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HLET. @FTSEHRERSFo22 (B<BE A~-2) &, FTSE Fixed lncome LLCEEDEE S 0. BESRJEATENOEACESRORSEHAONERET
MEFSLEAS A Fy ATV SO F 0 20F -2 MERNOAEBNELTED. FTSEFiued Income LLCE. BEF—SOoINRNELUSSOEAEUY. 22
F-SORE RRIcEARCOFEGNEERALERA, SO Fr2 A0N T2 RTINS OHENE £ 0R—NomMEFTSE Fied Income LLCCAELET. @JFE
WA A b E A Fu PRIV U T - T=r W - F 0=l Fli= 2T 71F (A~=21 & JP, Morgan Securities LLCY M. L8LTLE NREY
ROTHREANETERNENRCLERBRTY, ZE. JPERA Y- MLV b BUF A2 F P R-IF-Ud«T—F o - 0L+ Fa -2 TP FCATHETM.

HaH St oe—OoRER, J.P.Mergan Securilies LLCE SEL RY.

GEIENOHSE. B v RIS IR EFREL T A= AELTVET,

LTRFAEOEATED. RRODOFETH- RIIFILOTREVEE A,

€))
1.08
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10 1.1
@
0.3
€))
0.8856 0.82
10 0.902
0.4 0.4 0.02
Rogge
0.24
@
0.0108 0.01
64.8 60
10 0.011
10 66
@O @
®
20.315
15 0.315

20.315 15
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0.315
2037 12 31 15 x 2.1
20.315 15 0.315
15.315 15 0.315
2019
2019 6 28
a
4,867,547,017 100.01
953,269 0.01
4,866,593,748 100.00
Rogge

553,693,515 10.95

738,448,270 14.61
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2,975,508,463 58.88
339,161,612 6.71
216,607,982 4.28
3,531,278,057 69.88
229,696,929 4.54
5,053,116,771 100.00
@)
a.
D) D)
() S )
Rogge
1 3,466,913,830] 1.3997 4,852,985,978] 1.4040 4,867,547,017] 100.01
b.
100.01
100.01
a.
Rogge
D) )
() ) )
1 |[FUKOKU 5 Perp 5.000]2025/07/28| 3,370,000f 10,563.85| 356,001,784| 11,460.12| 386,206,212| 7.64
2 |[MUFG 3.85 03/01/26 3.850(2026/03/01| 3,340,000 10,687.39| 356,958,945| 11,449.45| 382,411,792| 7.56
3 [NIPLIF 5 10/18/42 5.000]2042/10/18| 3,340,000| 10,947.15| 365,634,890 11,357.83| 379,351,598 7.50
4 |JICA 2 3/4 04/27/27 2.750]2027/04/27 3,430,000/ 10,341.37| 354,709,080 10,999.96| 377,298,953 7.46
5|JFM 2 1/8 10/25/23 2.125]2023/10/25| 3,500,000/ 10,234.66| 358,213,117 10,736.96| 375,793,666| 7.43
6 [DAIL 5.1 Perp 5.100]2024/10/28| 3,110,000| 10,756.99| 334,542,433| 11,614.37| 361,206,984 7.14
DBJJP 2 5/8
7 2.625|2027/09/01 | 3,300,000{ 10,264.83| 338,739,420 10,943.91| 361,149,317| 7.14
09/01/27
NKSJHD 5.325
8 5.325|2073/03/28| 3,110,000f 10,926.67| 339,819,508| 11,519.51| 358,256,988| 7.08
03/28/73
KOMATS 2.437
9 2.437|2022/09/11| 3,150,000/ 10,389.87| 327,281,160| 10,767.03| 339,161,612 6.71
09/11/22
10|SUMILF 4 09/14/77 4.00012077/09/141 3,050,000 9,878.95| 301,308,081| 10,899.72| 332,441,606| 6.57
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SUMIBK 4.436
11 4.436]2024/04/02| 2,690,000f 10,902.01| 293,264,226| 11,358.89| 305,554,336| 6.04
04/02/24
MIZUHO 4.6
12 4.600(2024/03/27| 1,900,000f 10,880.53| 206,730,149] 11,400.42| 216,607,982| 4.28
03/27/24
13|ORIX 2.65 04/13/21 2.650|2021/04/13| 1,900,000/ 10,546.19| 200,377,708| 10,803.29| 205,262,621 4.06
MIZUHO 4.353
14 4.353|2025/10/20| 1,300,000f 10,729.41| 139,482,415| 11,334.65| 147,350,518| 2.91
10/20/25
TOKYO 3 1/4
15 3.250]2023/06/01 900,000f 10,811.33| 97,302,033| 11,214.47] 100,930,244 1.99
06/01/23
TOKYO 2 5/8
16 2.625]2024/05/29 700,000f 10,761.43]| 75,330,011] 10,995.65| 76,969,605| 1.52
05/29/24
17|ORIX 3 1/4 12/04/24 3.250]2024/12/04 590,000f 10,343.14| 61,024,565] 11,239.18] 66,311,220] 1.31
SUMIBK 2.632
18 2.632|2026/07/14 480,000 9,820.74| 47,139,585] 10,657.20] 51,154,588| 1.01
07/14/26
b.
Rogge
)
10.95
14.61
69.88
95.45
Rogge
Rogge
®
1 1
) )
( ) ( )
1 (2010 6 21 ) 12,596 12,707 1.0080 1.0175
2 (2010 12 20 ) 12,371 12,566 1.0051 1.0201
3 (2011 6 20 ) 8,820 8,980 1.0066 1.0216
4 (2011 12 20 ) 6,593 6,701 1.0251 1.0401
5 (2012 6 20 ) 8,990 9,117 1.0368 1.0518
6 (2012 12 20 ) 7,395 7,497 1.0578 1.0728
7 (2013 6 20 ) 6,226 6,314 1.0444 1.0594
8 (2013 12 20 ) 5,170 5,243 1.0381 1.0531
9 (2014 6 20 ) 6,054 6,134 1.0610 1.0760
10 (2014 12 22 ) 7,100 7,200 1.0562 1.0712
11 (2015 6 22 ) 10,099 10,239 1.0540 1.0690
12 (2015 12 21 ) 10,047 10,190 1.0428 1.0578
13 (2016 6 20 ) 12,100 12,258 1.0629 1.0779
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14 (2016 12 20 ) 13,740 13,943 1.0089 1.0239
15 (2017 6 20 ) 10,945 11,114 1.0247 1.0397
16 (2017 12 20 ) 9,117 9,261 1.0027 1.0177
17 (2018 6 20 ) 6,453 6,559 0.9613 0.9763
18 (2018 12 20 ) 5,080 5,164 0.9441 0.9591
19 (2019 6 20 ) 4,847 4,921 0.9798 0.9948

2018 6 6,459 0.9612
7 6,120 0.9592
8 5,773 0.9642
9 5,288 0.9502
10 5,237 0.9462
11 5,189 0.9472
12 4,907 0.9445
2019 1 4,944 0.9523
2 4,805 0.9575
3 4,860 0.9643
4 4,809 0.9641
5 4,815 0.9745
6 4,866 0.9826
)
1 2010 1 20 2010 6 21 0.0095
2 2010 6 22 2010 12 20 0.0150
3 2010 12 21 2011 6 20 0.0150
4 2011 6 21 2011 12 20 0.0150
5 2011 12 21 2012 6 20 0.0150
6 2012 6 21 2012 12 20 0.0150
7 2012 12 21 2013 6 20 0.0150
8 2013 6 21 2013 12 20 0.0150
9 2013 12 21 2014 6 20 0.0150
10 2014 6 21 2014 12 22 0.0150
11 2014 12 23 2015 6 22 0.0150
12 2015 6 23 2015 12 21 0.0150
13 2015 12 22 2016 6 20 0.0150
14 2016 6 21 2016 12 20 0.0150
15 2016 12 21 2017 6 20 0.0150
16 2017 6 21 2017 12 20 0.0150
17 2017 12 21 2018 6 20 0.0150
18 2018 6 21 2018 12 20 0.0150
19 2018 12 21 2019 6 20 0.0150

31/77




EDINETOOOO

OO0000O000Oo00DoO0O0oOo(Ees433)
oopoodooodooooooodd

1 2010 1 20 2010 6 21 1.8

2 2010 6 22 2010 12 20 1.2

3 2010 12 21 2011 6 20 1.6

4 2011 6 21 2011 12 20 3.3

5 2011 12 21 2012 6 20 2.6

6 2012 6 21 2012 12 20 3.5

7 2012 12 21 2013 6 20 0.2

8 2013 6 21 2013 12 20 0.8

9 2013 12 21 2014 6 20 3.7

10 2014 6 21 2014 12 22 1.0

11 2014 12 23 2015 6 22 1.2

12 2015 6 23 2015 12 21 0.4

13 2015 12 22 2016 6 20 3.4

14 2016 6 21 2016 12 20 3.7

15 2016 12 21 2017 6 20 3.1

16 2017 6 21 2017 12 20 0.7

17 2017 12 21 2018 6 20 2.6

18 2018 6 21 2018 12 20 0.2

19 2018 12 21 2019 6 20 5.4

)
100
4

1 2010 1 20 2010 6 21 12,876,144,046 378,743,618 12,497,400,428
2 2010 6 22 2010 12 20 4,391,029,331 ,579,482,827| 12,308,946,932
3 2010 12 21 2011 6 20 1,840,774,581 ,386,898,724| 8,762,822,789
4 2011 6 21 2011 12 20 476,302,621 ,806,669,622| 6,432,455,788
5 2011 12 21 2012 6 20 2,769,508,114 530,420,802 8,671,543,100
6 2012 6 21 2012 12 20 609,282,798 ,289,479,911| 6,991,345,987
7 2012 12 21 2013 6 20 209,485,316 ,239,592,490| 5,961,238,813
8 2013 6 21 2013 12 20 462,412,170 ,442,876,136| 4,980,774,847
9 2013 12 21 2014 6 20 798,377,331 72,733,418 5,706,418,760
10 2014 6 21 2014 12 22 1,399,417,868 382,742,519 6,723,094,109
11 2014 12 23 2015 6 22 2,981,120,275 122,378,595| 9,581,835,789
12 2015 6 23 2015 12 21 854,626,483 801,125,381 9,635,336,891
13 2015 12 22 2016 6 20 1,965,220,206 216,243,758( 11,384,313,339
14 2016 6 21 2016 12 20 4,899,915,985 ,665,084,602| 13,619,144,722
15 2016 12 21 2017 6 20 387,858,477 ,324,986,432| 10,682,016,767
16 2017 6 21 2017 12 20 212,617,807 ,801,010,504| 9,093,624,070
17 2017 12 21 2018 6 20 191,325,986 ,571,526,390( 6,713,423,666
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18

2018 6 21

2018 12 20

13,989,022

5,381,586,136

19

2018 12 21

2019 6 20

87,657,535

522,330,199

4,946,913,472

P =fm@sm. EEons

mMmELTT ] 9.8260 | [HEREEM 4.867TERA (EHEA
14,000 25,000
BERERRIMTEEREZR) (ER)
13,000 it 4 20,000
12.000 - 15,000
W (=)
11,000 10,000

10,000

9.000

HRERE(EN)

- 5.000

2010401

L
20132/

1
2018/01

0
2019701 (#/R)

ERNEHEEENERROLNTY . IO REENCMTIERE CRETL.
HEEBIRZ010FI1H20BTT.

HERERZ A0SO TRTELTLET .

nx0: 2019568288

B sEois

(TROSED. KEIW)

REE | SEs
2016/0%9 T5A
2016/12 |  75H
2017/03 T75H
2017/06 | 758
2017/08 |  75@
2017412 | T5H
2018/03 75/

RN | SRE
2018/06 758
2018/09 758
201812 | T5M
2019/03 | 758
2019/06 | 750
BEERM | 2.7950

HHESH. DESESHCEIVWTERSY
HRELET . HETREN PHOESHICE.
ARETHEVWIEFEDET.

BT

ZPUER. ZPEU-TPFARICEDEREIT>TED. ¥F—J 7 FOREORREZREBLTVLWET.

() EfdidMoody stt. SEPH. REIH. JCRI. Fitchitd 55, MAIE LT, ERRS S, S5 e RS Oehs ETOBAERE. IEEL. Thait
BBE—ELECHELRUERIC DL TH, RITEEAEIH TR EBLTVLEY,

O AEWRE O (RENS0E R BINRE
T & AR R
s 95 5% ¥ 100.0%
| EEEMEES 4.5% Wil -
=118 100,0% A=0 -
# AN FEHAESEESHET, otk —

HHENEHEAES L. HAEEERLAD
LOTY. AN v UCRFERASWE
EHETOT.IMHFALUDIBESHNED

ET.

#EEFREERN-SOSRSTT.

HERSHFHASCHEERISNITETT .

BEOBBRAL. ERSHOK—LR—T TCRBVELTET.

FPYEDBAERIS < ETEAAXZDEMTED. REOAAARENETLLOTRBIE A |
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mE0: 2019568288

D SRR D FafSomEmE
L40) Ha R T 5 408
AAAKE = BEF2lL—¥3y 4,79
AAKE 35.5% & —ti 3.82%
AlE 56.5% BEFED (EH)* 2.99%
BEE 8.0% 518 A+
E0it = ESRERARONIENETELEBTYT,

R R R SNSRI TY.

ERERBCREFERTBICHBLTVET,

#+ - —HOFEREELTRRLTLET. #H EREFNNFFSFNTLERE. BRELERTNoN LESTFEBEERALTHE
LTLET.
EEEE T 1, B SR L. ML SRR A AL TERLTED., 7w FORe
TlHEDFEE AEL. BRESOSS. SOV TEZLESE. BALTHEL TVWET.
RS INCBEN OO R TY,
D HA L1058 PN R R
4] 9= %28 A B s
1 | EEEHEERIEE S 5.000% 2025507728 HEI BBE+ T.6%
2 | EBUF J2rF22ell-T -7 3.850% 2026/03/01 ¥ AA— T.6%
3 | BEEdHRE 5.000% 2022/10/18 e A— 7.5%
&4 | EIRSES S 2.750% 2027/0472T HEIL A+ T.5%
5 | WHELHAEEMREN 2.125% 2023/10/25 #*F I A4 T.45%
6 | E—SHiveE 5.100% 202410728 HE At 7T.1%
7 | BRI RT 2.625% 202700401 HEIL A T.1%
g | AWERL /I BERT 5.325% 2023/03/28 H*E A= T.1%
g | IFYFFTFYAFTAIN 2.437T% 2022/09/11 HE AA— 6.7T%
10 | RS HERE 4,000 % 2027/00/14 M A= 6.6%

#EEFHBEENCANIFSTT S LRESAYHSEATVSEAOEIB . BRELERNOR LEEFEHEHETLTLET,

FRINIEOHERS

-10

BIPUFILERNFRI-=00E0ER A

HEFFYFOEEER REFsERERERALCLOELTHRLTED. BEEBLEERETLTVWET,
HETERRENLAEFORBETY, SEENEFLBESBOBERTT.

1%}
6,61
.77 472 5.65
3.01 1.49 1.83 ._
Lt = 0.18 pe=m
=]
-2.76
2010 2011 2012 ELLE 2014 2015 2016 2017 2018 2019 (&)

BEOBRARAL. ERESHOK—AS—U CCHRBUEETET.
TPV EOBBERIS<ETREDERATEN. BEOIERRENETILOTRABOE A
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0.3

1.08
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@
a.
b.
a.
b.
cC.
C.
@
€))
2010 20 2029 12 20 ©)
(O)
21 20 21 20 21 12 20
12 21 20
®)
a 30
b. a
c b.
c.
d b.
e b. d
b d.
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f.
b.
16
a. a
a.
b.
c.

b.

b. e
a f.

12

https://www.tokiomarineam.co. jp/
b.

https://www.tokiomarineam.co. jp/
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1
Rogge
o
[2018 12 20 ] [2019 6 20 ]

5,080,671,855 4,847,228,499
140,731,743 47,975,960
5,221,403,598 4,895,204,459
5,221,403,598 4,895,204,459
40,361,896 37,101,851

88,676,593
281,768 262,030
11,270,652 10,481,104
140,834 130,975
140,731,743 47,975,960
140,731,743 47,975,960
1 5,381,586,136 1 4,946,913,472
2 300,914,281 299,684,973
34,053,241 37,723,887
5,080,671,855 4,847,228,499
5,080,671,855 4,847,228,499
5,221,403,598 4,895,204,459
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O
2018 6 21 2018 12 21
2018 12 20 2019 6 20
8,764,978 276,023,819
8,764,978 276,023,819
609,626 524,313
1 24,384,827 1 20,972,270
301,117 262,075
25,295,570 21,758,658
16,530,592 254,265,161
16,530,592 254,265,161
16,530,592 254,265,161
190,226 3,348,806
259,848,982 300,914,281
59,392,777 28,665,147
59,392,777 28,665,147
622,253 3,589,296
622,253 3,589,296
2 83,495,457 2 74,762,898
300,914,281 99,684,973
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€))
2018 12 21
2019 6 20
[2018 12 20 1| [2019 6 20 ]
1. 1 6,713,423,666 5,381,586,136
13,989,022 87,657,535
1,345,826,552 522,330,199
2. 1 5,381,586,136 4,946,913,472
3. 2
300,914,281 99,684,973
2018 6 21 2018 12 21
2018 12 20 2019 6 20
1. 1 1. 1
10,000 24
2. 2 2. 2
2018 6 21 2018 9 20 2018 12 21 2019 3 20
41,574,892 39,663,693
0 0
357,379,858 309,962,860
37,729,509 32,193,622
436,684,259 759.28 381,820,175 760.36
43,133,561 ( 75 37,661,047 ( 75
) )
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2018 9 21 2018 12 20 2019 3 21 2019 6 20
36,961,938 41,289,078
0 0
331,773,771 305,730,702
37,453,199 33,536,660
406,188,908 754.76 380,556,440 769.27
40,361,896 ( 75 37,101,851 ( 75
) )
2018 6 21 2018 12 21
2018 12 20 2019 6 20
1.
26 198 2 4
2.
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[2018 12 20 ] [2019 6 20 ]
1.
2. @ (¢H)
@ @)
©) ©)
3.
2018 6 21 2018 12 20
22,288,704
22,288,704
)
2018 12 21 2019 6 20
166,560,715
166,560,715
)
[2018 12 20 ] [2019 6 20 ]
1 0.9441 1 0.9798
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1 9,441 1 9,798
4)

1

(€))

)

Rogge 3,462,800,757| 4,847,228,499
3,462,800,757|  4,847,228,499
3,462,800,757|  4,847,228,499

2

3

Rogge
Rogge
(¢H)
[2018 12 20 1| 2009 6 20 1

16,952,039 20,968,365
200,215,894 139,886,059
532,310,870 551,812,580
820,859,708 735,291,964
3,766,098, 989 3.523,889,010
186,895 69,363,278
— 680,720
46,412,469 40,390,201
5,383,036, 864 5.082,282.177
5,383,036, 864 5.082,282,177
9,282,008 —
2.798,218 _
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142,769,630 48,859,909

540 314
154,850,396 48,860,223
154,850,396 48,860,223

3,954,376,407

3,595,708,405

1,273,810,061

1,437,713,549

5,228,186,468

5,033,421,954

5,228,186,468

5,033,421,954

5,383,036,864

5,082,282,177

@
2018 12 21
2019 6 20
12 133 60
61
[2018 12 20 1| [2019 6 20 ]
5,668,825,906 3,954,376,407
10,151,013 89,586,018
1,724,600,512 448,254,020
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3,954,376,407

3,842,880,157

111,496,250
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3,595,708,405

3,462,800, 757

132,907,648

3,595,708,405

3,954,376,407

3,595,708,405

2018 6 21 2018 12 21
2018 12 20 2019 6 20
26 198 2 4
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[2018 12 20 ] [2019 6 20 ]

@ )

@ )

3) ©)
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3.
2018 6 21 2018 12 20
2,951,021
13,970,316
168,958,839
185,880,176
(D
« 2 (2017
12 21 2018 12 20 )
2018 12 21 2019 6 20
20,967,419
41,843,464
194,323,557
257,134,440
D
2 (2018
12 21 2019 6 20 )
2018 12 20
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5,124,757,781 —| 5,133,852,894 9,095,113
5,123,036,410 —| 5,132,150,454 9,114,044
1,721,371 — 1,702,440 18,931
5,124,757,781 —| 5,133,852,894 9,095,113
2019 6 20
4,912,614,115 —| 4,843,250,837| 69,363,278
4,910,907,362 —| 4,841,613,557| 69,293,805
1,706,753 — 1,637,280 69,473
4,912,614,115 —| 4,843,250,837| 69,363,278
(L.
1
2
2.
3.
1
[2018 12 20 ] [2019 6 20
1 1.3221 1 1.3998
1 13,221 1 13,998
©)]
1
@
@3
JFM 2 1/8 10/25/23 3,500,000 3,474,800.00
TOKYO 2 5/8 05/29/24 700,000 711,410.00
TOKYO 3 1/4 06/01/23 900,000 933,120.00
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5,100,000 5,119,330.00
(551,812,580)
3
11.0 11.5
551,812,580
(551,812,580)
DBJJP 2 5/8 09/01/27 3,300,000 3,336,300.00
JICA 2 3/4 04/27/27 3,430,000 3,485,223.00
6,730,000 6,821,523.00
(735,291,964)
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11,741,085 12,725,446
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5,463,460 5,892,133
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3,971,487 2,947,314
110,708 119,436
226,401 238,392
30,555 32,765
160,440 167,851
21,276 20,903
6,349 8,374
7,778 8,498
12,308,336 12,418,551
3,103,124 3,450,052
132,792 117,075
2,139,811 2,360,494
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16,511 19,897
3,384 131
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142,241 139,043
375,691 377,671
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107,891 5,041
50,146 59,798
11,209 16,161
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2
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