) (1,267,763,956 )
(1,121,564,850 )
(1,338,527,943 ) 2,389,328,806 (1
(103,809,173 ) 5,290 )
(126,740,292 )
1,577,768,567 (1
5,290 )
( )
4 5
( 2021 3 6 ( 2022 3 8
2022 3 7 ) 2023 3 6 )
1.
2.
(
)
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4 5
(022 3 7 ) (2023 3 6 )
@ @
@ @
(
)
(@)
4 5
(022 3 7 ) (2023 3 6 )
1,485,450,234 1,119,064,673
998 998
1,485,449,236 1,119,065,671
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(
(
4 5
(2022 3 7 ) (2023 3 6 )

) )
2,997,614,058 2,982,195,020
1,955,200,727 2,488,800,393
1,970,619,765 954,822,592

O]
)
)
(@)
418,193.5765 5,106,143,569
998,004 995,608
5,107,139,177
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(F) 1. LRoOEEREZOFEARITLHENIBEET LT £7,
2. XBRLT — X IEEDOFRITITEEN TV EREA,



€))

4

(2022 3 7 )

5

(2023 3 6 )

301,333,858 262,162,349
7,399,972,523 7,398,359,450
2,989,820 2,986,826
1,826,808 2,029,296
7,706,123,009 7,665,537,921
7,706,123,009 7,665,537,921
180,206,774 24,084,216
868,980 1,403,361
31,862,713 51,456,525
825 718

981,121 1,239,164
213,920,413 78,183,984
213,920,413 78,183,984
4,779,335,878 5,006,239,524
2,712,866,718 2,581,114,413
2,165,520,576 875,559,612
7,492,202,596 7,587,353,937
7,492,202,596 7,587,353,937
7,706,123,009 7,665,537,921
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@

4 5
( 2021 3 6 ( 2022 3 8
2022 3 7 ) 2023 3 6 )
2,486,034,399 582,633,226
12,784,649 27,219,647
2,498,819,048 555,413,579
161,202 296,559
1,427,583 3,035,353
52,344,640 111,296,030
2,235,494 2,803,365
56,168,919 117,431,307
2,442,650,129 672,844,886
2,442,650,129 672,844,886
2,442,650,129 672,844,886
362,482,373 93,347,995
85,541,381 2,712,866,718
806,994,655 3,775,724,650
806,994,655 3,775,724,650
88,754,312 3,141,284,074
88,754,312 3,141,284,074
2,712,866,718 2,581,114,413
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( )
1.
2.
2023 3 5
2023 3 6
( )
4 5
(2022 3 7 ) (2023 3 6 )
( )
4 5
(2022 3 7 ) (2023 3 6 )
1. 4,779,335,878 5,006,239,524
2.1 1.5676 1.5156
1 ) (15,676 ) (15,156 )
( )
4 5
( 2021 3 6 ( 2022 3 8
2022 3 7 ) 2023 3 6 )
(10,828,052 ) (1,705,554,801 )
(875,559,612 )
(2,069,339,704 ) 2,581,114,413 (1
(547,346,142 ) 5,155 )
(85,352,820 )
2,712,866,718 (1
5,676 )
( )
4 5
( 2021 3 6 ( 2022 3 8
2022 3 7 ) 2023 3 6 )
1.
2.
(
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4 5
(022 3 7 ) (2023 3 6 )
@ @
@ @
(
)
(@)
4 5
(022 3 7 ) (2023 3 6 )
2,378,758,957 620,779,428
2,994 2,994
2,378,755,963 620,782,422
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(
(
4 5
(2022 3 7 ) (2023 3 6 )

) )
2,214,287,475 4,779,335,878
4,862,464,743 5,098,231,660
2,297,416,340 4,871,328,014

O]
)
)
(@)
463,817.9080 7,398,359,450
2,994,012 2,986,826
7,401,346,276
(
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2021 12 31
2021 12 31

2021 12 31

@
2021 12 31
( )

( ) 117,179,483.43
9,007,033.17
7,202,524.84

500,838.31
12,252.57
133,902,132.32

1,698,192.09
556,629.29
139,722.75
11,101.23
2,405,645.36

¢))
2021 12 31

1,305,349.73
1,065.20
596.41
1,305,818.52

125.20
1,103,281.56
596.94
17,194.94
31,894.45
138,747.98
1,291,841.07

13,977.45

®
2021 12 31

( )

80,327,442 .43

25,601,223.12

4,420,909.47

13,977.45

27,690,095.72

2,284,657.71

131,496,486.96
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©)

(2021 12 31 )

( )

Abu Dhabi Government International Bond -Reg- (MTN) 2020/2025 630,000 654,588.90
African Development Bank (MTN) 2018/2023 3,000,000 3,116,220.00
AIG Global Funding -Reg- 2021/2024 1,000,000 983,400.00
Asian Development Bank 2020/2022 1,000,000 1,001,020.00
Asian Infrastructure Investment Bank/The 2020/2023 2,000,000 1,983,140.00
Banco de Credito del Peru -Reg- (MTN) 2013/2023 1,000,000 1,035,490.00
Banco Santander Chile -Reg- (MTN) 2020/2025 236,000 241,536.56
Banco Santander SA (MTN) 2017/2023 400,000 409,622.00
Bancolombia SA (MTN) 2020/2025 545,000 544,482 .25
Bank of England Euro Note -Reg- 2021/2024 3,000,000 2,961,570.00
Bank of Nova Scotia/The 2019/2022 1,500,000 1,519,215.00
Bank of Nova Scotia/The 2020/2023 1,000,000 1,013,700.00
Bank of Nova Scotia/The 2021/2023 1,000,000 992,570.00
Barclays Bank PLC 2020/2022 1,000,000 1,003,430.00
Barclays PLC (MTN) 2018/2023 500,000 502,085.00
Black Sea Trade & Development Bank -Reg- (MTN) 2019/2024 500,000 524,520.00
Canadian Imperial Bank of Commerce (MTN) 2020/2025 384,000 392,117.76
Capital One Financial Corp. (MTN) 2019/2024 1,400,000 1,474,858.00
Celanese US Holdings LLC (MTN) 2019/2024 400,000 417,812.00
Citigroup, Inc. 2011/2022 1,000,000 1,001,280.00
Citizens Bank NA/Providence Rl 2019/2022 500,000 500,485.00
Corp. Andina de Fomento 2019/2022 1,000,000 1,002,660.00
Corp. Andina de Fomento 2020/2023 500,000 509,340.00
Council OFf Europe Development Bank 2019/2022 3,000,000 3,029,880.00
Council Of Europe Development Bank 2020/2023 2,000,000 1,981,640.00
Credit Suisse AG/New York NY 2020/2022 1,000,000 1,006,130.00
Credit Suisse AG/New York NY 2020/2023 500,000 501,480.00
CVS Health Corp. (MTN) 2015/2022 300,000 303,777.00
Denmark Government International Bond -Reg- 2020/2022 2,000,000 1,995,340.00
Export Development Canada 2019/2022 2,000,000 2,015,240.00
Federal Home Loan Banks 2021/2023 3,330,000 3,314,881.80
Federal National Mortgage Association 2020/2023 2,000,000 1,991,480.00
Fox Corp. 2020/2022 300,000 300,609.00
Global Payments, Inc. 2021/2024 360,000 360,324.00
HSBC Holdings PLC (MTN) 2016/2023 1,000,000 1,037,460.00
ING Groep NV (MTN) 2017/2022 500,000 503,230.00
ING Groep NV (MTN) 2019/2024 500,000 524,615.00
International Bank for Reconstruction & Development 2021/2023 2,000,000 2,000,840.00
Jackson National Life Global Funding -Reg- 2019/2022 275,000 275,671.00
Japan Bank for International Cooperation 2020/2023 2,000,000 1,985,220.00
John Deere Capital Corp. 2021/2024 2,425,000 2,401,768.50
JPMorgan Chase & Co. (MTN) 2012/2022 1,500,000 1,529,910.00
Kommuninvest | Sverige AB -Reg- 2020/2022 2,000,000 1,997,120.00
Lloyds Banking Group PLC (MTN) 2020/2026 240,000 244,934.40
Met Tower Global Funding -Reg- 2021/2024 2,000,000 1,980,780.00
Mitsubishi UFJ Financial Group, Inc. (MTN) 2018/2023 1,000,000 1,030,240.00
Mitsubishi UFJ Financial Group, Inc. (MTN) 2018/2023 500,000 521,930.00
Morgan Stanley 2020/2023 500,000 500,080.00
Mosaic Co./The (MTN) 2017/2022 400,000 408,252.00
Nederlandse Waterschapsbank NV -Reg- (MTN) 2015/2022 2,000,000 2,008,500.00
Nordea Bank Abp -Reg- (MTN) 2018/2023 2,000,000 2,092,200.00
ONEOK Partners LP (MTN) 2012/2022 1,000,000 1,012,590.00
Private Export Funding Corp. -Reg- 2021/2023 3,000,000 2,980,440.00
Province of Quebec Canada (MTN) 2013/2023 2,000,000 2,043,860.00
Province of Quebec Canada (MTN) 2017/2022 2,000,000 2,003,200.00
Qatar Government International Bond -144A- (MTN) 2018/2023 2,000,000 2,081,140.00
Royal Bank of Canada 2021/2024 1,000,000 999,920.00
Sumitomo Mitsui Financial Group, Inc. (MTN) 2017/2022 1,000,000 1,000,570.00
Sumitomo Mitsui Trust Bank Ltd -Reg- 2021/2024 1,320,000 1,319,353.20
Temasek Financial I Ltd -Reg- 2012/2023 500,000 508,190.00
United States Treasury Bill 2021/2022 5,000,000 4,999,598.95
United States Treasury Inflation Indexed Bonds (MTN) 2012/2022 1,832,565 1,837,289.59
United States Treasury Inflation Indexed Bonds (MTN) 2013/2023 2,376,400 2,502,089.29
United States Treasury Inflation Indexed Bonds (MTN) 2017/2022 1,705,515 1,732,763.26
United States Treasury Note/Bond (MTN) 2013/2023 3,000,000 3,049,980.48
United States Treasury Note/Bond (MTN) 2016/2023 3,000,000 3,043,710.93
United States Treasury Note/Bond (MTN) 2017/2022 3,000,000 3,017,578.14
United States Treasury Note/Bond (MTN) 2018/2023 2,000,000 2,059,218.76
United States Treasury Note/Bond 2019/2022 3,000,000 3,022,324.23

54




United States Treasury Note/Bond 2020/2022 2,000,000 2,003,515.62
United States Treasury Note/Bond 2020/2022 2,000,000 2,001,484.38
United States Treasury Note/Bond 2020/2022 3,000,000 2,993,926.14
United States Treasury Note/Bond 2020/2023 3,000,000 2,965,253.91
United States Treasury Note/Bond 2021/2023 2,000,000 1,993,593.76
UnitedHealth Group, Inc. (MTN) 2017/2022 500,000 507,750.00
VMware, Inc. 2021/2023 710,000 705,164.90
Westpac Banking Corp. 2020/2023 128,000 129,822.72
Xilinx, Inc. (MTN) 2017/2024 1,000,000 1,038,360.00
Toronto-Dominion Bank/The 2021/2023 2,000,000 1,998,120.00

117,179,483.43
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€))

5

(2023 3 6 )

6

(2023 9 6 )

139,636,069 139,274,655
5,106,143,569 5,655,890,570
995,608 995,109
1,445,337 1,698,509
5,248,220,583 5,797,858,843
5,248,220,583 5,797,858,843
1,620,149 2,023,843
817,452 913,424
29,973,237 33,492,087
382 381

600,267 959,422
33,011,487 37,389,157
33,011,487 37,389,157
4,516,172,821 5,092,344,977
699,036,275 668,124,709
1,121,564,850 1,058,556,943
5,215,209,096 5,760,469,686
5,215,209,096 5,760,469,686
5,248,220,583 5,797,858,843
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( 2022 3 8 ( 2023 3 7

2022 9 7 ) 2023 9 6 )
554,764,119 81,143,566
7,083,370 8,143,240
547,680,749 73,000,326
71,508 81,489
791,740 913,424
29,030,347 33,492,087
864,423 959,422
30,758,018 35,446,422
578,438,767 108,446,748
578,438,767 108,446,748
578,438,767 108,446,748
29,906,845 7,161,815
1,392,843,904 699,036,275
554,870,005 113,434,295
554,870,005 113,434,295
274,407,759 43,060,928
274,407,759 43,060,928
1,124,774,228 668,124,709
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( )
(
5 6
(2023 3 6 ) (2023 9 6 )
1. 4,516,172,821 5,092,344,977
2.1 1.1548 1.1312
a (11,548 ) (11,312 )
( )
(
5 6
(2023 3 6 ) (2023 9 6 )
1.
2. €Y @
@ @
(
)
3.
( )
(
5 6
(2023 3 6 ) (2023 9 6 )
(@D) (@D)
2,982,195,020 4,516,172,821
2,488,800, 393 857,689,461
954,822,592 281,517,305
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5

(2023 3 6 )

6

(2023 9 6 )

262,162,349 128,444,347
7,398,359,450 8,476,731,208
2,986,826 2,985,329
60,000,000

2,029,296 2,516,830
7,665,537,921 8,670,677,714
7,665,537,921 8,670,677,714
24,084,216 107,478,454
1,403,361 1,353,300
51,456,525 49,620,967
718 351

1,239,164 1,365,648
78,183,984 159,818,720
78,183,984 159,818,720
5,006,239,524 5,158,395,086
2,581,114,413 3,352,463,908
875,559,612 716,971,831
7,587,353,937 8,510,858,994
7,587,353,937 8,510,858,994
7,665,537,921 8,670,677,714
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( 2022 3 8 2023 3 7
2022 9 7 ) 2023 9 6 )
627,732,415 766,689,961
14,670,536 12,167,834
642,402,951 778,857,795
209,220 104,499
1,631,992 1,353,300
59,839,505 49,620,967
1,564,201 1,365,648
63,244,918 52,444,414
579,158,033 726,413,381
579,158,033 726,413,381
579,158,033 726,413,381
159,427,962 25,574,881
2,712,866,718 2,581,114,413
3,356,634,784 625,593,119
3,356,634,784 625,593,119
1,939,021,796 555,082,124
1,939,021,796 555,082,124
4,550,209,777 3,352,463,908
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(
5 6
(2023 3 6 ) (2023 9 6 )
1. 5,006,239, 524 5,158,395,086
2.1 1.5156 1.6499
a (15,156 ) (16,499 )
( )
(
5 6
(2023 3 6 ) (2023 9 6 )
1.
2. €Y @
@ @
(
)
3.
( )
(
5 6
(2023 3 6 ) (2023 9 6 )
(@D) (@D)
4,779,335,878 5,006,239, 524
5,098,231, 660 1,235,727,628
4,871,328,014 1,083,572,066
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2022 12 31
2022 12 31

2022 12 31

€Y
2022 12 31

( )

( ) 149,961,022.27
15,215,521.35

3,794,808.43

870,442.64

2,397.41

169,844,192.10

3,247,603.95
321,149.94
114,357.71
3,683,111.60

@
2022 12 31

2,422,305.72
183,213.30
878.58
127.22
2,606,524.82

580.34
1,699,317.41
5,468.62
24,657.48
48,340.68
61,259.53
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1,839,624.06

766,900.76
©))
2022 12 31

( )

131,496,486.96

36,603,439.44

8,971,960.83

766,900.76

14,617,368.16

8,351,153.99

166,161,080.50

“4)

(2022 12 31 )
( )
Abu Dhabi Government International Bond -Reg- (MTN) 2020/2025 630,000 602,998.20
African Development Bank (MTN) 2018/2023 3,000,000 2,961,210.00
Asian Infrastructure Investment Bank 2020/2023 2,000,000 1,933,600.00
Banco de Credito del Peru SA -Reg- (MTN) 2013/2023 1,000,000 996,500.00
Banco Santander Chile -Reg- (MTN) 2020/2025 236,000 224,410.04
Banco Santander SA (MTN) 2017/2023 400,000 399,016.00
Banco Santander SA 2022/2025 2,000,000 1,928,800.00
Bancolombia SA (MTN) 2020/2025 545,000 517,515.65
Bank of England Euro Note -Reg- 2021/2024 3,000,000 2,847,690.00
Bank of Montreal (MTN) 2022/2024 2,000,000 1,934,180.00
Bank of Nova Scotia 2020/2023 1,000,000 998,600.00
Black Sea Trade & Development Bank (MTN) 2019/2024 500,000 460,155.00
BNG Bank NV -144A- (MTN) 2018/2023 2,000,000 1,972,820.00
Canada Government International Bond 2022/2025 3,000,000 2,899,680.00
Canadian Imperial Bank of Commerce (MTN) 2020/2025 384,000 362,595.84
Capital One Financial Corp. (MTN) 2019/2024 1,400,000 1,382,094.00
Celanese US Holdings LLC (MTN) 2019/2024 400,000 386,468.00
Corebridge Global Funding -Reg- 2021/2024 1,000,000 934,630.00
Corp. Andina de Fomento 2020/2023 500,000 494,800.00
Council OFf Europe Development Bank 2020/2023 2,000,000 1,928,840.00
Credit Suisse AG/New York NY 2020/2023 500,000 489,635.00
European Bank for Reconstruction & Development (MTN) 2020/2023 2,000,000 1,953,100.00
European Investment Bank (MTN) 2018/2023 2,000,000 1,969,420.00
Federal Home Loan Banks 2021/2023 3,330,000 3,210,153.30
Federal Home Loan Banks 2022/2024 3,500,000 3,399,725.00
Federal Home Loan Banks 2022/2024 2,670,000 2,595,640.50
Federal National Mortgage Association 2020/2023 2,000,000 1,965,820.00
FMS Wertmanagement (MTN) 2019/2024 4,000,000 3,915,280.00
General Motors Financial Co., Inc. (MTN) 2019/2024 1,500,000 1,496,025.00
General Motors Financial Co., Inc. 2020/2023 767,000 751,230.48
Global Payments, Inc. 2021/2024 360,000 335,804.40
HSBC Holdings PLC (MTN) 2016/2023 1,000,000 995,350.00
HSBC Holdings PLC 2022/2026 2,000,000 1,882,760.00
ING Groep NV (MTN) 2019/2024 2,000,000 1,956,760.00
Inter-American Development Bank (MTN) 2013/2023 3,000,000 2,957,820.00
Inter-American Development Bank (MTN) 2019/2024 2,000,000 1,955,740.00
International Bank for Reconstruction & Development (MTN) 2018/2023 2,000,000 1,972,920.00
International Bank for Reconstruction & Development (MTN) 2021/2023 2,000,000 2,000,080.00
International Finance Corp. (MTN) 2018/2023 3,000,000 2,966,820.00
Japan Bank for International Cooperation 2020/2023 2,000,000 1,936,920.00
John Deere Capital Corp. (MTN) 2021/2024 2,425,000 2,319,197.25
JPMorgan Chase & Co. (MTN) 2016/2023 2,000,000 1,983,580.00
Kommuninvest | Sverige AB -Reg- 2022/2024 800,000 777,912.00
Lloyds Banking Group PLC (MTN) 2020/2026 240,000 223,300.80
Merck & Co., Inc. (MTN) 2019/2024 2,000,000 1,956,960.00
Met Tower Global Funding -Reg- 2021/2024 2,000,000 1,891,060.00
Mitsubishi UFJ Financial Group, Inc. (MTN) 2018/2023 1,500,000 1,489,440.00
Morgan Stanley 2022/2025 2,000,000 1,954,280.00
NatWest Markets PLC 2022/2025 2,000,000 1,918,620.00
New York Life Global Funding -Reg- 2022/2024 1,290,000 1,256,021.40
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NextEra Energy Capital Holdings, Inc. 2022/2024 2,000,000 1,948,940.00
Nordea Bank Abp -Reg- (MTN) 2018/2023 2,000,000 1,981,080.00
PACCAR Financial Corp. (MTN) 2022/2024 2,000,000 1,955,220.00
Private Export Funding Corp. -Reg- 2021/2023 3,000,000 2,959,230.00
Province of Ontario Canada (MTN) 2018/2023 2,000,000 1,977,280.00
Province of Quebec Canada (MTN) 2013/2023 2,000,000 1,995,480.00
Qatar Government International Bond -144A- (MTN) 2018/2023 2,000,000 1,992,220.00
Simon Property Group LP 2022/2024 1,600,000 1,588,272.00
Skandinaviska Enskilda Banken AB 2022/2025 2,000,000 1,938,160.00
Societe Generale SA -Reg- 2022/2025 1,500,000 1,467,930.00
Standard Chartered PLC -Reg- (MTN) 2018/2024 2,000,000 1,991,780.00
Sumitomo Mitsui Trust Bank Ltd -Reg- 2021/2024 1,320,000 1,310,931.60
Temasek Financial | Ltd -Reg- 2012/2023 500,000 499,450.00
Toronto-Dominion Bank (MTN) 2021/2023 2,000,000 1,996,360.00
Toyota Motor Credit Corp. 2022/2024 1,040,000 1,010,120.80
Truist Bank (MTN) 2019/2024 2,000,000 1,955,320.00
United States Treasury Inflation Indexed Bonds (MTN) 2013/2023 2,560,800 2,530,490.52
United States Treasury Note/Bond (MTN) 2013/2023 3,000,000 2,967,828.36
United States Treasury Note/Bond (MTN) 2016/2023 4,000,000 3,970,334.36
United States Treasury Note/Bond (MTN) 2016/2023 3,000,000 2,971,689.69
United States Treasury Note/Bond (MTN) 2018/2023 2,000,000 1,988,782.90
United States Treasury Note/Bond (MTN) 2018/2023 4,000,000 3,936,718.76
United States Treasury Note/Bond 2020/2023 3,000,000 2,875,664.07
United States Treasury Note/Bond 2020/2022 3,000,000 2,999,700.66
United States Treasury Note/Bond 2021/2023 2,000,000 1,993,750.00
United States Treasury Note/Bond 2021/2023 5,000,000 4,964,764.15
United States Treasury Note/Bond 2021/2024 4,000,000 3,786,250.00
VMware, Inc. 2021/2023 1,710,000 1,662,615.90
Westpac Banking Corp. 2020/2023 1,128,000 1,127,300.64
Xilinx, Inc. (MTN) 2017/2024 1,000,000 973,380.00

149,961,022.27
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(2023 9 29

5,772,022,881

38,611,045

5,733,411,836

5,134,680,526

1.1166

11,166

(023 9 29

8,525,453,950

64,451,277

8,461,002,673

5,116,524,540

1.6537

16,537
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2022 31 2023 31
3,371,358 3,268,198
18,394 24,728
427,359 356,135
2,287 -
1,531,970 1,834,232
- 21,354
26,739 29,019
5,378,109 5,533,669
11,983 10,712
21,583 21,027
10,000 10,000
1,000 1,000
44,566 42,739
44,566 42,739
5,422,676 5,576,409




2022 31 2023 31
222,998 208,117
210,087 167,040

44,542 75,172

1 912,661 952,266

21,934 -
112,092 42,657
137,893 125,974
6,528 5,990
1,668,738 1,577,221
478,548 501,274
39,780 30,470
30,758 24,395
786 700
549,874 556,840
2,218,613 2,134,061
3,078,000 3,078,000
1,830,000 1,830,000
1,830,000 1,830,000
1,705,718 1,467,239
1,705,718 1,467,239
3,202,281 3,440,760
1,781 1,587
1,781 1,587
3,204,063 3,442,347
5,422,676 5,576,409
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2021 2022
2022 31 2023 31
3,379,928 2,794,467
9,576 431
2,429,431 3,000,872
5,818,936 5,795,771
1,687,978 1,367,077
26,180 25,065
58,191 78,183
321,214 314,845
130,965 151,062
209,188 210,558
6,377 7,649
10,612 17,028
11,751 10,737
412 784
34,266 22,734
2,497,140 2,205,727
48,341 48,382
1,120,505 1,145,187
377,792 341,781
1,057 3,704
2,348 1,624
1,428 19,066
49,727 48,005
279,256 297,790
87,842 98,792
287,794 292,675
841,726 899,466
8,194 -
95,537 90,821
3,201,551 3,287,299
120,244 302,744
5,161 4,055
5,161 4,055




2021 2022
2022 31 2023 31
7,023 44,650
- 5
388 1,682
7,412 46,338
117,993 260,461
350,719 141,735
350,719 141,735
- 82,075
- 14,980
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