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MSCI MSCI
MSCI Inc.
MSCI Inc.
NOMURA-BPI

Citigroup Index LLC
Citigroup Index LLC
JP GBI-EM J.P. Morgan

Securities LLC J.P.
Morgan Securities LLC

27 2 23 27 4 2

1 1 3.24 3.0

03-5208-5858 9:00 17:00
http://ww.pinebridge.co.jp/
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28 3 31
563,688,460 21.69
461,483,413 17.76
347,845,072 13.39
274,770,243 10.57
205,750,125 7.92
172,170,854 6.63
116,134,994 4.47
78,030,900 3.00
78,030,900 3.00
2,297,904,961 88.43
300,667,022 11.57
2,598,571,983 100.00
28 3 31
)
ROYAL BK OF SCOT
1,900,000| 12,052.31| 228,993,930| 10,944.04| 207,936,855 7.640 - 8.00
GRP PLC
AXA SA 1,800,000| 11,972.25| 215,500,500| 11,437.02| 205,866,360 6.463 - 7.92
HBOS CAPITAL
1,240,000| 17,427.29| 216,098,432 16,592.75| 205,750,125| 6.461 - 7.92
FUNDING LP
HARTFORD FINL 1,700,000| 12,775.92| 217,190,700 12,028.59| 204,486,030 8.125| 2038/6/15 | 7.87
SOCIETE GENERALE
o 1,100,000| 18,663.78| 205,301,606 17,322.59| 190,548,492 8.875 - 7.33
ALLIANZ SE 1,600,000| 12,125.42| 194,006,790| 11,718.81| 187,500,962 5.500 - 7.22
PRUDENTIAL
1,500,000| 13,301.87| 199,528,110| 12,366.63| 185,499,450 8.875| 2038/6/15 | 7.14
FINANCIAL INC
DANSKE BANK A/S 1,030,000| 17,449.43| 179,729,176 16,715.61| 172,170,854 5.375| 2021/9/29 | 6.63
HT1 FUNDING GMBH | 1,250,000| 13,325.49| 166,568,687| 12,827.52 160,344,110 6.352 - 6.17
DB CONT CAP TRUST
v 50,000| 3,263.21| 163,160,640| 2,855.31| 142,765,560 8.050 - 5.49
SMFG PREF CAP USD
5 900,000 13,698.50| 123,286,568 12,903.88| 116,134,994 9.500 - 4.47
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XL GROUP PLC 1,000,000 9,972.18] 99,721,800 7,803.09 78,030,900| 6.500 - 3.00

CATLIN INSURANCE

1,000,000( 10,549.66f 105,496,650 7,803.09] 78,030,900 7.249 - 3.00
CO LTD
BARCLAYS BANK PLC 410,000 17,386.16] 71,283,256| 16,300.82 66,833,388 6.000 - 2.57
NATIXIS 300,000 13,493.43| 40,480,290| 12,394.80 37,184,400 10.000 - 1.43

DB CONT CAP TRUST
1

11,000{ 3,171.28| 34,884,093| 2,812.49] 30,937,420| 7.600| 2049/12/31 | 1.19

CREDIT AGRICOLE

SA 170,000 17,017.79 28,930,247 16,402.44 27,884,161 5.000 - 1.07
28 3 31
88.43
2,706,453,074 9,888
27 8 20 2,695,504,625 9,848
2,605,618,009 9,541
28 2 22 2,583,765,743 9,461
27 4 2,726,028,179 9,960
5 2,722,868,035 9,948
6 2,696,226,587 9,851
7 2,713,860,873 9,915
8 2,680,691,117 9,794
9 2,682,800, 855 9,802
10 2,684,389,471 9,825
11 2,679,636,559 9,808
12 2,658,372,563 9,731
28 1 2,646,524,123 9,691
2,585,292,969 9,466
3 2,598,571,983 9,532
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1
( 27 8 20 ) 28 2 22 )
278,926 71,969,349
127,807,134
59,921,357
2,618,694,934 2,185,265,692
4,366,642 167,040,562
3,011,717
646,959 589,640
35,896,691 47,169,575
8,544,061
1,615,439
2,728,349,570 2,604,469,108
2,728,349,570 2,604,469,108
6,156,085
774,200
10,948,449 10,924,045
337,587 220,592
14,628,624 9,558,728
32,844,945 20,703,365
32,844,945 20,703,365
2,737,112,341 2,731,011,331
41,607,716 147,245,588
2,695,504,625 2,583,765,743
2,695,504,625 2,583,765,743
2,728,349,570 2,604,469,108
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4,425,372 7,164,203
57,028,024 77,053,062
72,686,066 128,594,041
4,377,069 21,568,049
1,615,439
15,609,739 64,329,386
337,587 439,246
14,628,624 19,033,662
83,317 143,017
15,049,528 19,615,925
30,659,267 83,945,311
30,659,267 83,945,311
30,659,267 83,945,311
41,607,716
159,705
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2,979,971 3,877,309

27 4 3 27 8 21

27 8 20 27 11 20

] ]
61,453,396 44,863,966
61,453,396 44,863,966
15,049,528 9,777,928
46,403,868 35,086,038
2,737,112,341 2,732,055,390
2,737,112,341 2,735,480,913
46,403,868 35,042,101
169.53 128.26
40.00 40.00
10,948,449 10,928,221

27 11 21

28 2 22

]
40,968,738
40,968,738
9,837,997
31,130,741

2,731,011,331
2,731,687,370
31,123,036
113.96

40.00
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1
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70,628,178 128,594,041
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1 ( 27 8 2 )

1
1,681,455,512 1,677,088,870 4,366,642
174,628,271 176,736,520 2,108,249
810,642,144 814,689,980 4,047,836
2,666,725,927 2,668,515,370 1,789,443

2 28 2 22 )
1

1,579,414,788
169,059,660
719,709,604

1,471,046,640( 108,368,148
162,315,300 6,744,360
667,781,550 51,928,054

2,468,184,052

2,301,143,490| 167,040,562

(
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©)
1 28 2 22

D

2
DB CONT CAP TRUST 11l 7.6000% 11,000 259,380.00
DB CONT CAP TRUST V 8.0500% 50,000 1,231,000.00
ALLIANZ SE 5.5000% 1,600,000 1,642,038.40
AXA SA 6.4630% 1,800,000 1,779,750.00
CATLIN INSURANCE CO LTD 7.2490% 1,000,000 780,000.00
HARTFORD FINL 8.1250% 06/15/2038 | 1,500,000 1,597,095.00
NATIXIS 10.0000% 300,000 330,000.00
PRUDENTIAL FINANCIAL INC 8.8750% 06/15/2038 | 1,500,000 1,650,000.00
ROYAL BK OF SCOT GRP PLC 7.6400% 1,400,000 1,379,000.00
SMFG PREF CAP USD 3 9.5000% 900,000 1,034,991.00
XL GROUP PLC 6.5000% 1,000,000 715,000.00
11,061,000  12,398,254.40
(1,399,143,009)
12,398,254.40
(1,399,143,009)
HT1 FUNDING GMBH 6.3520% 1,250,000 1,238,992.50
1,250,000 1,238,992.50
(155,332,489)
1,238,992.50
(155,332,489)
BARCLAYS BANK PLC 6.0000% 410,000 408,378.04
CREDIT AGRICOLE SA 5.0000% 170,000 171,824.44
DANSKE BANK A/S 5.3750% 09/29/2021 | 1,030,000 1,058,464.05
HBOS CAPITAL FUNDING LP 6.4610% 1,100,000 1,105,513.20
SOCIETE GENERALE SA 8.8750% 1,100,000 1,166,000.00
3,810,000 3,910,179.73
(630,790,194)
3,910,179.73
(630,790,194)
2,185,265,692
(2,185,265,692)

25
( )l. 25
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28 3 31

4,956,371,665

2,357,799,682

2,598,571,983

2,726,111,845

0.9532
9,532
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30 31
26 12 31 27 12 31
*2 1,131,729  *2 1,330,816
52,730 44,673
128,041 115,444
1,344,923 1,290,820
464,231 190,273
15,241 2,980
- 22,574
3,136,897 2,997,583
*1 57,316  *1 49,221
*1 11,792 *1 7,704
69,109 56,926
17,481 403
3,875 3,875
21,357 4,278
84,980 88,177
457,209 457,209
125,600 116,806
20,869 10,013
74 74
688,734 672,281
779,200 733,486
3,916,098 3,731,069
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(
30 31
26 12 31 27 12 31

83,776 84,210
25,329 20,344
1,692 1,692
3,500 3,500
600,715 579,093
119,916 298,548
943,036 775,807
150,033 175,895
10,655 10,655
95,546 2,845
121,509 73,035
48,469 41,835
22,364 22,174
2,226,542 2,089,638
83,482 82,642
29,459 31,281
20,436 9,780
41,624 -
175,002 123,704
2,401,545 2,213,342
500,000 500,000
31,736 31,736
31,736 31,736
265,112 265,112
230,000 230,000
502,723 505,700
997,836 1,000,813
1,529,573 1,532,550
15,020 14,822
15,020 14,822
1,514,553 1,517,727
3,916,098 3,731,069
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@)
(
30 31
( 26 1 1 ( 27 1 1
26 12 31 ) 27 12 31 )
7,126,099 7,659,889
1,504,260 1,385,463
74,206 88,945
8,704,566 9,134,298
3,286,668 3,573,904
35,630 50,258
1,222 -
749,609 964,086
1,819,942 1,906,360
23,895 21,236
137,172 158,994
7,354 8,791
2,440 3,437
6,063,935 6,687,071
45,766 74,211
739,839 798,005
218,622 256,144
163,350 148,790
48,469 41,835
22,364 22,174
2,717 2,793
2,076 2,128
43,990 43,573
15,017 19,326
144,855 155,429
40,309 38,216
828 1,821
33,731 23,307
603,783 630,773
89,282 87,273
2,215,005 2,345,807
425,625 101,419
62 80
155 539
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218 620
11,736 23,756

1,956 2,491

732 1

14,425 26,249

411,418 75,790

*1 1,104 *1 6,512
- 43,226

1,104 49,738

410,314 26,051

100,858 23,074

100, 858 23,074

309,455 2,976
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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
31 27 1 1 27 12 31
(
500,000{ 31,736]  -| 31,736| 265,112| 230,000| 502,723] 997,836)1,520,573| 15,020  15,020{ 1,514,553
- - - - - -l 2,976 2,976 2,976 - - 2,976
- - - - - - - - - 197 197 197
- - - - - -l 2,976 2,976 2,976 197 197 3,174
500,000{ 31,736]  -| 31,736| 265,112| 230,000| 505,700] 1,000,813| 1,532,550  14,822|  14,822| 1,517,727
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30 31
26 12 31 27 12 31
*1 *1
82,882 91,535
109,377 111,817
*2 *2
10,148 10,152
UFJ UFJ
30 31
26 1 1 27 1 1
26 12 31 27 12 31
*1 790 *1 6,489
313 23
30 26 1 1 26 12 31
41,000 - - 41,000
41,000 . . 41,000
31 27 1 1 27 12 31
41,000 - - 41,000
41,000 - - 41,000
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67,543
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1) 1,131,729 1,131,729 -
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 2 3
1 2
2 457,209
3
1 1 5 5 10 10
1) 1,131,729 - - -
2) 1,344,923 - - -
3) 464,231 - - _
2,940,883 - - _
31 27 1 1 27 12 31
1
2
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3
(
1) 1,330,816 1,330,816 -
2) 1,290,820 1,290,820 -
3) 190,273 190,273 -
2,811,911 2,811,911 -
1) 775,807 775,807 -
2) 579,093 579,093 -
1,354,901 1,354,901 -
1
1 2 3
1 2
2 457,209
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