EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

2020 18

Rogge

1/78



@

€3)

®

©)

®

O)

®

Rogge

1.1

an

17

(®)

EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

2020

19

2021

19

2/78



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

©
(10)
(€))
12
a.
b.
©
C.
d.
16
e.
f.
g.

1D
an

3/78



@

Rogge

EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

12

4/78



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

12
480 12 1 2
32 26 9 4

5/78



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
ooooodooodooodoooodd

12

12

6/78



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
ooooodooodooodoooodd

5,000

7/78



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

FEUTHRETHEOARETRSFFICRBLET,

£ & LT HEFEELRogge Zy R ViBNARIY—Tr v B (BB~vIB0 ), (T Iey
—7PYFiEWSCENBNET.) EBLT. BRBETHR(BEERL L EZz0FEH. B
FOHFEMS) FERTRTTINERTORSPEOLEMESS 42 CREEZTVL. &
By IRFE0ERELT.EELEREORR-ERMECRERNCEEZEEELT
WRETVWET.

41 HETHTT2ERLEESOMBEER TEL0ES2 2T,

#2 MTNIEF s PLY—L/—F) B ERERIIFEESAET,

o REEERE S LWEEEREFORSH & ERENERCERECEETSBANENET,

* RAlE LT, REEE 2 0BT 2B T 3ROK(BHEROBNIEEHE T )HRTTS
BFSTRENRELET.

#3 Moody's 3. SAP 3. REI3t, JCR 3. Fitch ${2020 & 6 BIRE) MLAT MGG BEE B8 5L EOEH IHEREL
TLShLDEELET,

(it (SaPH) EAD) |idirez

o SRR SRR S En EH OETSHIC LT,
AREOFLENESRETRROTT.
» =00, EEEERETFOHBOZILLADHET I
E2TESEME=NATLSEFT. S&P HFDEH
BWHICED ., BEE BLlLeBHFENLLEBROTEE
{ELET.E, BB B TFAEATF SN EmSFE 1=
LEBEFENTINES,

3

ESAMMESLUTRRMNSCL TR, FROISHERATERLEENENET. |

8/78



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Oooooooooooooooooodad

WHZFORBEIEERAX [Tokio Marine Rogge Asset
Management Limited] (BERi#LERoggeit) MITLET .

Tokio Marine Rogge Asset Management Limited

FRiE it ZFOVEY
BUSEEELERE) BESEFevRIRIAvE 50%
FUFoG(Atbanz Global [nvestors) S50%

¥EE LRoggeitF. tAENOHEERASH PUPY VGO ULBEMERF—LD/ 7
NIEZERLEBRETVEY,

Jo-LAMERCH LTSS ERBEOT 07Ty 3L EE.

«Fo—/UlLsERICHE

GERF — L2, 1984 E L EBRSTEODH THAEMOY Py THIS N Rogge it DEREMAL T
O—r R E R .

CGONTETACEREROERSHTESFUF Y UGIERogoe i EERS Rogoeit BEMSRES
EROEALTUFPYYGIDETEREGEEER MBS,

ERBEGERF - LAV ENEERMA
ERRELY TPV R R r— R F - AERETOTLET,

AREREICODVTER. RRIELTREBEANY IJETSTERREY
ABEHVATOERZEVET,

HAEAIETICLT, AREHUASOERTEDETH. ARER U A/ ERECHBTESLOTIREDE
e

BRI, AL IMBREOENLDEENES. CNSOSHERYAFO v IO FHRELETY,
EEL.ASRTELSTSRGOEESIIL o TR SN EAEHFHEQ~ v I DA O SBENEDET,

BE~vIICOWT

SR AuTER [ e g ARy
AR TETAECr Y SRMDA R EFLET,
NARNETEF ANCRCABRERNVSEERTS e‘l:-y::r-.‘:sar;vaa:‘.:-
a1 = . A g i< ) AR RN
el e s bt d [ #—5T3) }:j;q
! Bty e

S ]

oo st i

=T

EHMmELIUTARMS L oTE. RO IVEERNTERNBSAENET, |

9/78



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

272 FOitidd

s JPE=-D Py RFARICEDERETVWET.

[NE—TPE] [¥H—27vE]
%
i B RO R WEH LR = BRRTEN
F gge _ ogge .
BAE LE&* =N AS ']-l;; = e ﬂ;’;}' HRTRITTS
(B#%) o IFUE dmm =7-I7rvF GEm | seRTo
' (BR~vTBD) ) (B~ ~vIzn) wew
Sid
s L F F

BIOPEU-DPrEALER BEEORARSE~E-7roFELTEEN. TORBEEELTIY-JP 0 FICER
FRILICED. BENERAEY - P U FCTT3ARTY APV P - P FICHERE T SICRELTO
BEIAREADOE R A E RO —TFF ER X TPy FARBRT SN BDET,

| FrYFOBRA-REOBFAIDAYT Fa—LIT2VT ]
77X EOMA-BREOERAHFOROFFEENE LT SEFRE(FREORSRPERE) LU0 ET.

(1A—8) B
FRENRVRED AT TT,
B W %k - e £ B W » » % - t B BLR BRSURCSMLE

o

E R FIPR

HBANOEHBERTSE. RREMEOREERBOI10%UTELETY.
# A (EEL. EREROBER FESIZHOTESLIURETHROTELCE
DE@TIRECMOET,)

NAREE HNERRE~NORULETSCEMNRERIEEA.

FIOREETORMEGE LS T LEOLR AR CETLRREEIED . |

10/78



EDINETOOOO
O000000000000000000(E06433)
Ooooooooooooboooononoad

SECAHSt OFLERBETVET,

*3A.6 . 9884012 A0S 20 B(kBOBRSERERB)CREEZTV. FRIELTRD
FHICBOEFWMETVET,

SEMSHZ. ERERE0. BESEZHEELAFIEFLIURRE (FEEEE242 9. ) §02HE
LET,

PEIREM. SRS VFEREROAE. MRBEAFEMRLTRELET LEL. FEMNSHEN
PROBSFCR.OEITEETHOEVLWCENBIET.

§ X—Z7E

WM 17 27 38 4B :S5A |68 | 7TH [ 8A i 98 (10A 117 12A

2 R &R & | &

DERRAA—-VIRTEN . BEOSREOFTUVNELIVEIORMCOVT. FH- RIETILOTREDELA.
ERofEENEIAERACKUTREYNEY.

L REUEBIUTRBGECESTE LROLSUERNTECLREABEOET. |

11/78



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

B paEsEScHTsERSn

 FEEE. AMTEOFBRERIRED. D7/ FOMRED S
HONhETOT. FREHFZHDONDE. TOREEY T, B
HEJME THOET

AERENFILDND A X=
— 5
il ‘ kR
L |

27w KORRE SRS

* SRER. HEAMPCRELERE (BREFRBORUFOESIVTERESCER
i#) TEATZLONIBENBNET.TORE. HHANBOBEBHEAMANBLL
NTTHRIITECRDET. L, SFREOKERL. BTLEHEEMCE3S772FOR

BEETTEOTEHDEEA.
#akER, aEAHCESE, SEMRHArSELORET.
GENREE L,
OR4HOE (EREHE) CHESISORNG(ERERE) OIEIENI® ORGBER oo
HANRPCRELEEEEBATELONSES
E=T) mesuorossaur ioLrns  CEETD MUANESSEREHATELLEA
10, 500F HE& 1008 10,5007 10,400
N 10,4508 NI
450 HEE100M
(@+3) E':’ @) (@+E) 5 000
i ®&F0M
‘ ‘_ -. ‘ {04 &)
ARENE ERENE HMANE RENE HIBEE SRR E
L R U Bl Heik
R (ESORTE M SR 500M (*EORIEEMLY b

O RS A—-VETH) AROFRENCEREHETETELOTESNEVAOTIHR ESL.

s BREO77VFOBMAMBAICE TR GRED—BIL(E2HH, EROICETE OB
RUICHYTIBENBDET 7PV FRAROERRRICED, SREEL0REHROE
EHopEh ot BELAMTY .

@
2010
2018

®

1 SRS D—EH
FEEO—BLELICHAT 388

e e,

HRREDZEN

THEO—EBLRELICHENT 2ES

[ k-1

[ E T

aRED \ i

(SHRRTE)

AL E (W R E

ERBCRED—BLRLE
dEEn., TOHEETHEN
rEfHrLEY. ELEEN

LM (WS

BREERL-GDEY.

WASHES SNTEERE07rFOR)EH)ELELESrSOHERTT.

20

21 2019 12

20

12/78

2029 12 20

AL E TRl SR E TSRS a0 T . AEROREROENAEFE. TELRE (MBSES  OME rEPLEY,



@

EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

1B & i— SHoo U

CHEI;EEE)

Tokio Har ine Rogge fAsset
Ma nt Limited

Eipatt e ot ow s g [ ] RS ERoge—y HUBAKETT -7 7Y F

EROEECE T SR EEE (B¥A2IHH)

213, SEROEEEILIE T,

ry
TH-7 7w FmER LIrUE
&SI T 2308
G2 Wil FRogge — » HUBAEE 7 7 F
(BEATIHY)
T FIL 2t SiEait
-+ - — — "
WEELFEY FYERTAY MERSH | gapmsay :E%;;Eggtgfnﬁ
{S3£Bt% mEREESE GE1) s il
. H&E7 A2~ 7R MEE@AERat
E% . B,E§¥ ﬂ'JEEﬂEL'- EEEE#E@{%'E - 'Ei!%

y [-HT 23 GEE)

HE R OIEL. — WEY BT
REE D & - B0 - (MRS O3, 9

B 3 0 3R L
WR 5B i - B30 - (BB MR IR L

ER (RHEH)

17 7 L FoiEiE R i ERIIE. EESst - St - BHE OEFEBEEEMIE IR T ET. |
MRS AT S ARA DR M, G 02T, InE-sits - B - B8 OEE LT onT
HEFhTLET. :
G EshaEithi el A&t ~EFHEE OfER EEEE T IS mc . EFET B OMAE. EREETT
' DEE O B0 RS DM BEAREL QT ET. :

il
o0

o B
M —

20 2020

1985128 EEELEIL—~7 3B FEEELEEEI L) Fodgicrky., SEEH
VU R 2 CERRA O E T T, BREEBLET L - NSRRI S 0iEE
WS E 2 (B TERAL

19874 2 B HSRRFEEE L T85F

EE 6 B S — IR =

1991 4 B B LN EE0EREERRE

19935 FEELE7 v =20 A 0 VERASHIGIETEL . #EELELD
FTErEiLE LT O REFES

2007 0 H ERdfmsmimd EE L LTEHE

(4FE 4 F BEREBEPYE v b w24 o MR EHICGHEEE

201610 REELTEE SRR ST L &1

2020

38,300 100.0

Rogge

13/78



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

@
)
Tokio Marine Rogge Asset Management Limited Rogge
Rogge
¢!
Q
Tokio Marine Rogge Asset Management Limited Rogge
1 10
2
3 20
4
5
6 10
7
10
@
¢y

14/78



EDINETOOOO
0o0000000000000000(E06433)
Y e o o
20
22 23 24

15
@

Rogge

€Y)

)
©))
(4
Q)

(©)
Q)
®
©®

(10)
(11

(12) @ Ay
(13) 10
(14) 11

(15) 18
(16) 19

an 20

(18)
(19 14

(20) 16
(21) 14

(22) (21)
@ (12) a7 @
@ ® (12) an &)
(©) w (14) (13)
14

€Y)

&) 14
©)

(4)

Q)

(©) ©)

15/78



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

€))
BErEELFZzy F2437 A
(5% 778 FRogzett] T : X
. = BEHEESSE (I FC)
EHEHEMSE < 1@/H >
WIS - — T
B i o
TH- 2 7 FOEEITHOEZ S U
l EHAODHTE ‘ BRI LT
=B =
E=RU T - NIF—7 2 A5Fh
‘ B b VA DR ‘ 77— AFED EREEERE (FRC)
Fa—FnA»0 <1@.H=>
10
Rogge
Rogge Allianz Global Investors GmbH
50
Rogge
2020
©)

12 20

16/78



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

®

100 10

100 20

100

100

100 10

g- 236

341

100 10
19

21

22

17/78



(¢

23
24
24
25
26
b.
27

18/78

EDINETOOOO
0o0000000000000000(E06433)
Y e o o
28
28
28



@

29

100 10

35

29

100 20

19/78

28

EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

&)

@

&)

20/78



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

®

37

21/78



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooodad

M R R R R T T Y Y RS L

<48 2B S > :
(HEE tRogget®ax s T T, ) .
B SOIRIE - §TEEs :
E#ﬂ-?th;ﬁ-yC!T TE#E.'?{*—FH-:){J‘
<AL S A7 2> < B2 2SR > :
ORSITETIEL 5 | | Spmnauo. onae 0T :
CHEFEEDTE :

OB U5, (EEUSOIEE - B =

<A wFSA 7 AFEE> < HHEREET >
(EEIA 1 - k) (JEEIA 1O - et
A7 24 F AR R odecE - B3 ETLY EAEIE DR SEEEE L.
AT AT ANHEE- BELEOICEHME B st EE LT EOELCER
FiohI2BHEOIER - EHICEATIA2ATEE HHROES-aLENTLIT.
T ET.

(AR RN R E NN N ENRNERERENENERENNENERENSENHEH}NJ]’

F R R IR R R R R R E R R R SR R R R R R R T R R R R R R RN T R R R R T R R TR RN R E R RS E R R R R REEERSEEITERET

< PSR AR >
FREER T LB EFOEE

2278



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Oooooooooooooooooad

I SEEH 2015475 ~2020%68

FFYEFOSEMBERS LU FFUZRERBNGHEEISAED
SEEBRARREROHE WEROLE
BESEROSARCS IS IREB IR Rfms &R Tru R EENGEEs SAEERNCEE TES LS
IEROREREBRTLLLOTT, (FRELA LT T, @FSEMOEREC ST 5T 15/
OREEORSE . B BMEERTELELOTT,
1=} 136} %)
17.500 160
ofl il
15.000 80 STFiSE
mﬂ, ARE
12,500 &0
10.000 40 327 - 34 -—ELE
19,3
T.500 20 7 53 14&.0
<000 Py 1 1| | T "".I."_,._n.l.l.ll.lﬂﬂ.l.[l.l.l.l 0 _ﬂ_ i ﬂ_lﬂ N
2,500 S S 20|77 *0 e
' . -z VS el o114
. '
2015707 30Te/07 207707 018/07 15707 2030/06 FruF | BE 05 BAES SHEN cans waER
m] 35 | 'so [es [ 28 [18[oa | 0z

EAREESRELEML. BRI REaTBRR L0 s HETORESSAND P EQERUBERZBDET As
LTstMLAESEN . EROBLENLI ZRLES HPFUERAREB AR ERNOEMBRENTT. B
EFHEDET. SREEBRALELOELTHELTL SN, BROoES

EfEMBEERE. R IREEERAEL ol LTHELT ERCETOVTHHELEAEMRER SRS BS B
Lk, BRoEEERcEICTHE L EMmEs s 3
[FRESBENBDET,

£ 7 HE S L&

_BEG  TOPIX ORBEGIM) (R4iA%)
GHEE MSCIZ S 411588 (R:4AH, F~—2)

H¥EE NOMURA-BPI (EHS)
EATE FTSEMRENEC 7w 22 (R<BF. B~-2)

FREE JPELAY-HIAY R A e F AR IR T - 0= e Frit=2 771 F (FA=2)

STOPLGE MG BERPA AR EL T O-E MR — I i S A SR T, TOP LG el s L TP m i . BeL BRI e T 0. TOP (KEmy 2
T TGRS o0 i MR REE A N L2 7, M SRRNE . TOPoma il it L <AL RECEN. LMo L. TOPHoEEs T B BRC LS
T2BSFANET. SMSCIDI TR (REAS. F=3) 2. MSCREVRRLT L3R FTid T REEAOHEFRCEHT TR L3NNI EENNTr. EEE
CWHEE. MTEEE 2o R -DoRBEMECIHCEELEY, Er. MSCIHIARRoA BT ETIANELIULEENE TERFHEALTLET. MECIESIFIBR L O
YFpRAO—NELREEHH. AE. PRSI LABNUANATLEY. MECIHE TR KERME LS. TR EC LG RERHELRLEY A,  BMSCITIT—
Pud Ry b A v Ty 23 (REA S AA=2) . WS FRELT VSRS TR TRA SRANSN BT, BN BEE, DR g Lo -
BAEMECIHCSERLET, Io. MECIHEAERCRERRETERREL FLURESETERATERLTVEY, MICREGIFESLEA Y Fulan-HEnd STl
S EEF T LERUANATOE R, MACIHE T L E S . FAYER SIS LI CRLV Y A, SHOMURA-BP](EIR 8. I R
LEXCHNFACEATINRCE TR CRRE NS REE NN T, . NOMURA-EP L (W) CHTSEEL. mEE. DRHERtoh — Yol BHIESCS
BWLE¥., OFTSEERERY »FyIR (MBS, A~=2)13, FTSE Fised ncome LLOC ZDE Bet. BFER<ENIIECERCESESRTE HE0M Sl T
NERFHLERRS A Fo 2T SO Fy P20F- 20, RERECHTERSLTHED. FT5E Fived Income LLORE. SEF-SoEFgsiUnsRs@lt Y. £2
F=000E MBI ECOFREMETAVERL, S04 Y FrI AN FIBEENCNRMEL O — MR MEFTSE Foed Income LLCCRKLEF,  BJIPE
Mt il b M B A pF W DA IT= T B Qe tr D 0= e Frdi=5 2 pA E (=21 1. L P, Morgan Securties LLCH IHL, 20 LT3 . SENEL
RifriAEaAE THRENEC LSRN T uE. PRI - A e B A Fr A IR=F o - = e ¥ T 0=l - F1 =3 7 P HERT S MR

MR EE O —OE P, J P Mergan Securities LLCCBRLEF,

{GE) AR, A DL S M EE L T A AL TV,

LRERAEOERTHD. HROOMFERW-RHTILOTRBLE A

O
1.1

23/78



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

@
0.3
€))
0.902
0.82
0.4 0.4 0.02
Rogge
0.24
©)
0.011 0.01
66 60
@O @
®
20.315
15 0.315
20.315 15
0.315
2037 12 31 15 x 2.1

24178



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

20.315 15 0.315
15.315 15 0.315
2020
2020 6 30
Qa
4,592,868,831 100.01
917,431 0.01
4,591,951,400 100.00
Rogge

512,791,815 10.67
727,066,584 15.13
2,943,577,111 61.29
348,144,496 7.24
222,302,302 4.62

25/78



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
oopoodooodooooooodd

3,514,023,909 73.16
48,671,519 1.01
4,802,553,827 100.00
@
a.
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Rogge
1 90 3,075,032,694] 1.4903| 4,583,028,727| 1.4936| 4,592,868,831| 100.01
b.
100.01
100.01
a.
Rogge
@) ()
() () )
NKSJHD 5.325
1 5.325] 2073/03/28 | 3,110,000| 11,488.40| 357,289,314| 11,712.45| 364,257,459| 7.58
03/28/73
DBJJP 2 5/8
2 2.625] 2027/09/01 | 3,020,000 11,051.96| 333,769,469| 12,052.34| 363,980,845| 7.57
09/01/27
JICA 2 3/4
3 2.750] 2027/04/27 | 3,020,000 11,089.67| 334,908,281| 12,022.70| 363,085,739| 7.56
04/27/27
SUMILF 4
4 4.000| 2077/09/14 | 3,050,000 11,366.57| 346,680,385| 11,561.57| 352,628,171 7.34
09/14/77
KOMATS 2.437
5 2.437] 2022/09/11 | 3,150,000| 10,802.90| 340,291,559| 11,052.20| 348,144,496| 7.24
09/11/22
6 [DAIL 5.1 Perp 5.100] 2024/10/28 | 2,840,000| 11,716.72| 332,754,990| 11,878.33| 337,344,714| 7.02
7 |FUKOKU 5 Perp 5.000] 2025/07/28 | 2,810,000| 11,639.58| 327,072,286| 11,754.21| 330,293,540| 6.87
SUMIBK 4.436
8 4.436| 2024/04/02 | 2,690,000| 11,288.92| 303,671,995| 11,700.94| 314,755,372 6.55
04/02/24
NIPLIF 5
9 5.000| 2042/10/18 | 2,460,000| 11,389.19| 280,174,206| 11,434.44| 281,287,376] 5.85
10/18/42
MUFG 3.407
10 03/07/24 3.407] 2024/03/07 | 2,300,000f 10,440.00| 240,120,138] 11,607.90| 266,981,874 5.55
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TOKYO 2 5/8

11 2.625| 2024/05/29 | 2,150,000 11,331.74| 243,632,569| 11,562.11| 248,585,539| 5.17
05/29/24
MIZUHO 4.6

12 4.600] 2024/03/27 | 1,900,000| 11,534.47| 219,154,988| 11,700.12| 222,302,302| 4.62
03/27/24
JFM 2 1/8

13 2.125] 2023/10/25 | 1,870,000| 10,774.00| 201,473,800 11,282.53| 210,983,363| 4.39
10/25/23
ORIX 2.65

14 04/13/21 2.650| 2021/04/13 | 1,900,000| 10,825.59| 205,686,337 10,907.64| 207,245,173 4.31

MIZUHO 4.353

15 4.353| 2025/10/20 | 1,300,000 11,370.90| 147,821,742| 11,843.14| 153,960,898 3.20
10/20/25
MUFJLF 3.637
16 3.637| 2025/04/13 850,000 10,872.15| 92,413,284| 11,759.23| 99,953,514| 2.08
04/13/25
NIPLIF 4
17 4.000| 2047/09/19 650,000 11,285.76| 73,357,472 11,608.98| 75,458,402 1.57
09/19/47
ORIX 3 1/4
18 3.250| 2024/12/04 590,000 11,163.50| 65,864,703| 11,616.15| 68,535,314 1.42
12/04/24
SUMIBK 2.632
19 2.632( 2026/07/14 |  480,000( 10,807.97| 51,878,258| 11,480.88| 55,108,254 1.14
07/14/26
TOKYO 3 1/4
20 3.250| 2023/06/01 460,000 11,184.48| 51,448,651| 11,570.19| 53,222,913] 1.10
06/01/23
MUFG 3.85
21 3.850| 2026/03/01 294,000 11,519.56| 33,867,508]| 12,165.66| 35,767,050| 0.74
03/01/26
b.
Rogge
)
10.67
15.13
73.16
98.98
Rogge
Rogge
€))
1 1
() )
( ) ( )
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
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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
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
20 (2019 12 20 ) 4,427 4,495 0.9751 0.9901
21 (2020 6 22 ) 4,577 4,645 1.0026 1.0176
2019 6 4,866 0.9826
7 4,486 0.9805
8 4,547 0.9986
9 4,481 0.9845
10 4,476 0.9849
11 4,452 0.9871
12 4,440 0.9767
2020 1 4,499 0.9881
2 4,537 0.9972
3 4,384 0.9613
4 4,516 0.9904
5 4,575 1.0026
6 4,591 1.0046
)
2 20100 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
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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
20 2019 6 21 2019 12 20 0.0150
21 2019 12 21 2020 6 22 0.0150
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
20 2019 6 21 2019 12 20 1.1
21 2019 12 21 2020 6 22 4.4
)
100
4
2 2010 6 22 2010 12 20 4,391,029,331| 4,579,482,827 12,308,946,932
3 2010 12 21 2011 6 20 1,840,774,581| 5,386,898,724 8,762,822,789
4 2011 6 21 2011 12 20 476,302,621 2,806,669,622 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 2,289,479,911 6,991,345,987
7 2012 12 21 2013 6 20 209,485,316 1,239,592,490 5,961,238,813
8 2013 6 21 2013 12 20 462,412,170 1,442,876,136 4,980,774,847
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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| 2,665,084,602 13,619,144,722
15 2016 12 21 2017 6 20 387,858,477 3,324,986,432 10,682,016,767
16 2017 6 21 2017 12 20 212,617,807| 1,801,010,504 9,093,624,070
17 2017 12 21 2018 6 20 191,325,986| 2,571,526,390 6,713,423,666
18 2018 6 21 2018 12 20 13,989,022 1,345,826,552 5,381,586,136
19 2018 12 21 2019 6 20 87,657,535 522,330,199 4,946,913,472
20 2019 6 21 2019 12 20 96,457,236 502,752,952 4,540,617,756
21 2019 12 21 2020 6 22 45,012,968 20,375,975 4,565,254,749
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1
Rogge
o
[2019 12 20 1 [2020 6 22 ]

4,427,446,590 4,577,188,310
44,191,809 44,513,891
4,471,638,399 4,621,702,201
4,471,638,399 4,621,702,201
34,054,633 34,239,410
244,273 247,579
9,770,813 9,903,151
122,090 123,751
44,191,809 44,513,891
44,191,809 44,513,891

1 4,540,617,756

2 113,171,166

1 4,565,254,749

2 11,933,561

28,576,510 27,333,499
4,427,446 ,590 4,577,188,310
4,427,446,590 4,577,188,310
4,471,638,399 4,621,702,201
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@
2019 6 21 2019 12 21
2019 12 20 2020 6 22
66,966,510 214,427,269
66,966,510 214,427,269
493,039 501,115
1 19,721,365 1 20,044,603
246,426 250,477
20,460,830 20,796,195
46,505,680 193,631,074
46,505,680 193,631,074
46,505,680 193,631,074
1,230,888 189,141
99,684,973 113,171,166
10,959,981 951,748
10,959,981 951,748
1,567,414 815,722
1,567,414 815,722
2 68,153,552 2 68,473,232
113,171,166 11,933,561
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€))
2019 12 21
2020 6 22
1.
2.
2020 6 20
2020 6 22
185
[2019 12 20 1 [2020 6 22 1
1. 1 4,946,913,472 4,540,617,756
96,457,236 45,012,968
502,752,952 20,375,975
2. 1 4,540,617,756 4,565,254,749
3. 2
113,171,166 o
2019 6 21 2019 12 21
2019 12 20 2020 6 22
1. 1 1. 1
10,000 24
2. 2 2. 2
2019 6 21 2019 9 20 2019 12 21 2020 3 23
32,016,975 30,071,611
0 0
281,462,070 283,321,453
35,172,628 28,540,669
348,651,673 766.84 341,933,733 749.10
34,098,919 ( 75 34,233,822 ( 75
) )
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2019 9 21 2019 12 20 2020 3 24 2020 6 22
29,813,831 37,245,238
0 0
281,577,303 283,467,693
32,817,312 24,327,671
344,208,446 758.05 345,040,602 755.78
34,054,633 ( 75 34,239,410 ( 75
) )
2019 6 21 2019 12 21
2019 12 20 2020 6 22
1.
26 198 2 4
2.
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[2019 12 20 ] [2020 6 22 ]
@ @
@ @
©) ©)
2019 6 21 2019 12 20
10,594,213
10,594,213
)
2019 12 21 2020 6 22
307,111,400
307,111,400
)
[2019 12 20 ] [2020 6 22 ]

0.9751 1
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1 9,751 1 10,026
4)

1

(€))

)

Rogge 3,071,114,003|  4,577,188,310
3.071,114,003|  4,577,188,310
3.071,114,003|  4,577,188,310

2

3

Rogge
Rogge
(¢H)
[2019 12 20 1| 2020 6 22 1

39,295,818 38,037,478
109,870,823 72,032,129

334,892,568

507,342,836

710,598,576

717,634,804

3,476,858,477

3,478,048,285

— 2,092,318
37,844,590 38,520,944
387,565 2,357,203

4,709,748,417

4,856,065,997

4,709,748,417

4,856,065,997

33,532,617

29,009,543

631,033
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45,335,306 45,613,318

217 126
79,499,173 74,622,987
79,499,173 74,622,987

3,258,754,580

3,208,235,009

1,371,494,664

1,573,208,001

4,630,249,244

4,781,443,010

4,630,249,244

4,781,443,010

4,709,748,417

4,856,065,997

&)

2019 12 21
2020 6 22
12 133 60
61
[2019 12 20 1| 2020 6 22 ]
3,595,708,405 3,258,754,580
108,746,342 31,673,028
445,700,167 82,192,599
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3,258, 754,580 3,208, 235,009
Rogge 3,115,945, 239 3.071,114,003
Rogge

142,809,341 137,121,006
3,258, 754,580 3,208, 235,009
3,258, 754,580 3,208, 235,009

2019 6 21 2019 12 21

2019 12 20 2020 6 22

26 198 2 4
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[2019 12 20 ] [2020 6 22 ]

@ )

@ )

A ©)
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3.
2019 6 21 2019 12 20
13,627,537
49,644,145
220,971,278
284,242,960
D
C 2 (2018
12 21 2019 12 20 )
2019 12 21 2020 6 22
15,258,378
54,977,263
90,722,791
160,958,432
(D
( 2 (2019
12 21 2020 6 22 )
2019 12 20
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4,559,371,201 4,592,903,818| 33,532,617
4,557,668,388 4,591,199,458| 33,531,070
1,702,813 1,704,360 1,547
4,559,371,201 4,592,903,818| 33,532,617
2020 6 22
4,760,120,806 4,787,038,031 26,917,225
4,758,545,745 4,785,457,271 26,911,526
1,575,061 1,580,760 5,699
4,760,120,806 4,787,038,031 26,917,225
(¢ )L
1
2
2.
3.
1
[2019 12 20 ] [2020 6 22
1 1.4209 1 1.4904
1 14,209 1 14,904
€))
1
@
@3

JFM 2 1/8 10/25/23
TOKYO 2 5/8 05/29/24
TOKYO 3 1/4 06/01/23

1,870,000
2,150,000
460,000

1,955,646.00
2,302,647.85
493,442.00
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4,480,000 4,751,735.85
(507,342, 836)
3
10.6 10.8
507,342,836
(507,342, 836)
DBJJP 2 5/8 09/01/27 3,020,000 3,365,793.02
JICA 2 3/4 04/27/27 3,020,000 3,355,522.00
6,040,000 6,721,315.02
(717,634,804)
2
15.0 15.3
717,634,804
(717,634,804)
DAIL 5.1 Perp 2,840,000 3,124,000.00
FUKOKU 5 Perp 2,810,000 3,065, 260.40
KOMATS 2.437 09/11/22 3,150,000 3,230,428.95
MIZUHO 4.353 10/20/25 1,300,000 1,426,439.56
MIZUHO 4.6 03/27/24 1,900,000 2,051,042.59
MUFG 3.407 03/07/24 2,300,000 2,473,190.00
MUFG 3.85 03/01/26 294,000 333,142.04
MUFJLF 3.637 04/13/25 850,000 934,067.63
NIPLIF 4 09/19/47 650,000 697,125.00
NIPLIF 5 10/18/42 2,460,000 2,603,664.00
NKSJHD 5.325 03/28/73 3,110,000 3,380,296.32
ORIX 2.65 04/13/21 1,900,000 1,924,969.80
ORIX 3 1/4 12/04/24 590,000 634,888.79
SUMIBK 2.632 07/14/26 480,000 507,819.98
SUMIBK 4.436 04/02/24 2,690,000 2,925,310.44
SUMILF 4 09/14/77 3,050,000 3,263,500.00
30,374,000 32,575,145.50
(3,478,048, 285)
16
72.7 74.0
3,478,048,285
(3,478,048, 285)
4,703,025,925
(4,703,025,925)
(D O
2 @)

3
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2020 6 30

4,592,868,831

917,431

4,591,951,400

4,571,080,021

1.0046

Rogge

2020 6 30

4,874,560,702

72,006,875

4,802,553,827

3,215,479,142

1.4936
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2020 20 160,000
38,300
2020

0 0

175 2,879,864

2 6,999

5 19,544

182 2,906,409
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@

34
2019 31

35
2020 31
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17,817,927 19,928,671
208,412 207,883
1,954,575 2,864,007
1,951,601 2,126,212
1,809 101,676
21,491 22,090
21,955,817 25,250,541
509,917 576,200
379,427 388,342
130,490 187,858
53,138 5,385
3,795 3,795
49,343 1,590
2,769,418 2,987,389
43,201 65,610
1,673,049 1,673,049
31,200 31,200
28,546 32,906
450,632 450,632
10,030 10,030
532,758 723,961
3,332,475 3,568,975
25,288,293 28,819,517
2,534,676 2,555,940
872,217 1,315,027
1,662,458 1,240,912
455,110 544,639
73,427 367,506
698,000 1,347,000
54,312 43,576
3,353 3,128
313,291 244,679
4,132,173 5,106,470
378,099 750,413
378,099 750,413
4,510,272 5,856,883
20,775,924 22,965,811
2,000,000 2,000,000
400,000 400,000
400,000 400,000
18,375,924 20,565,811
500,000 500,000
17,875,924 20,065,811
16 0
17,875,907 20,065,811
2,096 3,177
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2,096 3,177
20,778,021 22,962,634
25,288,293 28,819,517

@
34 35
2018 2019
2019 31 2020 31

12,725,446 16,536,369
9,897,931 9,077,029
69,049 60,786
328,576 412,354
23,021,003 26,086,540
5,892,133 7,818,291
212,070 254,153
5,956,517 5,425,141
3,009,203 2,525,312
2,947,314 2,899,828
119,436 122,584
238,392 285,550
32,765 35,052
167,851 205,117
20,903 24,696
8,374 12,157
8,498 8,525
12,418,551 13,905,720
3,450,052 3,509,999
117,075 112,566
2,360,494 2,541,727
972,483 855,706
19,897 17,797
131 5,833
200,290 174,094
139,043 164,117
377,671 375,694
113,433 466,387
313,291 244,679
106,175 118,517
567,366 580,893
10,913 9,971
480,371 482,967
5,778,637 6,150,953
4,823,815 6,029,866
421 434

5,041 4,704

59,798 39,334
16,161 10,094
81,422 54,568
33,574 15,577
2,395 5,174
35,970 20,752
4,869,267 6,063,682
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0 545
0 545
4,869,267 6,063,137
1,551,497 2,044,481
45,612 188,875
1,505,884 1,855,605
3,363,382 4,207,531
®
34 2018 2019 31
( )
2,000,000 400,000 400,000 500,000 38 16,414,098
1,901,595
21 21
3,363,382
- - - - 21 1,461,809
2,000,000 400,000 400,000 500,000 16 17,875,907
16,914,136 19,314,136 2,577 2,577 19,316,713
1,901,595 1,901,595 1,901,595
3,363,382 3,363,382 3,363,382
480 480 480
1,461,787 1,461,787 480 480 1,461,307
18,375,924 20,775,924 2,096 2,096 20,778,021
35 2019 2020 31
( )
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2,000,000 400,000 400,000 500,000 16 17,875,907
2,017,644
16 16
4,207,531
- - - - 16 2,189,903
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