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6,670,168,446 100.00
1,665,549,949 97.48
9,978 0.00
— 42,949,938 2.51
1,708,509,865 100.00
24,033,222 57.17,
— 17,997,809 42.82
42,031,031 100.00
)
PIMCO 921,581 7,256|  6,687,249,778 7,129|  6,569,950,949/98.49
A N JPY
PINCO 324 8,396 2,720,304 8,700 2,818,800 0.04
A N USD
9,937 1.0042 9,978 1.0042 9,978 0.00
()
98.53
0.00
98.53
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2023 5 1

1 ()
1 (2018 4 16 ) 2,218 2,218 0.9857, 0.9857,
2 (2018 10 16 ) 3,578 3,578 0.9827, 0.9827
3 (2019 4 16 ) 5,670, 5,675 1.0112 1.0122
4 (2019 10 16 ) 7,800, 7,807, 1.0164 1.0174
5 (2020 4 16 ) 8,337 8,337, 0.9572 0.9572
6 (2020 10 16 ) 7,112 7,119 1.0177, 1.0187
7 (2021 4 16 ) 6,430, 6,436 1.0694 1.0704
8 (2021 10 18 ) 6,668 6,674 1.0948 1.0958
9 (2022 4 18 ) 6,570, 6,576 1.0216] 1.0226
10 (2022 10 17 ) 6,089 6,089 0.9364 0.9364
11 (2023 4 17 ) 6,851 6,851, 0.9673 0.9673
2022 5 6,221 — 1.0098] —
6 6,050 — 0.9715 —
7 6,260 — 0.9963 —
8 6,376 — 0.9898 —
9 6,167 — 0.9470 —
10 6,174 — 0.9499 —
11 6,596 — 0.9645 —
12 6,718 — 0.9653 —
2023 1 6,865 — 0.9841] —
2 6,826 — 0.9614 —
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3 6,861 — 0.9648 —]

4 6,835 — 0.9637, —

5 6,670 — 0.9535 —

2023 5 1
1 ()

1 (2018 4 16 ) 793 794 0.9847 0.9857,
2 (2018 10 16 ) 1,595 1,597 0.9758 0.9768
3 (2019 4 16 ) 2,192 2,194 0.9988 0.9998
4 (2019 10 16 ) 2,567 2,570 0.9989 0.9999
5 (2020 4 16 ) 2,424 2,426 0.9348 0.9358
6 (2020 10 16 ) 1,954 1,956 0.9889 0.9899
7 (2021 4 16 ) 1,887 1,889 1.0337 1.0347
8 (2021 10 18 ) 1,909 1,911 1.0531 1.0541
9 (2022 4 18 ) 1,829 1,831 0.9782 0.9792
10 (2022 10 17 ) 1,766 1,768 0.8913 0.8923
11 (2023 4 17 ) 1,727 1,729 0.9145 0.9155
2022 5 1,785 — 0.9658, —

6 1,747 — 0.9285 —

7 1,790 — 0.9509 —

8 1,823 — 0.9440 —

9 1,785 — 0.9023 —

10 1,816 — 0.9042 —

11 1,832 — 0.9170 —

12 1,674 — 0.9166 —

2023 1 1,697 — 0.9333 —

2 1,724 — 0.9111 —

3 1,721 — 0.9132 —

4 1,736 — 0.9112 —

5 1,708 — 0.9006 —

1
1 2018 1 12 2018 4 16 0.0000
2 2018 4 17 2018 10 16 0.0000
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3 2018 10 17 2019 4 16 0.0010
4 2019 4 17 2019 10 16 0.0010
5 2019 10 17 2020 4 16 0.0000
6 2020 4 17 2020 10 16 0.0010
7 2020 10 17 2021 4 16 0.0010
8 2021 4 17 2021 10 18 0.0010
9 2021 10 19 2022 4 18 0.0010
10 2022 4 19 2022 10 17 0.0000
11 2022 10 18 2023 4 17 0.0000
1
1 2018 1 12 2018 4 16 0.0020
2 2018 4 17 2018 10 16 0.0060
3 2018 10 17 2019 4 16 0.0060
4 2019 4 17 2019 10 16 0.0060
5 2019 10 17 2020 4 16 0.0060
6 2020 4 17 2020 10 16 0.0060
7 2020 10 17 2021 4 16 0.0060
8 2021 4 17 2021 10 18 0.0060
9 2021 10 19 2022 4 18 0.0060
10 2022 4 19 2022 10 17 0.0060
11 2022 10 18 2023 4 17 0.0060
1 2018 1 12 2018 4 16 1.4
2 2018 4 17 2018 10 16 0.3
3 2018 10 17 2019 4 16 3.0
4 2019 4 17 2019 10 16 0.6
5 2019 10 17 2020 4 16 5.8
6 2020 4 17 2020 10 16 6.4
7 2020 10 17 2021 4 16 5.2
8 2021 4 17 2021 10 18 2.5
9 2021 10 19 2022 4 18 6.6
10 2022 4 19 2022 10 17 8.3
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11 2022 10 18 2023 4 17 3.3
100
2 1

1 2018 1 12 2018 4 16 1.3

2 2018 4 17 2018 10 16 0.3

3 2018 10 17 2019 4 16 3.0

4 2019 4 17 2019 10 16 0.6

5 2019 10 17 2020 4 16 5.8

6 2020 4 17 2020 10 16 6.4

7 2020 10 17 2021 4 16 5.1

8 2021 4 17 2021 10 18 2.5

9 2021 10 19 2022 4 18 6.5

10 2022 4 19 2022 10 17 8.3

11 2022 10 18 2023 4 17 3.3

100

2 1

1 2018 1 12 2018 4 16 2,280,638,370 29,705,248 2,250,933,122
2 2018 4 17 2018 10 16 1,637,124,347, 246,914,004 3,641,143,465
3 2018 10 17 2019 4 16 2,265,427,328 299,183,288, 5,607,387,505
4 2019 4 17 2019 10 16 3,054,306,197 987,542,082 7,674,151,620
5 2019 10 17 2020 4 16 2,514,250,050 1,478,232,947 8,710,168,723
6 2020 4 17 2020 10 16 158,686,909 1,880,473,111 6,988,382,521
7 2020 10 17 2021 4 16 334,735,717  1,309,692,479 6,013,425,759
8 2021 4 17 2021 10 18 535,475,429 458,464,258 6,090,436,930
9 2021 10 19 2022 4 18 800,583,619 460,047,244 6,430,973,305
10 2022 4 19 2022 10 17 639,635,202 567,568,338, 6,503,040,169
11 2022 10 18 2023 4 17 1,083,603,682 503,199,694 7,083,444 ,157
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1 2018 1 12 2018 4 16 810,000,331 4,084,081 805,916,250
2 2018 4 17 2018 10 16 839,841,599 10,516,269 1,635,241,580
3 2018 10 17 2019 4 16 710,951,112 151,267,952 2,194,924,740,
4 2019 4 17 2019 10 16 632,056,877 256,437,595 2,570,544,022
5 2019 10 17 2020 4 16 503,037,112 480,274,527 2,593,306,607
6 2020 4 17 2020 10 16 28,800,858 646,034,266 1,976,073,199
7 2020 10 17 2021 4 16 111,975,532 262,099,489 1,825,949,242
8 2021 4 17 2021 10 18 113,988,051 126,511,826 1,813,425,467
9 2021 10 19 2022 4 18 188,978,784 131,761,793 1,870,642,458
10 2022 4 19 2022 10 17 186,781,419 75,062,660 1,982,361,217
11 2022 10 18 2023 4 17 263,926,528 357,305,002 1,888,982,743

2276



EDINETOOOO
O00OO00000000000000(E12460)
OooooooooooooooooooOn

N B - HEEOHE o oon & NMOHE

| e B AR TR f&_}m 1hO&E0) IIEH} —mwn {ﬁﬂj (1AO&ED. M)
IE‘_‘I—J{ IEJ—A
u.s-uu 0 M
10,500 0 [
7,500 - 10 M
5,000 10 B
10 ™
2500 —gu“—ﬁ
i}
2018EE1R 201961A ELA 2021518 2022EE1A 2073F1R
10 A
10 M
10 A
10 A
10 M
120 /@
630 M

01HELR uira 411 parral S1=1 02HE1H iy 31 =]

N, EEEEHE@’I:RR

SERMLEERBHTRIEE (L)

. 1 h an
GNMA [1 TBA 4.0% JUN 30YR IMBO H TR R0 — BT
|FNMA TBA 3.5% JUL 30YR H R T T0— ORI
{GNMA 11 TBA 3.0% JUN 30YR IMBO HERETO - ORI
| GNMA TI TBA 3.5% JUN 30YR JMBO FERARETO— SRR
5 |GNMA I TBA 4.5% JUL 30YR JMBO I o E0— —BEIW
6 |FNMA TBA 5.5% JUL 30YR HERR M EO— B
7 |GNMA I TBA 5.5% JUL 30YR JMBO HERA RO - ORI
8 |GNMA [I TBA 5.0% JUN 30YR IMBO FEAFEE0—— BRI 3 ;
9 |FNMA TBA 3.0% JUL 30YR FEHR RGE0— - BHIEs 1.4 1.4
| GNMA 11 TBA 3.0% JUL 30YR JMBO FERERET0— BRI 1.3 1.3
l qarmnmm;m <)
IEJ—A

%)
1a

5

o
-5
-10
-15

20048 20159 3000 200 7E 2000 2019F 10T 2021 F M2TE 2023 20148 201155 201 06 200 1 20LAE F009EF M20F 20216 M022E F023E

» 27 e 1 REIR R B B o PR L T R

s P RDALFR OB 0ESL.

- 0BERSEEE (2018F1H12H) paERE COlEE,
« 202EAEN oS BRI ERE = U ol EE.

& 7L FOBAERES < FTAROERTED, HEOERRREFNETSEOTREDERA. D7 FoERRRLE B
EESHA- LAA-STRELTVSESIE0EY. o J3 oiROBRDE T7 L EDLICRESESF B0ET.,

23/76



EDINETOOOO
00000000000 DO00O0O((EL2460)
OOoooooooooooooooooood

( 38 59 )(
) 2 2 ( 12
133 )( )
193 2 1 11 (2022 10 18 2023 4 17
EY
( 38 59 )(
) 2 2 ( 12
133 )( )
6 6
193 2 1 (2022 10 18 2023 4 17 )
EY
10 11
(2022 10 17 ) (2023 4 17 )
147,017,894 167,465,669
6,009,033,576 6,751,926,243
9,980 9,978
4,643,448 907,125
6,160,704,898 6,920,309,015
6,160,704,898 6,920,309,015
13,664,062 7,243,877
1,023,763 1,097,704
56,306,981 60,373,540
190 56
68,188 73,121
71,063,184 68,788,298
71,063,184 68,788,298
6,503,040,169 7,083,444,157
413,398,455 231,923,440
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10 11
(2022 10 17 ) (2023 4 17 )
817,795,636 919,425,260
6,089,641,714 6,851,520,717
6,089,641,714 6,851,520,717
6,160,704,898 6,920,309,015
10 11
2022 4 19 2022 10 18
2022 10 17 2023 4 17
193,091,200 215,830,160
- 91
682,396,778 47,249,401
489,305,578 263,079,652
11,713 20,052
1,023,763 1,097,704
56,306,981 60,373,540
68,188 73,121
57,410,645 61,564,417
546,716,223 201,515,235
546,716,223 201,515,235
546,716,223 201,515,235
14,215,409 12,294,665
139,056,104 413,398,455
- 31,167,606
- 31,167,606
19,953,745 38,913,161
11,839,574 -
8,114,171 38,913,161
413,398,455 231,923,440
(

25/76




EDINETOOOO
00000000000 DO00O0O((EL2460)
OOo0oooooooooooooooood

2022 10 18 2023 4
17
10 11
2022 10 17 2023 4 17
6,503,040, 169 7,083,444,157
5 6 1 10 5 6 1 10
413,398,455 231,923,440
1 1
1 0.9364 1 0.9673
(10,000 ) (9,364 ) (10,000 ) (9.673 )
10 11
2022 4 19 2022 10 18
2022 10 17 2023 4 17
18,445,699 19,781,906
A 131,998,389 A 160,186,099
B 0 B 0
C 732,644,950 C 937,182,840
D 685,797,247 D 759,239,161
E=A+B+C+D 1,550,440,586 E=A+B+C+D 1,856,608,100
F 6,503,040,169 F 7,083,444,157
10,000 G=E/Fx 10,000 2,384 10,000 G=E/Fx 10,000 2,621
10,000 H 0 10,000 H 0
1=Fx H/10,000 0 1=Fx H/10,000 0
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