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TOPIX
MSCI Kokusai World ex Japan)Index
MSCI EM Emerging Markets)Index
NOMURA-BPI

THE GBI EM Global Diversified Composite unhedged JPY index

THE GBI EM Global Diversified Composite unhedged JPY index
J.P. Morgan Securities LLC

TOPIX
MSCI Index MSCI Inc.
Citigroup Index
LLC
NOMURA-BPI
26 10 1 26 11 19
1 1 3.24 3.0
03-5208-5858 9:00 17:00
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27 10 30
2,837,878,501 38.02
2,673,094,779 35.81
1,221,797,115 16.37
304,010,982 4.07
7,036,781,377 94.28
426,848,735 5.72
7,463,630,112 100.00
27 10 30
(D)
SOCIETE GENERALE
. 6,250,000 20,978.36| 1,311,147,601| 20,462.42[ 1,278,901,328| 8.8750 17.14
ROYAL BK SCOTLND
7,300,000 14,070.12| 1,027,118,880| 13,998.01| 1,021,855,095| 7.0916 13.69

GRP PLC

BARCLAYS BANK PLC 4,025,000( 20,264.91 815,662,700| 19,886.41 800,428,184| 6.7500| 2023/1/16 | 10.72

HSBC HOLDINGS PLC 3,400,000( 20,416.07 694,146,507 19,712.77 670,234,460| 6.3750| 2022/10/18 | 8.98

DB CONT CAP TRUST

" 4,592,000( 15,243.37 699,975,805 14,031.22 644,313,852 8.0000 8.63
BNP PARIBAS 3,600,000| 15,531.94 559,150,128| 15,036.79 541,324,700( 7.7810 7.25
BNP PARIBAS 2,500,000( 20,485.59 512,139,875] 19,624.21 490,605,436| 7.4360 6.57
BARCLAYS BANK PLC 1,840,000 19,465.72 358,169,309( 18,769.60 345,360,762 6.0000 4.63
HT1 FUNDING GMBH 2,280,000 13,612.83 310,372,690] 13,333.81 304,010,982| 6.3520 4.07

AMERICAN INTL
1,350,000 21,728.39 293,333,328| 21,412.54 289,069,358| 8.6250| 2038/5/22 | 3.87

GROUP
DEUTSCHE

2,100,000 14,047.82 295,004,429] 13,733.99 288,413,905 5.9830 3.86
POSTBANK 1V
BPCE SA 1,900,000( 14,525.00 275,975,100( 14,267.68 271,085,924 6.1170 3.63
CREDIT AGRICOLE 600,000 15,774.75 94,648,500( 15,196.23 91,177,391| 8.2000 1.22
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94.28
7,960,771,258 10,200
27 3 16 7,925,648,878 10,155
7,684,044,589 10,136
27 9 15 7,615,465,493 10,046
26 11 7,817,755,895 9,995
12 7,807,092,893 9,982
27 1 7,865,969,745 10,069
2 7,942,695,698 10,174
3 7,923,482,862 10,190
4 7,937,970,697 10,229
5 7,922,661,719 10,240
6 7,717,076,678 10,080
7 7,701,324,756 10,095
8 7,675,714,096 10,091
9 7,587,970,366 10,023
10 7,463,630,112 9,980
1
26 11 20
45
27 3 16
27 3 17
90
27 9 15
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@
( 27 3 16 ) ( 27 9 15 )
64,971,625 154,805
500,720,138 192,011,923
6,903,940,914 7,229,254,721
280,248,711 14,880,440
126,589,905 245,477,163
122,426,940 20,956,644
2,034,021
7,998,898,233 7,704,769,717
7,998,898,233 7,704,769,717
5,372,684
35,122,380 34,111,307
1,986,100 22,118,952
815,213 624,850
35,325,662 27,076,431
73,249,355 89,304,224
73,249,355 89,304,224
7,804,973,402 7,580,290,518
120,675,476 35,174,975
7,925,648,878 7,615,465,493
7,925,648,878 7,615,465,493
7,998,898,233 7,704,769,717
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133,355,837 248,971,258
64,966,458 183,789,793
6,166,339 27,348,089
4,368,060
192,155,956 42,201,436
816,009 1,265,356
35,360,286 54,831,921
171,616 378,464
36,347,911 56,475,741
155,808,045 14,274,305
155,808,045 14,274,305
155,808,045 14,274,305
120,675,476
10,189 2,647,100
10,189 2,647,100
35,122,380 68,579,096
120,675,476 35,174,975
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1. 26 11 20 26 11 20

7,821,292,200 7,821,292,200

7,821,292,200 7,804,973,402

99.7 96.9

2. 7,804,973,402 7,580,290,518
3.
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7,203,077 11,169,538
26 11 20 27 3 17
27 3 16 27 6 15
] ]
133,355,837 127,991,648
133,355,837 127,991,648
36,347,911 28,460,801
97,007,926 99,530,847
7,804,973,402 7,659,508,739
7,815,406,241 7,757,465,479
96,878,429 98,274,029
124.12 128.30
45.00 45.00
35,122,380 34,467,789
27 6 16
27 9 15
]

125,347,670
125,347,670
28,014,940
97,332,730
7,580,290,518
7,630,355,811
96,694,097
127.55

45.00
34,111,307

31/76



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

1 2
26 11 20 27 3 17
27 3 16 27 9 15

32/76



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

1 2
( 27 3 16 ) ( 27 9 15 )

€Y €))

@ @)

€)) (©))

33/76



EDINETOOOO

o o o o =X 22 )
Ooooooooooooooooooad

( )
1 2
( 27 3 16 ) ( 27 9 15 )
64,966,458 183,062,143
64,966,458 183,062,143
1 27 3 16

1
3,584,928,601 3,385,156,290| 199,772,311
3,867,102,800 3,786,626,400| 80,476,400
7,452,031,401 7,171,782,690| 280,248,711

2 27 9 15

1
3,418,834,656 3,424,207,340 5,372,684
4,077,021,730 4,062,141,290| 14,880,440
7,495,856,386 7,486,348,630 9,507,756
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©)
1 27 9 15
(€H)
@)
BNP PARIBAS 7.7810% 3,600,000.00|  4,122,000.00
BPCE SA 6.1170% 1,900,000.00]  2,052,570.00
CREDIT AGRICOLE 8.2000% 600,000.00 690,750.00
DB CONT CAP TRUST IV 8.0000% 4,592,000.00|  5,160,260.00
DEUTSCHE POSTBANK IV 5.9830% 2,100,000.00|  2,193,712.50
HT1 FUNDING GMBH 6.3520% 2,280,000.00|  2,314,200.00
ROYAL BK SCOTLND GRP PLC 7.0916% 7,300,000.00|  7,774,500.00
22,372,000.00|  24,307,992.50
(3,315,367,097)
24,307,992.50
(3,315,367,097)
AMERICAN INTL GROUP 8.6250% 05/22/2038| 1,350,000.00|  1,539,000.00
BARCLAYS BANK PLC 6.7500% 01/16/2023| 4,025,000.00]  4,340,568.05
BARCLAYS BANK PLC 6.0000% 1,840,000.00|  1,877,447.68
BNP PARIBAS 7.4360% 2,500,000.00|  2,662,500.00
HSBC HOLDINGS PLC 6.3750% 10/18/2022| 3,400,000.00|  3,637,384.60
SOCIETE GENERALE SA 8.8750% 6,250,000.00|  6,984,375.00
19,365,000.00|  21,041,275.33
(3,913,887,624)
21,041,275.33
(3,913,887,624)
7,229,254,721
(7,229,254,721)
7 100.0 45.9
6 100.0 54.1
2
3

®
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14,862,520,803

7,398,890,691

7,463,630,112

7,478,755,063

0.9980
9,980
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29 30
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*2 1,054,823 *2 1,131,729
62,688 52,730
150,987 128,041
1,181,050 1,344,923
359,900 464,231
36,558 15,241
2,846,010 3,136,897
*1 67,619 *1 57,316
*1 22,002 *1 11,792
89,622 69,109
29,376 17,481
3,875 3,875
33,252 21,357
88,890 84,980
385,081 457,209
134,605 125,600
31,724 20,869
74 74
640,376 688,734
763,250 779,200
3,609,261 3,916,098
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(
29 30

25 12 31 2 12 31
- 83,776
13,216 25,329
1,692 1,692
3,500 3,500
520,443 600,715
172,600 119,916
1,422,422 943,036
- 150,033
10,655 10,655
13,225 95,546
32,179 121,509
32,348 48,469
11,673 22,364
2,233,957 2,226,542
82,509 83,482
28,631 29,459
31,001 20,436
24,063 41,624
166,295 175,002
2,400,253 2,401,545
500,000 500,000
31,736 31,736
31,736 31,736
265,112 265,112
230,000 230,000
193,268 502,723
688,381 997,836
1,220,117 1,529,573
11,110 15,020
11,110 15,020
1,209,007 1,514,553
3,609,261 3,916,098
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(
29 30
( 25 4 1 ( 26 1 1
25 12 31 ) 26 12 31 )
4,793,108 7,126,099
805,484 1,504,260
46,572 74,206
5,645,166 8,704,566
2,172,727 3,286,668
43,408 35,630
- 1,222
521,785 749,609
1,095,890 1,819,942
19,651 23,895
97,125 137,172
5,333 7,354
1,504 2,440
3,957,427 6,063,935
22,950 45,766
559,077 739,839
198,405 218,622
18,262 163,350
32,348 48,469
11,673 22,364
1,372 2,717
577 2,076
32,435 43,990
8,794 15,017
126,594 144,855
31,322 40,309
621 828
36,017 33,731
363,194 603,783
89,550 89,282
1,533,197 2,215,005
154,540 425,625
86 62
92 155
178 218

46/76



EDINETOOOO
o o o o =X 22 )
ooooodooodooooooodd

16,708 11,736
- 1,956

- 732

6 -
16,714 14,425
138,004 411,418
*1 5,272 *1 1,104
33,315 -
38,587 1,104
99,417 410,314
20,144 100,858
20,144 100,858
79,272 309,455
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29 25 4 1 25 12 31
(
500,000| 31,736  -| 31,736| 265,112| 230,000 113,995| 609,108| 1,140,845 11,950  11,950| 1,128,895
- - - - -l 79,272 79,272 79,272 - -l 79,272
- - - - - - - - - 840 840 840
- - - - - -l 79,272 79,272 79,272 840 840| 80,112
500,000| 31,736  -| 31,736| 265,112| 230,000| 193,268| 688,381 1,220,117|  11,110[ 11,110 1,209,007
30 26 1 1 26 12 31
(
500,000{ 31,736 - 31,736| 265,112 230,000 193,268| 688,381 1,220,117| 11,110  11,110| 1,209,007

- - - - - -| 309,455| 309,455 309,455 - 309,455

- - - - - - - - - 3,910 3,910 3,910

- - - - - -| 309,455| 309,455 309,455 3,910 3,910] 305,545

500,000( 31,736 -| 31,736| 265,112| 230,000 502,723| 997,836| 1,529,573 15,020 15,020| 1,514,553
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29 30
25 12 31 26 12 31
*1 *1
72,579 82,882
111,356 109,377
*2 *2
10,145 10,148
URJ UFJ
)
29 30
25 4 1 26 1 1
25 12 31 26 12 31
*1 3,488 *1 790
1,783 313
)
29 25 4 1 25 12 31
41,000 - - 41,000
41,000 - - 41,000
30 26 1 1 26 12 31
41,000 - - 41,000
41,000 - - 41,000
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1) 1,054,823 1,054,823 -
2) 1,181,050 1,181,050 -
3) 359,900 359,900 -
2,595,773 2,595,773 -
1) 1,422,422 1,422,422 -
2) 520,443 520,443 -
1,942,865 1,942,865 -
1
1 2 3
1 2
2 385,081
3
1 1 5 5 10 10
1) 1,054,823 - - -
2) 1,181,050 - - -
3) 359,900 - - _
2,595,773 - - -
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1
2
3
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2) 1,344,923 1,344,923 -
3) 464,231 464,231 -
2,940,883 2,940,883 -
1) 943,036 943,036 -
2) 600,715 600,715 -
1,543,751 1,543,751 -
1
1
457,209
1 5 10 10
1) 1,131,729 - _
2) 1,344,923 - -
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2,940,883 - -
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29 30
25 12 31 26 12 31
1.
385,081 457,209
2.
88,890 100,000 11,110 84,980 100,000 15,020
3.

25 12 31
1
2
@
92,637
9,297
19,425
82,509
@
9,297
3
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29 30
25 12 31 26 12 31

29,743 17,378

89,248 110,849

9,841 26,908

29,406 9,616

10,204 10,475

718,427 12,046

60,344 458,713

45,379

947,213 691,364

947,213 691,364

38.0% 38.0%

2.9% 0.9%

7.3% 10.5%

29.1% 24.6%

2.5% 0.2%

21.6% 24.6%
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