EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

30 8 17

31
29 11 21 30 5 21

03 5208 5947

1/76



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

12

2/76



EDINETOOOO
o o o o =X 22 )

Ooooooooooooooooooad

12 12
(http://www.toushin.or.jp)
1 S&P  Moody*s
BBB Baa3
BBB Baa3
C ERMFOER

WSRO | weew)  RANRIZ-Z |

Ol L. FFE{Eslc T O1 261 o EEeE i1
FHTELRTES l mean S BEE— =X

Baa 3 #1000 _FDdEfT
ERALTLERITHES
BTL TS

RomE | e—) EARBEE
CHERRA A

- CHERIERI{M TU 2~
RO O T I e

OfERR
O TSl —-F o
OO AR EEE

ME:5UW| 4 nt—r-mum|

O SR & CHE A RE D
Frwld

-

. BEAYIFZEO/A-TYHE
HER)LiR TOESCIEFNA OSICAEEERIVICEER

B ICFEE. KB RV EFRD T 25V FINETS

PineBridge Investments
LLC

3/76



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

o PineBridge Investments

20

Iii\'iil

<GRZEOA A-JE>

é@

5H

o) e

# LRERAA—JETSY . BROSESOBHLLWESITETOSUCOVTTE, FETILOTEEIET A,

Iiilllil'iil

4/76



EDINETOOOO

o o o o =X 22 )
Ooooooooooooooooooad

ﬁlil: OFBLEEREY, OHBEENISTIONETOT. JRENZHDbNI L,
#Egﬁﬂé ?ﬁ’%i’.ﬂm‘sﬁ RAREDS3L d i

IRHAEETIESN

ZHONIA A=Y

'.IEH £x. HHEERD Lﬂﬂib?"lﬂilﬂﬂ (ﬁlﬂﬁﬁmﬁ al -IEHEBJ: WEHEE L) FEA
ons SNBUFT. Z0HE HARTFET Ao ECRYE
DK, i ..ast:ra:r:rur-tm En'ﬂ'ﬁmfliiiutﬁhu

FFEBAPCRELEIREEATZILONSES
MREESEEGEMN LRULCES MRANBrSBEEMNA TELLES

10,550
II_.r o [
10,500 - i 10,500/
100/ .
| '
SOFY 10,450/ ‘. 10 5
*500M *500M o T E
(k) +450M (EE) O
(@+@) 100H
*80F3 10,300/
4200
(@)
LLETTE HEANE LEEEE EEETTE] HERRE HEENE
e e HER SHCHE
*SOPFEREL *HERRER * SR * BOFFERN L HEISE

w LRI
SO0/ 450/

() HENSET. DERSREOESFIHCS L UTORREEREOR SN SUNBERESUCOIESNN ISR
IR %S T Y, DicEd, S {CE J%, SRS ihonEY.
iﬁ HRRIFA A—TTHY), Mﬂ)ﬁﬁﬁﬂﬁ!ﬁﬂiﬁ’z m[l!ﬁ'ét:ﬂ:lﬁli BUFHADTTEE T,

ED 7 VFORAGBRICE>TIE. BiEic e n—88 g [.. BRLERE LI
raﬂﬁrﬁauae 7:F-Jrfnlﬁml lcdkt), ﬁf ﬁlmﬁju_gﬂ}"ﬁ

SEEETY.
SEREE0—8EFrNTHFo—_SHLELICHEYTIES SERESOEENTF0—FHILELICHEYNTIES

Je——

N N

- | GSHRS) - | samsEe)
a0 HER

WAGS ilde - i

_ e T

WHNSF Ly (BRI BRI

# TEANER (A5 EE) S RESICTES O
ELEFEN, FOSMCHERTEFRILE
T, R, uA LR E (W iE) B o IR
WeByET,
ERTE (BRE0 77 /FOMA DR € OS85 rSOFEZTY . _ _
SBADSOAERT T rEEOSHEOERNTEE. THFilEE (HiloE

ElyEE -
nFilREE (HhaEksE) g ITEET
DEEITRPLET.

3,000

2002 12 5

5/76



EDINETOOOO
00000000000 DO00D00O00O0O(EL2437)

Y e o o
2009 12 1

AIG

EEEk=H
o e it —

T —
EHDETT
SRR ITIE

o Z2FF

WA T is
AEEHEESF 77 F

Fat=tt Soabtt
A P RV TR A =& UFJ {SsERITIF =St
A A A R ST {B{EsE=st=)

BRT A L5 A
 EEROBE R __ Azt
. EEMEQEAEE <ijﬂﬁﬁ%%ﬁ[:> [BEESRITHASM

- SRAEDITE - SRR EORFE B
. SR EOSE - S EDSE
- SEEFIZEDfEL

5 E
- BSRRE EARSEOER

T

BYE |2 5 & (/5 5h 5 REtEAA

 EREOBEDIRL

e} et eittynge ar = e

RS —ERER |

2 % 0 24 LD ATIR L —=

- BiRE BREERONN
&

PineBridge Investments

6/76



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

1,000,000,000 2018 6

1986 11

1987 1

1997 2

2001 7

2002 4

2007 4 AIG

2008 4 AIG

2008 5 AlIG

2009 12

2018 6
PineBridge Investment Prins Bernhardplein 200 42 000 100
Holdings B.V. 1097 JB Amsterdam The Netherlands ’
PineBridge Investments
1 S&P  Moody*s

BBB Baa3
BBB Baa3

7176



g B~ W DN -

10
11
12
13

14

15

16

17

18

19

20

21

22
23

24

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

2 1
2 20
23
2 1 15
2
2 1 4
2 1 6
2 1 7
2 1 8
2 1 13
1 10
13 1. 12
2 1 10
2 1 11
2 1 18
2 1 19
2 1 20
2 1 14
2 1 16
2 1 14

23.

8/76



o 01 W N

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

1 14 19 1
2 6 14 19
2 6 15
16

= DFFORETER
= JERMET

- CHEEREE- R

R T = ) PRBEHEER = D = A EE

AR

o, 3
’%ﬁ‘ﬁfrﬁ-—_guy’f“ﬁ‘%

11

9/76



EDINETOOOO
o o o o =X 22 )
Oooootoooooooooooodad

B EYMISAT L, Pk D5 AR, S E PSS

&3 LE 2 £F-720 B TV ErA—- AIAF T

-.Ith h:_‘_.-’
ET7 o b TAMEE L - LR

v Feb 2 TARL GERC ) T -RATORIRES. Se

* FEEIRR. MIRRE. S A0 STy FSAOIREEE. 24 LU —THER
ToTICETL RS, iR

\ /
] W

o Ih/oEREES

HIERF - LAGLUSEHE, PP TARTOER - BHE
BB A, BB OERIES E B FaETRRETTD

2018 6

EARBIRY IF TR e — U —FEERT
A=+ TA A O I <_> hF U =518
FREORE - EEOFH HiF

— =

FLo =7 45 BB

SR BOEIT

10/76



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

20

100 20

100 5

11/76



16

100

12/76

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

100 10

100 10



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

236

341 3

100 10

10

13/76



50

14/76

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

100



10

15/76

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

37 6

16/76



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

<FREES S UHcE B R RO s> <HKENBHEI SALOWEROHE>
1]
20,000
- FOEREE (SEE
|—mmﬂ“m
o j-’._'--’--_.______‘__’——--—’“—’_"-___-_'_d
10,000 [eseieis TTTLLL LT 1] [T e p—"
el 4 —a0% Rl L
L Es ]
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HETEBLICFRLTVET, 58, TATOREISANFLE I/ EOERHRESRVER A

HREELIHRS ONGSERTFREELC0SHELTERRLTEY, RROERGHICE IV TERLRERIER
EAHBEENET.

OSEEI S ADER
B * & @ FliFdfiEe (TOPIX) Bk
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2018 6 29
3,744,890,242 57.81
865,666,151 13.36
401,235,129 6.19
329,206,912 5.08
328,825,597 5.08
322,450,817 4.98
312,690,025 4.83
163,049,264 2.52
6,468,014,137 99.84
10,052,549 0.16
6,478,066,686 100.00
2018 6 29
)
)
AGRIBANK
B 30,000| 11,938.32| 358,149,600( 11,938.32| 358,149,600| 6.87500 5.53) 1
METLIFE INC 3,100,000| 11,248.88| 348,715,343 11,199.13| 347,173,310| 5.87500 5.3 2
ASSURANT
e 3,100,000| 11,377.99| 3852,717,775| 11,161.22| 345,997,938| 7.00000| 2048/3/27 |5.34| 2
JPMORGAN
3,000,000| 11,109.27| 333,278,100 11,098.76| 332,963,061 5.82878 5.14] 2
CHASE & CO
AEGON NV 3,100,000| 10,708.34| 331,958,584 10,619.57| 329,206,912| 5.50000| 2048/4/11 |5.08| 2
WILLOW NO.2
3,200,000| 10,338.11( 330,819,764 10,275.79| 328,825,597 4.25000( 2045/10/1 |5.08| 2
FOR ZURICH
SOCIETE
3,100,000| 10,473.66| 324,683,615| 10,086.77| 312,690,025 6.75000 4.83) 2
GENERALE
ANDEAVOR
LOGISTICS 2,500,000| 11,060.96| 276,524,100 10,943.46| 273,586,500| 6.87500 4.22) 2
LP
ASSURED
81,700| 2,829.82| 231,196,620 2,833.14| 231,467,554| 6.25000| 2102/11/1 |3.57[ 1
GUARANTY
PROGRESSIVE
CoRP 2,070,000| 11,040.18| 228,531,778 10,998.73| 227,673,711 5.37500 3.51 2
PRUDENTIAL
oL 2,000,000| 11,241.22| 224,824,432| 11,232.52| 224,650,442| 7.75000 3.471 2
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GENERAL
ELEC CAP 1,950,000 10,902.00| 212,589,146| 10,878.24| 212,125,707
CORP

($)]

.00000 3.27 2

AMERICAN
INTL GROUP

1,937,000 10,932.40| 211,760,704 10,915.82| 211,439,530

ol

.75000| 2048/4/1 |3.26 2

PRUDENT IAL
PLC

70,700 2,908.30f 205,617,333 2,932.62| 207,336,672

(2]

.50000 3.20 1

DAI ICHI
LIFE 1,980,000 10,446.03| 206,831,394| 10,374.17| 205,408,744]| 4.00000 3.17 2
INSRUANCE

ASSURED
GUARANTY

(o2}

66,469 2,848.72| 189,351,991| 2,855.24| 189,785,493| 6.87500( 2101/12/15 | 2.93 1

NATIONAL
RURAL UTIL 1,642,000 11,191.95| 183,771,884| 11,211.96| 184,100,411| 4.75000| 2043/4/30 |2.84 2
CoopP

ENTERPRISE
PRODUCTS 1,579,000 11,081.63| 174,979,016| 11,128.72| 175,722,568
OPER

(o2}

.06555| 2066/8/1 |2.71 2

HSBC
HOLDINGS 60,000 2,909.41| 174,564,768 2,919.36| 175,161,684
PLC

(2]

.20000 2.70 1

DANSKE BANK

/S 1,500,000 11,103.74| 166,556,146] 10,869.95| 163,049,264

-

.00000 2.52 2

ENTERPRISE
PRODUCTS 1,579,000 10,432.21| 164,724,636| 10,280.22| 162,324,674
OPER

(]

.25000f 2077/8/16 |2.51 2

TRANS-CANAD

1,300,000| 10,446.03| 135,798,390| 10,247.83| 133,221,813| 4.55250| 2067/5/15 |2.06 2
A PIPELINES

CORTS
TR-BELLSOUTH

43,095| 3,070.91| 132,340,941 3,070.80| 132,336,178

~

.00000| 2095/12/1 |2.04 1

HSBC
HOLDINGS 1,200,000 10,890.40| 130,684,810 10,611.84| 127,342,080
PLC

(2]

.50000 1.97 2

MITSUIL
SUMITOMO 1,000,000 12,021.22| 120,212,250 12,021.22| 120,212,250
INSURANCE

~

.00000| 2072/3/15 |1.86 2

TORONTO
DOMINION 1,150,000| 10,440.94| 120,070,869| 10,406.23| 119,671,709| 3.62500| 2031/9/15 | 1.85 2
BANK TD

PRUDENTIAL
PLC

37,861 2,927.09| 110,822,903| 2,893.93| 109,567,356

(2]

.75000 1.69 1

PARTNERRE
FINANCE 11 1,000,000| 9,368.26| 93,682,650| 9,326.81| 93,268,125| 4.62531| 2066/12/1 | 1.44 2
INC

ENTERGY
ARKANSAS 32,000 2,679.48| 85,743,667| 2,707.12| 86,627,987| 4.90000| 2052/12/1 |1.34 1
INC

MELJI
YASUDA LIFE 670,000 11,302.71| 75,728,190| 11,285.69| 75,614,135
INSURANCE

o

.20000f 2045/10/20 | 1.17 2
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1 25 2 1,000
2018 6 29
51.52
24.86
14.43
9.02
0.02
99.84
12 27,273,850,788 5,558
2008 11 20 26,489,290,122 5,408
13 28,998,479,495 6,167
2009 5 20 28,282,510,464 6,017
14 31,451,546,072 7,176
2009 11 20 30,772,703,442 7,026
15 29,553,854,085 7,347
2010 5 20 28,930,938,023 7,197
16 28,687,770,936 7,928
2010 11 22 28,119,149,885 7,778
17 25,078,478,370 8,088
2011 5 20 24,581,858,973 7,938
18 21,242,970,693 7,730
2011 11 21 20,743,581,248 7,555
19 20,215,595,202 7,882
2012 5 21 19,422,636,572 7,582
20 19,089,590,993 8,024
2012 11 20 18,351,909,528 7,724
21 17,388,499,747 8,055
2013 5 20 16,708,087,375 7,755
29 14,786,971,910 7,613
2013 11 20 14,175,912 ,592 7,313

2276
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23 13,520,220,438 7,710
2014 5 20 12,974,597,070 7,410
24 12,484,835,583 7,569
2014 11 20 11,976,505,473 7,269
o5 11,316,132,018 7,359
2015 5 20 10,843,782,820 7,059
26 10,090,207,000 7,124
2015 11 20 9,653,765,293 6,824
27 9,367,949,862 6,924
2016 5 20 8,957,209,548 6,624
o8 9,064,490,109 6,654
2016 11 21 8,665,842,774 6,354
29 8,866,823,708 6,546
2017 5 22 8,457,657,318 6,246
30 8,180,242,095 6,314
2017 11 20 7,885,215,810 6,094
31 6,910,893,789 5,980
2018 5 21 6,695,162,618 5,800
2017 6 8,440,974,903 6,236
7 8,656,719,522 6,206
8 8,556,327,765 6,193
9 8,151,403,187 6,157
10 7,965,495,194 6,133
11 7,843,686,830 6,097
12 7,681,473,724 6,052
2018 1 7,248,418,386 5,997
2 7,054,440,520 5,933
3 6,918,982,631 5,885
4 6,822,708,327 5,856
5 6,624,535,565 5,784
6 6,478,066,686 5,747
10,000
1
2008 5 21
12 150
2008 11 20
2008 11 21
3 2009 5 20 120
2009 5 21
14 150
2009 11 20
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2009 11 21

15 150
2000 5 20
2000 5 21

16 150
2010 11 22
2010 11 23

17 150
2011 5 20
2011 5 21

18 175
2011 11 21
2011 11 22

19 300
2012 5 21
2012 5 22

20 300
2012 11 20
2012 11 21

21 300
2013 5 20
2013 5 21

22 300
2013 11 20
2013 11 21

23 300
2014 5 20
2014 5 21

24 300
2014 11 20
2014 11 21

25 300
2015 5 20
2015 5 21

26 300
2015 11 20
2015 11 21

27 300
2016 5 20
2016 5 21

28 300
2016 11 21
2016 11 22

29 300
2017 5 22
2017 5 23

30 220
2017 11 20
2017 11 21

31 180
2018 5 21
2008 5 21

12 30.3
2008 11 20
2008 11 21

13 14.0
2009 5 20
2000 5 21

14 19.3
2009 11 20

24176
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2009 11 21

15 4.6
2010 5 20
2010 5 21

16 10.2
2010 11 22
2010 11 23

17 4.0
2011 5 20
2011 5 21

18 2.6
2011 11 21
2011 11 22

19 4.3
2012 5 21
2012 5 22

20 5.8
2012 11 20
2012 11 21

21 4.3
2013 5 20
2013 5 21

22 1.8
2013 11 20
2013 11 21

23 5.4
2014 5 20
2014 5 21

24 2.1
2014 11 20
2014 11 21

25 1.2
2015 5 20
2015 5 21

26 0.9
2015 11 20
2015 11 21

27 1.5
2016 5 20
2016 5 21

28 0.5
2016 11 21
2016 11 22

29 3.0
2017 5 22
2017 5 23

30 1.1
2017 11 20
2017 11 21

31 1.9
2018 5 21

x 100

12

2008 5 21

2008 11 20

128,023,671

9,044,324,002

25/76
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2008 11 21

13 135,199,085 2,112,634,398
2009 5 20
2009 5 21

14 126,588,537 3,326,991,495
2009 11 20
2009 11 21

15 138,137,305 3,740,731,346
2010 5 20
2000 5 21

16 107,461,097 4,152,592,066
2010 11 22
2010 11 23

17 83,412,077 5,270,268,743
2011 5 20
2011 5 21

18 84,560,024 3,595,813,745
2011 11 21
2011 11 22

19 443,109,878 2,281,654,220
2012 5 21
2012 5 22

20 508,292,515 2,366,790,312
2012 11 20
2012 11 21

21 350,268,683 2,564,215,063
2013 5 20
2013 5 21

22 241,640,042 2,400,936,331
2013 11 20
2013 11 21

23 132,347,979 2,008,672,291
2014 5 20
2014 5 21

24 170,387,439 1,202,062,323
2014 11 20
2014 11 21

25 155,888,447 1,272,459,717
2015 5 20
2015 5 21

26 91,604,426 1,306,109,332
2015 11 20
2015 11 21

27 279,458,579 903,978,706
2016 5 20
2016 5 21

28 1,066,353,781 949,743,399
2016 11 21
2016 11 22

29 1,073,061,232 1,169,680,441
2017 5 22
2017 5 23

30 1,157,943,773 1,760,346,904
2017 11 20
2017 11 21

31 167,404,396 1,563,847,740
2018 5 21
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BAFH - HiEEOHE (@% 10EM. /20086 BF~2018E6H#F)

16000 A
140001 e A . é_m
12,000 6.4786855M
10,000

8,000

6,000 f

4p00 -

2,000 . 0

008 0096 0106 20114 NNVE 20136 20046 201546 06 I0IT/E 2018%
# EOSESFAHESHINE. SXCHlorsRe TR THIRLTEOLLTHBLTVLET,

20185 6 B 30/ 20174128 30/ B 1 R A 3804
2018% 5 H 308 20175118 30M RRTER AT 6,690M
20185 4 A 301 20175108 30/
0185 3 A 308 20175698 30/
2018F 2 A 308 20178 H 30/
20185 1 B 208 2017€ 7 B 50M
TR REORR (2018F6 AFHTD)
Bt S L3 BEEE (%)
FAUH | AGRIBANK FCB 6.87500% L T 5.53
FAUN | METLIFE INC 5.87500% . R 536
FAUD ASSURANT INC 7.00000%  2048/3/27 R 534
FPAUH | JPMORGAN CHASE & CO 5.82878% . @i 5.14
2525 | AEGONNV 5.50000%  2048/4/11 | {8 5.08
PAIWSU/E | WILLOW NO.2 FOR ZURICH 4.25000%  2045/10/1 | {8 5.08
IR SOCIETE GEMERALE 6.75000% #®iT 4483
FAUH | ANDEAVOR LOGISTICS LP 6.87500% | TOMER 422
FAUH | ASSURED GUARANTY 6.25000%  2102/11/1 | {8 357
FAUN | PROGRESSIVE CORP 5.37500% el 3.51

HEAESMEERE T ILETT,

RO S @F 1050 BE~<—2)

50%

32.4%
sl DN S
. ] . 7.5% 4 6%
0% I-IZ?'%I-IZ.D%._IZB%IQI%I__I___
&2.1
_as L B S i 21%_|
—50%

000 20M0&E 20M1F 200128 200135 20048 20N5FE Z0M6E 20017F 20184

#O7/FOEEED SRS LR TR CHHL T LET, #2001 8ERENHS 6 BRE TOREEFRTLTLET.
TR, YIFURCRAYFT-IFEUFEE A

IERBEDEATH). HROBAMREESHRTZDOTRBIEEA-
B OERKRE. ERESHEERBEREHOR—LAR-IETIWREVLETET.

27176



2018 2 20 2019 2 19
3
03-5208-5858 9:00 17:00
https://www.pinebridge.co.jp/
2
1.5

03-5208-5858 9:00 17:00
https://www.pinebridge.co.jp/

28/76

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

1.62



03-5208-5858 9:00 17:00
https://www.pinebridge.co.jp/

2007 1 4

21 20

29/76

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad



16

30/76

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

10



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

18 1

https://www.pinebridge.co.jp/

31/76



10

32/76

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad



€))
59
133

)

®
30 5 21

EY

193

2 1
EY

33/76

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

38
12

31 29 11 21

30 7 1



EDINETOOOO
00000000000 DO00D00O00O0O(EL2437)
Ooooooooooooooooooad

1
@
30 31
( 29 11 20 ) ( 30 5 21 )
995,879,100 147,924,813
99,879,132 112,411,492
6,800,180,040 6,719,295,715
70,033,287
42,971,289 50,901,661
2,187,388 4,232,050
8,011,130, 236 7,034,765,731
8,011,130,236 7,034,765,731
58,702,980 285,155,860
6,883,085 3,211,980
38,817,568 34,628,238
12,373,187 8,816,315
511,698 436,274
8,625,772 7,354,293
136 153
125,914,426 339,603,113
125,914,426 339,603,113
12,939,189,507 11,542,746,163
5,053,973,697 4,847,583,545
1,120,841 1,088,235
7,885,215,810 6,695,162,618
7,885,215,810 6,695,162,618
8,011,130, 236 7,034,765,731

34/76



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

O
30 31
29 5 23 29 11 21
29 11 20 30 5 21
47,973,634 47,115,882
124,092,400 134,939,612
47,541,096 192,206,587
71,908,373 80,707,739
2,065,297 3,265,295
149,764,054 87,593,537
36,135 22,760
3,147,488 2,726,596
53,057,643 45,962,590
316,858 317,390
56,558,124 49,029,336
93,205,930 136,622,873
93,205,930 136,622,873
93,205,930 136,622,873
1,300,289 1,816,092
5,083,935,320 5,053,973,697
671,603,576 623,969,275
671,603,576 623,969,275
438,521,309 67,041,171
438,521,309 67,041,171
295,026,285 215,731,171
5,053,973,697 4,847,583,545

35/76



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

€))
1.
25
1,000
2.
3. @)
12
133 60
61
@
30 5 20 30 5 21
182

36/76



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

30
( 29 11 20 )

31
( 30 5 21 )

13,541,592,638
1,157,943,773
1,760,346,904
12,939,189,507

5,053,973,697

12,939,189,507
167,404,396
1,563,847,740
11,542,746,163

4,847,583,545

30 31
29 5 23 29 11 21
29 11 20 30 5 21
14,763,181 12,789,000
29 5 23 L 29 11 21
29 6 20 29 12 20
] ]
28,426,330 33,680,346

0

812,024,369
494,040
840,944,739
13,502,637, 756
622.80

50.00
67,513,188

29 6 21
29 7 20

]
26,370,197

0

773,246,903
558,820
800,175,920
13,507,723,970
592.38

50.00
67,538,619

37/76

0

604,199,656
1,105,635
638,985,637
12,808,688,488
498._86

30.00
38,426,065

[ 29 12 21
30 1 22

1
21,039,206

0

569,266,838
191,508
590,497,552
12,145,058,083
486.20

30.00
36,435,174




29 7 21
29 8 21

]
11,001,855

0

754,150,457
1,245,761
766,398,073
13,925,077,459
550.37

30.00
41,775,232

29 8 22
29 9 20

1
26,037,152

0

693,250,492
1,056,508
720,344,152
13,341,689,413

539.91
30.00
40,025,068
29 9 21
29 10 20
]
17,510,561
0

668,605,190
400,316
686,516,067
13,118,870,322
523.30

30.00
39,356,610

29 10 21
29 11 20

1
11,923,830

0

38/76

EDINETOOOO

o o o o =X 22 )

Ooooooooooooooooodad

30 1 23
30 2 20

1
12,291,937

0

543,816,554
573,043
556,681,534
11,932,895, 745
466.51

30.00
35,798,687

30 2 21
30 3 20

1
25,563,670

0

514,003,093
918,841
540,485,604
11,795,469,538
458.21

30.00
35,386,408

30 3 21
30 4 20

]
24,166,856

0

499,879,915
526,550
524,573,321
11,685,533,108
448.90

30.00
35,056,599

30 4 21
30 5 21

1
18,250,649

0




EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooodad

637,472,647 483,391,281
842,281 151,705
650,238,758 501,793,635
12,939,189,507 11,542,746,163
502.53 434.72

30.00 30.00
38,817,568 34,628,238

39/76



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

30 31
29 5 23 29 11 21
29 11 20 30 5 21

40/76



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

30
( 29 11 20

)

31
( 30 5 21

)

€Y €))
@ @
(©)) (©))

41/76




EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

( )
30 31

( 29 11 20 Y| ( 30 5 21 )
7,548,028 51,202,185
7,548,028 51,202,185

30 29 11 20

1
7,855,386,667 7,844,056,360| 11,330,307
7,855,386,667 7,844,056,360| 11,330,307
31 30 5 21
1

6,652,285,650 6,937,441,510| 285,155,860
6,652,285,650 6,937,441,510| 285,155,860

42/76



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

30 31
29 11 20 ) ( 30 5 21 )
0.6094 0.5800

(6,094 ) (5,800 )

43/76



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

MITSUI SUMITOMO INSURANC 7.0000% 03/15/2072 1,000,000 1,092,250.00
NATIONAL RURAL UTIL COOP 4.7500% 04/30/2043 1,642,000 1,659,520.14

NATIONAL RURAL UTIL COOP 5.2500% 04/20/2046 420,000 433,351.80
PARTNERRE FINANCE 11 INC 4.33125% 12/01/2066 1,000,000 838,260.00
PROGRESSIVE CORP 5.3750% 2,070,000 2,085,525.00
PRUDENTIAL PLC 7.7500% 2,000,000 2,038,946.00
SOCIETE GENERALE 6.7500% 3,100,000 3,028,700.00
STANDARD CHARTERD PLC 3.9500% 01/11/2023 200,000 195,578.00
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ASSURED GUARANTY 5.6000% 07/15/2103 5,405 136,097.90f 1
ASSURED GUARANTY 6.2500% 11/01/2102 81,700 2,057,206.00] 1
ASSURED GUARANTY 6.8750% 12/15/2101 66,469 1,718,223.65| 1
BERKLEY(WR)CORPORATION 5.7000% 03/30/2058 9,437 226,016.15] 1
CARLYLE GROUP LP 5.8750% 500 11,750.00] 1
CORTS TR-BELLSOUTH 7.0000% 12/01/2095 43,095 1,232,947.95( 1
ENBRIDGE INC 6.3750% 04/15/2078 25,000 636,000.00] 1
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GENERAL ELEC CAP CORP 5.0000% 1,950,000 1,938,300.00] 2
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JPMORGAN CHASE & CO 5.82878% 3,000,000 3,018,750.001 2
MEIJI YASUDA LIFE INSURA 5.2000% 10/20/2045 670,000 686,575.80] 2
METLIFE INC 5.8750% 3,100,000 3,165,875.00] 2
2
2
2
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