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MIZUHO 4.2
11 07/18/22 4.200] 2022/07/18| 5,133,000 10,947.33 561,926,717] 11,208.44 575,329,368| 3.73

25/70



EDINETOOOO

OO0000O000Oo00DoO0O0oOo(Ees433)
ooooodooodooooooodd

MUFG 3.85
12 .850( 2026/03/01 | 4,850,000| 11,194.77 542,946,461| 11,418.32 553,788,859| 3.59
03/01/26
JBIC 2 3/4
13 .750| 2026/01/21| 4,850,000] 10,614.69 514,812,841| 11,233.50 544,824,924| 3.53
01/21/26
TOKYO 2 1/8
14 .125| 2020/05/19 | 4,400,000| 10,414.99 458,259,700] 10,611.16 466,891,057| 3.03
05/19/20
MTFG 4.1
15 .100{ 2023/09/09 | 3,880,000| 11,060.16|  429,134,456| 11,611.38|  450,521,655| 2.92
09/09/23
SUMITR 2.95
16 .950( 2018/09/14| 3,600,000| 10,674.85 384,294,837| 10,709.31 385,535,347| 2.50
09/14/18
JFM 2 1/8
17 .125| 2021/04/13| 3,020,000| 10,419.02 314,654,633] 10,584.01 319,637,138| 2.07
04/13/21
MIZUHO 4.6
18 .600| 2024/03/27 | 2,750,000] 10,737.50 295,281,486] 11,271.09 309,955,107| 2.01
03/27/24
MITCO 2 7/8
19 .875| 2018/07/18| 2,500,000/ 10,587.14 264,678,595] 10,719.02 267,975,656] 1.73
07/18/18
CENEXP 2.293
20 .293(2021/04/23 | 2,400,000| 10,420.80|  250,099,265| 10,548.50| 253,164,201 1.64
04/23/21
SUMIBK 2 1/2
21 .500( 2018/07/19| 2,130,000| 10,568.34 225,105,816] 10,622.64 226,262,372| 1.46
07/19/18
CENEXP 2.17
22 .170| 2019/08/05| 2,050,000/ 10,378.30 212,755,227] 10,564.17 216,565,513| 1.40
08/05/19
NSANY 1.8
23 .800| 2018/03/15| 2,034,000| 10,412.76 211,795,587] 10,507.78 213,728,338| 1.38
03/15/18
MIZUHO 4.353
24 .353| 2025/10/20| 1,850,000/ 10,805.17 199,895,696| 11,443.38 211,702,674 1.37
10/20/25
MUFG 2.95
25 .950( 2021/03/01 | 1,900,000 10,624.42|  201,864,013| 10,727.06| 203,814,265 1.32
03/01/21
SUMIBK 2.45
26 .450( 2020/01/16 | 1,650,000| 10,443.04 172,310,229 10,658.14 175,859,465| 1.14
01/16/20
TOKYO 2 1/8
27 .125| 2019/05/20| 1,650,000| 10,469.14 172,740,961| 10,579.83 174,567,267| 1.13
05/20/19
SUMITR 1.8
28 .800| 2018/03/28 | 1,300,000| 10,406.49 135,284,463| 10,500.67 136,508,729 0.88
03/28/18
CHIBAB 2.55
29 .550( 2019/10/30| 1,200,000/ 10,416.93 125,003,270 10,683.94 128,207,293| 0.83
10/30/19
NTT 2.15
30 .150( 2020/02/26 | 860,000{ 10,260.30|  88,238,659) 10,503.60|  90,331,027| 0.58
02/26/20
b.
Rogge
6.23
7.31
80.79
94.35
Rogge
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Rogge
€))
1
) )
) ( )
( 26 6 20 ) 3 3 1.0628 1.0628
( 27 6 22 ) 233 233 1.0845 1.0845
( 28 6 20 ) 811 811 1.1237 1.1237
21 7 233 1.0829
233 1.0816
234 1.0877
10 235 1.0907
11 234 1.0881
12 234 1.0857
28 1 235 1.0930
2 236 1.0971
3 238 1.1058
4 331 1.1131
5 803 1.1216
6 1,288 1.1268
7 1,396 1.1310
25 9 12 26 20 6.3
26 6 21 27 22 2.0
27 6 23 28 20 3.6
(4
25 12 26 6 20 53,139,948 49,377,839 3,762,109
26 21 27 6 22 306,149,316 94,369,772 215,541,653
27 23 28 6 20 524,935,427 17,993,259 722,483,821

27170
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B NTr— 2 AZOHRR
OELET - HUuELETOHE SUAREN-BNEEE
) mimm ® ® & W 11,3108
12,000 1 :
R ) = s W OB B O 1.386EHA
a0 —Eammam . sl ORER (MBS HRR. %)
P e A 1,000 | 128 [ 3»8 [ 628 | 1% | 3% BEx
I . .o [F70F 4037 4161|4348 +444 | — +1310
: i # T 7R ORERIL. BEINARR EMERLESDEL THRLTLSED.
B e s e e e 1 500 REORREHE ) CEREET,
OHROMB (1 FOMAY. BEIH) -
8,500 s W1 201456A208 0f
9000 - R W2NA 201556H228 oM
20139 zw.ra mum 20163 2{:15!9 201673 ®|3m | 201668208 [}
SEREUINENNIREOLOTT. RACAENNCNTIERETR | W4 | 2017E68208
SEEL, W50 201856A208 -
:fg?iﬁnﬁnutﬁebgmwuﬂ swoTistEel. [ HERRE L
. AR, GRS - E S TERRADRELET.
R TR LA T HEHREHFPROBAWIIL, HEEFDEVZENSIET. _
| EELREORR 1
WIPRE, FPEN=T7 RARICEBRETTEY. eH=77 ROREORREREL TEDT.
& B AE B Y 017 97 2 O 0 12 1N © 2% 3%l 5§ B L e
WK EEm (%) TSN () 588 fL g LA (%)
Ams 944 | | FEEETaL—2a (F) 5.12 3, 08 100.0
EMERAEY 56 | | THI— (%) 37 Bk =
&kt 1000 | | MiEFSHE (MH. %)+ | 260 FOf =
[FREER [ 15.407a%A | T At # R ER NSO EEC SN SRS TT.

SRARSOHERENERCHAELTLVEY.
S FRARIAM B T S L MBI AT

WAL RN E R LET.
LD ED HLLWA T ERERAL THALTUET, TR,
HEAMIC AR (FLLLAANERE, ARHIZEW) L.

s L o R . LA A (B

TY. AU SIHIFEREWE & AAH Ham
ETOT. AP ALSBEHBUET.  FOLAMEEMAT AL THTLTH). W72 10
# R R SHSRETT. STLRIREA, A BRRBOSS. BT
LS BHLTHAELTLET,
s~ SROBETENEY (@0 TT.
SR {TRIMEEE @#EA LI 10#EE
B (%) _ AR = RBE A | BT | (%)
ABAKE 88| | 1| m—Edinm DAIICHI LIFE 5.100 [2024/10/28| USD | A+ | 7.7
AAKS 404 | 2 | RSB NIPPON LIFE INS 5000 [2022/10/18| USD | A— | 7.0
Al 264| [ 3| NTTZr1722 [NTT FINANGE 1.900 | 2021/7/21 | USD |ABA| 6.1
BEBH 44| | 4| BELIZER | JAPAN TOBACCO 2000 |2021/3/13| USD| AA | 58
it = |5 FUsoR [ORIX CORP | 2850 2021/4/13| USD | A+ | 58
FHERHRABCREE | 6 | MRS T/ EANE | SOMPO JAPAN INS 5325 |2023/3/28| USD| A- | 56
W= SHENMETT, T | EHERT IS T—T  SUMITOMO MITSUL | 4.438| 2024/4/2 | USD [AA—| 5.3
#H-BORBRENLT | g | =R LGSR [MITSUI SUMITOMO | 7.000|2022/3/15 | USD | A— | 4.3
BELTLRT. o | BEEGEREESH  FUKOKUMUTUAL | 5000 2025/7/28 | USD |BBBH 41
10| #6752 HE R N | JPN FIN ORG MUNI 4,000 2021/1/13| USD| A+

HHEEARERCSNINETT, B EMASEAH SN TL S EADMEEIL. MRELE _
BNCH LA FESERELTVET.
() Bt iaMondy” sit. S&PH. A&, JCRH, Fitchit @55, BMELT. WPRSES . SEEME 0 e 06 ol et EEL. Thasees—
ELEIC B LG RIS DO T . RATHE (T E s TR, RRLTLEY.

| ERURIEEOHB
S BT RSN F TN BT A,
4.58% 417%
4% |
2 A5%
2% | 1 5d%
O% oo  200m®  200oW  2010m 20114 2012%  Z013% 2014 20158 2016%

# 7 r-EOEERD. RINHESEEENLHOELTHEL T, BEEMRERTLTLET.
HREE TR EROREET Y. SEEnEN SR EOREETT.
#EEGARORATS) . ARORSTTE-RET SO TRSEL L

ERFOBAEHR. BESHOT—LN— S TERBV - ETET.
# 7P ROBRERIH<ECRERORNTSHY. BROBBRRENET 2O TIREYELA.
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http://www.tokiomarineam.co.jp/
b.
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o

Rogge

27 22 ] 28 20 ]

233,763,671 811,847,857
1,001,402 1,870,913
234,765,073 813,718,770
234,765,073 813,718,770

20,437 38,185

970,834 1,813,734

10,131 18,994

1,001,402 1,870,913

1,001,402 1,870,913

, 215,541,653

| 722,483,821

18,222,018 89,364,036

3,423,213 11,818,854
233,763,671 811,847,857
233,763,671 811,847,857
234,765,073 813,718,770
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@
2 3
2% 6 21 27 6 23
27 6 22 28 6 20
841,279 14,437,170
841,279 14,437,170
23,559 63,456
. 1,120,268 , 3,013,792
11,672 31,527
1,155,499 3,108,775
1,996,778 11,328,395
1,996,778 11,328,395
1,996,778 11,328,395
756,454 190,726
236,280 18,222,018
27,344,855 61,927,893
27,344,855 61,927,893
8,118,793 1,923,544
8,118,793 1,923,544
2 2
18,222,018 89,364,036
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€))
3
27 6 23
28 6 20
1.
2.
27 6 20
27 6 22
364
2 3
[ 27 6 22 [ 28 6 20 ]
1. 1 3,762,109 215,541,653
306,149,316 524,935,427
94,369,772 17,993,259
2. 1 215,541,653 722,483,821
2 3
26 6 21 27 6 23
27 6 22 28 6 20
1. 1 1. 1
10,000 33
2. 2 2. 2
3,024,776 8,469,766
0 0
14,798,805 77,545,182
398,437 3,349,088
18,222,018 845.39 89,364,036 1,236.88
I
2 3
26 6 21 27 6 23
27 6 22 28 6 20
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[ 27 6 22 ] [ 28 6 20 1
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©) ©)
3.
2 26 6 21 27 6 22
126,918
126,918
)
3 27 6 23 28 6 20
14,191,595
14,191,595
)
1
2 3
[ 27 6 22 ] [ 28 6 20 ]
1 1.0845 1 1.1237
1 10,845 1 11,237
@
1
€Y

€)
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Rogge 601,457,888 811,847,857

601,457,888 811,847,857

601,457,888 811,847,857

2
3
Rogge
Rogge
@

27 6 22 ] 28 6 20 ]
122,806,811 26,806,886
116,794,497 581,331,276
841,118,716 814,077,082
999,772,716 1,282,492,308
8,149,335,796 9,853,661,858
108,338,306 352,661,997
1,049,007 —
103,888,134 103,500, 340
6,550,679 9,181,531
10,449,654, 662 13,023,713,278
10,449,654 , 662 13,023,713,278
17,594,426 —
2,622,400 _
96,070,950 111,644,137
— 1,494
116,287,776 111,645,631
116,287,776 111,645,631

8,014,578,481

9,566,240,213
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2.318,788,405 3.345,827,434
10,333,366, 886 12,912,067, 647
10,333,366, 886 12,912,067, 647
10,449,654 ,662 13,023,713,278
)
27 6 23
28 6 20
1.
2.
3.
12 133 60
61
[ 27 6 22 11 28 6 20 ]
1. 1
4,845,868 ,895 8,014,578, 481
3,919,716,089 2.692,824,951
751,006,503 1,141,163,219
8,014,578,481 9.566,240,213
Rogge 7.833,267,947 8,964,782,325
Rogge
181,310,534 601,457,888
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8,014,578,481

9,566,240,213

26 6 21 27 6 23
27 6 22 28 6 20
26 198 2 4
[ 27 6 22 ] 28 6 20 ]

41/70



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
oopoodooodooooooodd

@ @
@ @
(©)) €))
26 6 21 27 6 22
2,729,313
5,745,353
7,252,841
10,268,881
1
2) ( 26
12 23 27 6 22 )
27 6 23 28 6 20
14,931,621

34,241,274
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209,402,361

258,575,256

(Y
« 2
12 22 28 6 20 )
27 6 22
10,247,343,147 10,156,599, 267 90,743,880
9,425,580,556 9,317,281,010 108,299,546
163,446,317 165,076,122 1,629,805
658,316,274 674,242,135 15,925,861
10,247,343,147 10,156,599, 267 90,743,880
28 6 20
12,353,879,927 12,001,217,930 352,661,997
12,054,218,202 11,710,091,237 344,126,965
299,661,725 291,126,693 8,535,032
12,353,879,927 12,001,217,930 352,661,997
( H1.
1
2
2.
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[ 27 6 22 ] [ 28 6 20 ]
1 1.2893 1 1.3498
1 12,893 1 13,498
€))
1
€Y
(@3
JFM 2 1/8 04/13/21 3,020,000 3,052,918.00
TOKYO 2 1/8 05/19/20 3,000,000 3,048,900.00
TOKYO 2 1/8 05/20/19 1,650,000 1,674,255.00
7,670,000 7,776,073.00
(814,077,082)
3
6.3 6.8
814,077,082
(814,077,082)
JBIC 2 3/4 01/21/26 3,500,000 3,732,400.00
JFM 4 01/21 INTL 5,100,000 5,587,560.00
8,600,000 9,319,960.00
(975,706,612)
2
7.6 8.2
JBIC 2 5/8 12/15/20 1,900,000 2,008,680.00
1,900,000 2,008,680.00
(306,785,696)
1
2.4 2.6
1,282,492,308
(1,282,492,308)
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CENEXP 2.17 08/05/19 2,050,000 2,072,755.00
CENEXP 2.293 04/23/21 2,400,000 2,424,480.00
CHIBAB 2.55 10/30/19 1,200,000 1,208,640.00
DAIL 5.1 Perp 4,400,000 4,796,000.00
FUKOKU 5 Perp 5,700,000 5,956,500.00
JAPTOB 2 04/13/21 8,500,000 8,553,550.00
MITCO 2 7/8 07/18/18 2,500,000 2,564,250.00
MIZUHO 4.2 07/18/22 3,233,000 3,451,227.50
MIZUHO 4.353 10/20/25 1,850,000 1,979,315.00
MIZUHO 4.6 03/27/24 2,750,000 3,002,175.00
MSINS Var 03/15/2072 5,303,000 6,257,540.00
MTFG 1.65 02/26/18 700,000 700,770.00
MTFG 4.1 09/09/23 3,880,000 4,239,279.46
MUFG 2.95 03/01/21 1,900,000 1,949,210.00
MUFG 3 3/4 03/10/24 300,000 324,300.00
MUFG 3.85 03/01/26 2,300,000 2,482,390.00
NIPLIF 5 10/18/42 6,412,000 6,876,870.00
NKSJHD 5.325 03/28/73 7,480,000 8,153,200.00
NSANY 1.8 03/15/18 2,704,000 2,718,872.00
NTT 2.15 02/26/20 860,000 863,010.00
ORIX 2.65 04/13/21 8,200,000 8,295,940.00
SUMIBK 2 1/2 07/19/18 2,130,000 2,167,914.00
SUMIBK 2.45 01/16/20 1,650,000 1,681,845.00
SUMIBK 4.436 04/02/24 6,000,000 6,400,800.00
SUMITR 1.8 03/28/18 1,300,000 1,302,090.53
SUMITR 2.95 09/14/18 3,600,000 3,699,360.00
89,302,000 94,122,283.49

(9,853,661,858)

26
76.3 82.5

9,853,661,858
(9,853,661,858)

11,950,231,248
(11,950, 231,248)

~

D
2)
3)

45/70



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

28 7 29

1,397,728,504

1,489,117

1,396,239,387

1,234,510,678

1.1310

Rogge

28 7 29

15,572,983,559

166,475,587

15,406,507,972

11,327,097,580

1.3601
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28 20 160,000
38,300
28
0 0
162 1,913,303
0 0
15,445
165 1,928,748
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@
30 31
27 31 28 31
11,141,499 6,701,500
138,645 154,914
1,838,877 1,571,495
2,613,524 2,099,418
144,239 166,601
178,975 173,700
- 315,033
7,312 12,650
16,063,074 11,195,315
125,305 74,211
56,587 2,187
68,717 72,024
3,475 5,254
3,144 3,144
330 2,110
766,343 2,366,401
35,337 43,761
254,342 1,669,990
31,200 31,200
11,425 9,018
315,033 450,152
- 10,852
119,005 151,427
895,124 2,445,867
16,958,198 13,641,183
35,761 39,072
1,882,737 2,119,086
641,688 592,624
1,241,048 1,526,461
226,407 147,843
381,984 93,340
777,000 736,000
121,685 3,021
189,738 196,236
1,080 -
3,616,395 3,334,601
179,872 197,784
18,220 21,270
198,092 219,054
3,814,487 3,553,655
13,138,296 10,085,959
2,000,000 2,000,000
11,138,296 8,085,959
500,000 500,000
10,638,296 7,585,959
10,638,296 7,585,959
5,414 1,567
5,414 1,567
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13,143,710 10,087,527
16,958,198 13,641,183
@
30 31
26 27
27 31 28 31
9,360,564 9,967,549
8,312,953 8,310,269
54,626 90,084
2,156 1,114
17,730,301 18,369,017
3,990,900 4,535,693
120,842 160,685
533 150
5,028,540 5,212,764
1,359,014 1,906,774
3,669,525 3,305,989
79,315 116,997
158,665 202,379
28,778 30,626
100,532 143,441
17,727 17,642
5,136 4,682
6,491 5,986
9,378,797 10,228,671
2,415,481 2,468,628
76,933 57,936
1,680,443 1,761,103
658,104 649,589
8,098 21,912
1,064 -
86,899 97,774
48,943 68,294
258,391 258,391
3,170 3,050
70,058 86,602
189,738 196,236
95,208 98,697
407,477 419,863
6,193 7,908
389,985 416,706
3,980,710 4,144,067
4,370,792 3,996,279
1,803 1,844
227,154 145,859
11,498 164,645
14,179 13,905
254,634 326,255
- 13,297
82,709 19,880
82,709 33,178
4,542,717 4,289,355
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34,769 -
34,769 -
912 -
912 -
4,576,574 4,289,355
1,551,017 1,425,847
33,368 25,250
1,584,385 1,400,596
2,992,189 2,888,759
®
30 26 27 31
( )
2,000,000 500,000 8,450,867 8,950,867 10,950,867
804,759 804,759 804,759
2,992,189 2,992,189 2,992,189
- - 2,187,429 2,187,429 2,187,429
2,000,000 500,000 10,638,296 11,138,296 13,138,296
1,809 1,809 10,952,676
804,759
2,992,189
3,604 3,604 3,604
3,604 3,604 2,191,034
5,414 5,414 13,143,710
31 27 28 31
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2,000,000 500,000 10,638,296 11,138,296 13,138,296
5,941,096 5,941,096 5,941,096
2,888,759 2,888,759 2,888,759
- - 3,052,336 3,052,336 3,052,336
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