EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

2021 7 16

03-5290-3432

5,000

5,000

1/98



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

5,000

2/98



0120-69-5432 (
https://www.sompo-am.co. jp/

2021 7 17 2022 7 19

0120-69-5432 (
https://www.sompo-am.co. jp/

3/98

3.3

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

3.0



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

4/98



EDINETOOOO
Ooooooooooooooooonn(eEeL2434)
Ooooooooooooooooooad

5,000

5/98



EDINETOOOO
Ooooooooooooooooonn(eEeL2434)
Oooooooooooooooooaod

6/98



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

~~

))

12 12

https://www.toushin.or.jp/

® 77vrnBEl
NEBTORYEFESFERENLRERRENREL E5EH
EDOREHNDCEZRIBLET,

® 77vRroKeE
1 FELTEEBMF- EXFHARTIDNERTORRILET. 21—

OB T ERYRBT. AIRATSVET) DEHHESFIESZCHE
REEITWLWET,

EHRERCL-T. ENEEETIRSFROET,

7/98



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Oooooooooooooooooad

THEFIRSFEE?

- —RENCASFIEEEF OIS RITROSH (EMSOEH) seFC20AB (LITF.T9—
Mo lEVWWET) A REL. FRERETI—HYBELBCLRBENET A

c—A.EHEAASE. —EEM T CER: LIET (ENEHS) EBICT-RyrREE
NEd.FOESH.ZHHAER(EF ) BRECHSEZR. BTHRLEDEI—KRA D ER(ETIL
=7,
HARIEIrRCEDET .

s EF.EESEARSE.ENCEESAHRSLOFEFHEHICLIEBEES S ELDIEL
SEMHBNET,

SEAENRETIMA. MEHCEVT. RITHFBMAHIZENEE(B B B-LILE) Oz (L
& MELENBSESHET.)ELET.
EELfEROWFICHSENERA TR ATEEA T E TSRS BEDET,

SR -TPUF OMBEERRO2S% LUTT.BAESAASFCLREEZTV. SNDEF(IC
BUTEESNBAS0RELERBNICHAELET.

BRY=TPFCOWTIL. @R r FOESECSRIS.

OR—F72UA2HEORBEIBT2L—avE. B SFREXTELET,
* Falb—avER &FOELEICHTIMFOMEEOBCE (ENOFS) e RTIEMT,
—MNICCOMBEHAEFVEE. SHEBRICLSHEROEHLAFLLDMEICHENET,

OV —D7YRICEHA. AHOERAEHCHTIEEE. =4 Ity —)L FUdz
1—F—F— IZAI—|CEFELET.

=4 J'".'J“'?‘—JL- Judzx J—I:’—I:‘— IAT—E21T

A1 2EABRTIRERASHO—

» 1969 AT Y O—IULIC25M S BN

- MAARER: 1 ATHRATRAT3 (17362, 6T EA)

- RORARER - SRRSO RS ER (2020 128%81%)

2 TAANYIBHNDI—-ZETBAYIRLI-RIDHBDET,

FAELT. MATAE~AYIETWABEHIAOEERTIER

EiTWET.

BERELT. BETAEAvIETHEL S . AHEHOEEE2T
Aaviila—2 F7.7T0H.ATBOAREEOMBHINSTEET (AL,

ARERIFRELET.).

AAwd®Hna—2

A, BRA208 (KREBDBSEREXER) OREEFC, N@ED 7

J BEE{TUL\ET,

SikrRNENPEOBSITEETORVLIENABDET,

RWBBICA Y ALRA " ERLICHEETOCEEBETIZVETT,

#AVALEAER. MO TOEABELLET.

s JFvFCERENESE0ERAR SERR SNETIE8SE0ET.

AEMREECAROERES CLVERERY FTELCEE T BRIELT. T DLEA
HNCOLTE. TREETLET.

8/98



EDINETOOOO

00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

BEEFEFEEBZANEF O X—T

BEEZFIMFORS. VR BBHETEDSR VD, R OEBICLSE R, MeFEE TH
ETHCLCBNET.—A. ER2HAFORS. FHNOEBR. V- OEBCL->TREL
TWEESIC BEZFIMFELEASEREL BBV MG TEET,

BE&AESOrA—Y ZHEFB/BOAA—T
ol e o-muik
—~ R . ' Z
& 3 ; i 15
HiREH D
EwE /)
RiTey SMETEN ®PLREN RiTs ®#VMETREE U LREN
[ & BEHMBOMEE]
i m I:!ri-'n'.,.l
9 LRBE v __d
-y - -3
p (ER)
SHETEBE .
o - e |

LRESHOENCLEZS—AY ASOEEERO A A-STED. TATH EEOLS LGS
CEETS-FIETELOTREDVED AL
RSl 2HCLSESLAC. RTHROEBREESCL->TEEMLEY

9/98



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

R A EERCHATIERRIR

OnEkEE. BEFE0RBEIRED. BRERD
HEENOEILODNETOT,. FEENELD
Nas. TOSWELS. BEERITHOET.

OricE (T, AAREEPICRELCRE (EREFEROESFIRS LU ERESUREK) =
BATZILDONIBSHHENFT.E0RS, YHARBOBRRGEHRIFIHARBELEATTE
FHTEICHDET.

Fo AEEOKER. GTLLHBHAMICE 1577/ FORSRERTHLOTRENER A

SEBAPICRELENREBATIILONSEBS

iR Er-EREMY L RL-BS filEREM-EEERYS TRLEES

10,550
10.500m

wa.

= = =y =
HiEREE YEikEE smzne HimREE LN E YmREE
S HieiE AricEi Higik
*SENRH * 50 HE * FEMRE *HEMNRRE *B0 H% * SENRE
S00M™ i ML 4501 500 M HEmsL 520

(F1aERE, FESHCEDE, fENRE =L OhET,
HENSHE. LUTFD-2TY.
DEREReOELAHIE CENEREOFESTICHNE. 0T ERRRT & DWEHN S

HE#EER AV T . EROSESH-ERGHHE TR T IO TREVETADTIER TS L.

PEEEOIF/FOMAMIRICE TR FREEO—HELEEEH. EENICHETEO—EILE
LICIHET3BSHHDET . 7P FEAROERTRICED, FEEMLDEEHRMOBELEHD
ihEhBStE&RTY .

ERFLESE (WMTES)
EEENICTEO—EL
ELEauEn. £O8RM
EF@RaEsEsLE
Vo ER. FAH RS (NE
HiE) SHIIERRELL
EGDET.

REE(EREOTr FORA SR & O30 FERTY.

B @RS TELET re0HES T T.HEROEREOERTER. TFiLES (METE)
S DEEHRILET.

2014 7 18

10/98



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

BT - RE -7 4 IT—27F
& :
T PR B F
7eb (@ B L)

pat b o | | SO- ) EETIES (- HERTOESS
(Fa) 'F ’ v =Pk S| GEgEns

HEER| [ mroonuia-2 | 8w Lt

=27

Ja—nLEBEFRETF—o7F

2FruF

So—LEBHEIREO7F(EEIREI A~y BYI—R
SOo—nHLEBESHRE 7K EAaRY AAyPELa—2

iz
» St
Ehet #%
SOMPOTHuhTRI AL RS -— E —M ?mfl%?ﬁ&m’iﬁ;nxﬂﬁﬁ
(REMEOEREES) 1 & BERERREST
T g A S BENALF T
FHEAOEE FX M08
l BR—ENH
RSt
(BHEAORR, —ERNFOPALBHIT, —8
MHEROELLE)
ﬁ {j, HREN S
. aA=Fre rotr—i Tz

BRERHEE)

(

(

(

)

)

)

aA—tF—tH—1TAI—
(FH—27oFIcBToERAEN-RES)

11/98



(

(

(

(

EDINETOOOO

00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

) 1,550 2021 4
)
1986 2 25
1987 2 20
1987 9
1991 6
1998 1 1
1998 3 3
1998 3 31
2002 7 1
2007 9 30
2010 10 1
2020 4 1
) 2021 4
24 100.
" ,085 00.0
)
BBB-

12/98

25



(

(

(

(

)

)

)

)

23

24

25

13/98

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

1.5

BBB-

25

1.5

20



10
11

12

13

14

15

16

17
18

19.

20.

21

22

17

13

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

11

10

11

18

19

20

14

16
14

21
12 17
12

14

14

14/98



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

AFERAHD ERERERELEA
RE BRIEXERBELYHTE HeERR=M
(6BHEE)
- 18 R i D
.ﬁ_muiggg ERERERE L ERERRUBSR
GERHEOKE)
HERT BRERHN —TTE

- <HEAEBRRUI7U/FIRIEBRREZEBE T OHE>

-8 PR EY 4R

CERNTA—TA) A (RE)

(EEER-HIESA SREREREYY L ﬂﬂ';ﬂl!ﬂ
Vi8F) WIHTA ISR (7 aEE) | 2 ATAIIEERRR

-BRAEREODE=S)
s 8

2021 4

15/98



BREERTE (CEO)

]

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

[
oA )—

]

#ifco

1

JAEEF—L

Jo—ALASERT—L

2021 4

20

10

16

10

16/98

aAVITSAFTLA

236

341



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

28
28
28

17/98



10

50

20

50

18/98

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

879
100 50

19/98



25

10

21
22

10 20

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

BBB-
1.5
236
341
10
)
23

20/98



37

21/98

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad



EAYASERENOEE
-EAYASEFEEROEE

WA AT EEIC
My LiEm

WAYAVEEICHT DM HORE

<Y AZEETH - ORI - BaRE

|

- ' WA EE =
: ALTSA TR
BRORE [ IAYEAERR
T DEUT T |
RE DB
g
AUT G T o
ames (w—- 7
SRR MR T HEHURIEE
A
B 22 W RN BRUATOER
SRR TS0 W E (RE-FHEEER, BRMR)

8 AR
M—T 1 E

HEAUAZICIZRBE AV EEAET.
2021 4

WAYASOEN W2
A ACEEREON T
~EBRAH AT AT

22/98

EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

WY A EEOETE-H ST
E2VTOERREDHSE

EEUASEEZFRHLBAORIE
SRR EES - REORE

ERASWERRODIER
MEEERH

EAVAEAOBUE- AME
EOLTORRBEDHE,
BRERERUTHO—T 5T




EDINETOOOO
O00OO00O000000000000000(E12434)
OooOooooOoooooooooboood

ZrYFOEMMERR U PUFEORENBEEISALD
STREEBIEEEE@MBONER EEOLE
f~w -2,
{ ] i
11.500'2! (%) g%
11.000 - - 60
10,500 - ElEE e L 404
10,000 | 20
9,500 | Lessiarasne - . o ¥ -
9.000 1 77y FOEMMER (55)) =20 75 1R 123 _15.0
) 220 T 261
8,500 ' ' ' : —40
2016405 2007/05 20M8/05 2019/05 2020¢05 (=/H) FryF HiE Solls SR BEERR SR SN
AawdalLa—2
(F3)
12_005.9 (%) 80 (%)
11,500 - _ = - 60+
11,000 ' - 40-
10,500 | I\W - 20-
10,000 H”[ AV L.V, /P 7 2 | o
9.500 f\~ F=204_18.9 ol
Z7Y FOEMEEE () -22.0 -26.1
9,000 : : : : —40
anes05  2017/05 2008705 2019005 2020005 (E/H) FryF  HEE SEllE RIS BEER SRR RN

20165 5 A~ 2021 ¥ 4 A

LR RIMOSESERERL-LOEAELTHELLEE
RififE L UEMRERCERSNATED. RROEBRER LS
UBREE-ESOTHEL-EMREE-GRe WS ED
E

SRR BMSE0ERECEHSIIICUET.

20165 5 B~ 2021 % 4 A

O FrsEEROENGRESSAEOMEROLN, 2. EiCH
HogBEFECEIER 1 EHMOREEQTS-BX- B 1.
FrPoERUFBOHEBENCARSSAICDLWTERTL. JPYEE
HENEREYSAEERNICHRE TESLACIERELESOT
T E£TOREISAN ZPYEOEAETRERBOER A

B8 T EE R AR IR ( TOPIX) (BE24a )

FREAsMIIMmE-—BEL8@EROERE(19588 1 A4l o8
EREFI100ELT. fToROBERBEENCLELOTY. KEFEER
(TOPIX) 2. MR IESEZAONRHETED. WRESESIRE. TOPIX
ORHLLCRLEONEORER. TOPIXORNELL<RLUEOMLEELR
TOPIXOEROERLL<IEROPETTINHERALTLET.

FRESMSCIT T =0 . F=trahsf 2T 203 (ELil & B8R ~<—2)

MSCl Inc. FBRLEBERBT. CROFEETEE AT LET.
MSCITT—=3ud e F=r o phof W F2 92 (ESid . AR~ =202,
MSCIZTT =328 T=Hob -T2 (BY2H. FEL=21 %6
ErBEHEtARECHELERO T, MENICE TR DOk E
MEnE—NoWNEMSC) Inc o @ELET, 25, MSC] Inc. (2. BK
FOMBEEASHNELULNERLETANAEELTLET,

ERER: FTSERREAT Y FroR RBE Ay L M~=2)

FTSE Fied Income LLCE LOME TN, tRTEENEEOESTSREES
MEoHREEETORETFOLE#@N A F oA T T EIENRFTSE Fixed
Income LLCOSIMMETED. WM CET ST < T OW B 2FTSE Fied
Income LLCOY /L TLEY.,

EEER MSCIDOY T T T v PR (ELH, [~—2)

MSC| Inc. ¥MRLE. BFER<ENZBRQOREERE. SEOEDR
BREE~<—-ZCEMLENEEST T AERCRT S8R Ok E
HEDh—UOMMEMSC Inc CHELET B M0 Inc. 2. B
BEOMEENASHNELULBREFLTOHNERLTLET,

BFE N NOMLURA-BPI [N

Hrisadstr LS T @M TRTI L LRNNEROoTREECRnE
EWTHAFSESTT.MOMURA-BRIICMT &—DaRE g+ oi—
Ao, FoTHaN SN CNRLET RNl o
FOREMMm R FICRL TR ERLE T A,

FREN: ) PELAYGE | = EMIO=/{ILF1IT=2377fF{f~=2]

J.P, Morgan Securities LLC MRRLARLTLSENT. ARENYRT
TERMARETERAETRICLIENTY.
FiEmMOEERLG J.P, Morgan Securities LLC CHRLEY,

GElEnoERR. ABA UL CISERENELT. AMBLTEDEY.,

23/98



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

3.3

3.0

0.891

0.81

0.32

0.45

0.04

24/98

0.16



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

20.315 15.315

20.315 15.315

15.315 15.315

25/98



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

NISA
NISA
NISA NISA
2021 4

2021 4 30
7,224,464 98.81
87,274 1.19
7,311,738 100.00

2021 4 30

6,777,817 92.70,
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2021 4 30
18,887,318 98.40,
306,615 1.60
19,193,933 100.00;

2021 4 30
142,751,402 2.75
1,551,556,067 29.92
608,278,720 11.73
537,350,002 10.36
474,890,225 9.16
264,032,783 5.09
216,738,646 4.18
195,788,105 3.78
191,672,356 3.70]
187,548,227 3.62
130,379,980 2.5]1
108,643,482 2.09
89,471,591 1.73
82,492,638 1.59
66,244,725 1.28
56,550,324 1.09
54,881,464 1.06
54,510,740 1.05
4,871,030,075 93.93
172,269,508 3.32
5,186,050,985 100.00
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2021 4 30
(D]
6,296,927 1.1383 7,167,792 1.1473 7,224,464/98.81]
2021 4 30
98.81]
98.81]
2021 4 30
)
16,462,406 1.1383 18,739,156 1.1473 18,887, 318/98.40)
2021 4 30
98.40
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2021 4 30
)
(D)

1 MS FRN 230508 1,700,000f 11,066.51 188,130,807 11,072.89 188,239,215/1.4126300( 2023/5/8 | 3.63

2 [JPM CHASE FRN 1,300,000 11,028.69 143,373,015 11,031.19 143,405,599/1.0628800] 2023/7/23 | 2.77]
230723

3 ELLS FARGO 1,100,000 11,062.09 121,682,647| 11,052.58 121,578,4071.4415000)2022/10/31| 2.34]
FRN 221031

4 AMEX FRN 1,000,000 11,016.41] 110,164,152 11,022.19 110,221,587/0.9455000] 2023/7/3 | 2.13
230703

5 CITIGROUP FRN 950,000 11,158.62 106,006,937 11,171.77] 106,131,8791.4516300( 2025/7/1 | 2.05
250701

6 BC FRN 240226 900,000 11,053.01 99,477,163 11,052.31 99,470,855(0.9597500] 2024/2/26 | 1.92)

7l BONYMellon FRN 900,000 11,033.20 99,298,834 11,039.75 99,357,753]1.2615000]2022/10/30( 1.92]
221030

8 MITSUB UFJ FIN 900,000 11,026.94 99,242,463 11,025.56 99,230,120[1.0357500f 2023/7/26 | 1.91
F 230726

9 SANTAN 7.5 800,000j 12,049.16 96,393,289 12,009.53 96,076,260[7.5000000( 2024/2/8 | 1.85
240208

10] LLOYDS BK FRN 700,000 13,356.06] 93,492,477 13,359.36) 93,515,575(0.2400000( 2024/6/21 | 1.80
240621

11] GS FRN 231129 800, 000) 11,225.19 89,801,543 11,225.79 89,806,334{1.7897500(2023/11/29| 1.73

12 ERIZON COM 800,000 11,169.46 89,355,696 11,169.14 89,353,197]1.2976300] 2025/3/15 | 1.72]
FRN 250315

13 JAT&T FRN 600,000 13,364.40 80,186,459 13,362.98 80,177,906/0.3100000] 2023/9/5 | 1.55)
230905

14 BPCE FRN 600,000 13,278.61 79,671,698 13,279.48 79,676,925/0.0000000] 2023/3/23 | 1.54]
230323

19 CD AGRICOLE 600,000 13,246.62 79,479,772 13,194.14 79,164,877[8.1250000(2025/12/23| 1.53
FRN 251223

16] CMCSA FRN 700,000 11,012.04 77,084,347 11,013.65 77,095,602{0.8137500( 2024/4/15 | 1.49
240415

17] NORDEA BANK 600,000 12,554.18 75,325,095 12,554.18 75,325,095(6.6250000 2026/3/26 | 1.45
6.625 260326

18 GS FRN 220926 550, 000) 13,240.97] 72,825,350 13,236.88 72,802,846(0.0850000f 2022/9/26 | 1.40

19 BACR 7.125 400,000f 17,353.17 69,412,705 17,360.28 69,441,150{7.1250000] 2025/6/15 | 1.34]
250615

20) ING GROEP FRN 500,000 13,403.45 67,017,262 13,401.20 67,006,043)0.3100000] 2023/9/20 | 1.29
230920

214 LLOYDS FRN 400,000f 16,614.21 66,456,852 16,619.53 66,478,125/7.6250000] 2023/6/27 | 1.28
230627

224 SMBC FRN 500,000 13,260.37] 66,301,877 13,258.36) 66,291,846(0.0000000f 2022/6/14 | 1.28
220614

23 DAIGR FRN 500,000 13,234.69 66,173,450 13,248.94 66,244,725(0.0000000( 2024/7/3 | 1.28
240703

24 BAC FRN 230723 600,000 11,044.30] 66,265,822 11,034.25 66,205,523(1.1328800( 2023/7/23 | 1.28

25| INTESA SANPAO 400,000f 16,135.77 64,543,110 16,020.91 64,083,679)7.7500000] 2027/1/11 | 1.24]
FRN 270111

26 BNP PARIBAS 500,000 12,785.22 63,926,115 12,676.72 63,383,644|7.3750000] 2025/8/19 | 1.22]
7.375 250819

27| SKANDINAV ENS 550,000 10,978.16 60,379,912 10,977.46 60,376,047/0.8291300]2022/12/12| 1.16]
FRN 221212

28] BBVASM 6 400, 000f 15,016.13 60,064,531 14,964 .36 59,857,465/6.0000000] 2026/1/15 | 1.15)
260115
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[STANLN 6.0 500,000 11,941.45 59,707,256 11,904.41 59,522,075/6.0000000| 2025/7/26 | 1.15
250726
RABOBANK FRN 400,000 14,551.89 58,207,590 14,485.90 57,943,61014.6250000/2025/12/29| 1.12
251229
30
9999/99/99
2021 4 30
2.79
93.93
96.68
2021 4 30
45,600.00 4,932,096 4,965,840 67.92
11,930.00 1,554,747, 1,574,998 21.54
1,560.00 236,047 236,979 3.24
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2021 4
1 (2014 10 20 ) 99,192 99,292 0.9919 0.9929
2 (2015 4 20 ) 7,902,354 7,910,296 0.9950 0.9960
3 (2015 10 20 ) 42,280,044 42,323,053 0.9830 0.9840
4 (2016 4 20 ) 41,709,939 41,753,095 0.9665 0.9675
5 (2016 10 20 ) 54,535,897 54,592,044 0.9713 0.9723
6 (2017 4 20 ) 37,746,638 37,785,380 0.9743 0.9753
7 (2017 10 20 ) 34,610,812 34,645,909 0.9861 0.9871
8 (2018 4 20 ) 34,489,293 34,524,585 0.9772 0.9782
9 (2018 10 22 ) 34,131,841 34,167,249 0.9639 0.9649
10 (2019 4 22 ) 25,571,636 25,598,211 0.9622 0.9632
11 (2019 10 21 ) 19,526,644 19,546,950 0.9616 0.9626
12 (2020 4 20 ) 18,612,676 18,633,019 0.9149 0.9159
13 (2020 10 20 ) 17,488,325 17,506,704 0.9515 0.9525
14 (2021 4 20 ) 7,307,362 7,314,962 0.9614 0.9624
2020 4 18,685,661 — 0.9177, —
5 18,977,893 — 0.9312 —
6 19,173,168 — 0.9399 —
7 19,290,259 — 0.9448 —
8 18,510,503 — 0.9527, —
9 17,441,342 — 0.9490 —
10 17,323,864 — 0.9498 —
11 17,485,055 — 0.9580 —
12 7,268,372 — 0.9580 —
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2021 1 7,274,945 — 0.9583 —
2 7,302,061 — 0.9613 —
3 7,297,947 — 0.9602 —
4 7,311,738 — 0.9614 —

2021 4
1 (2014 10 20 ) 101,532 101,682 1.0153 1.0168
2 (2015 4 20 ) 17,250,919 17,275,778 1.0409 1.0424
3 (2015 10 20 ) 56,546,610 56,627,092 1.0539 1.0554
4 (2016 4 20 ) 54,675,085 54,761,335 0.9509 0.9524
5 (2016 10 20 ) 43,523,891 43,572,658, 0.8925 0.8935
6 (2017 4 20 ) 45,409,652 45,458,174 0.9359 0.9369
7 (2017 10 20 ) 45,449,281 45,494,383 1.0077 1.0087
8 (2018 4 20 ) 30,748,768 30,780,458 0.9703 0.9713
9 (2018 10 22 ) 30,822,642 30,853,877 0.9868 0.9878
10 (2019 4 22 ) 21,635,057 21,657,023 0.9849 0.9859
11 (2019 10 21 ) 19,415,379 19,435,520 0.9639 0.9649
12 (2020 4 20 ) 19,860,605 19,882,406 0.9110 0.9120
13 (2020 10 20 ) 18,221,460 18,240,715 0.9463 0.9473
14 (2021 4 20 ) 19,045,680 19,064,969 0.9874 0.9884
2020 4 19,763,476 — 0.9062 —
5 20,264,171 — 0.9288 —
6 18,555,409 — 0.9418 —
7 17,964,163 — 0.9335 —
8 18,250,786 — 0.9481 —
9 18,188,854 — 0.9446 —
10 18,010,097, — 0.9350 —
11 18,163,474 — 0.9427 —
12 18,215,169 — 0.9451 —
2021 1 18,350,817, — 0.9519 —
2 18,729,172 — 0.9712 —
3 19,306,617, — 1.0009 —
4 19,193,933 — 0.9948 —
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1 0.0040
2 0.0060
3 0.0060
4 0.0060
5 0.0060
6 0.0060
7 0.0060
8 0.0060
9 0.0060
10 0.0060
11 0.0060
12 0.0060
13 0.0060
14 0.0060
1 0.0045
2 0.0090
3 0.0090
4 0.0090
5 0.0085
6 0.0060
7 0.0060
8 0.0060
9 0.0060
10 0.0060
11 0.0060
12 0.0060
13 0.0060
14 0.0060

33/98



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
ooooodooodooodnoodd

1 0.4
2 0.9
3 0.6
4 1
5 1.1
6 0.9
7 1.8
8 0.3
9 0.7
10 0.4
11 0.6
12 4.2
13 4.7
14 1.7
100
1 2.0
2 3.4
3 2.1
4 8.9
5 5.2
6 5.5
7 8.3
8 3.1
9 2.3
10 0.4
11 1.5
12 4.9
13 4.5
14 5.0
100
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1 100,000 —
2 7,942,253 100,000
3 35,067,415 —
4 146,677 —
5 20,881,360 7,890,030
6 3,345,522 20,751,193
7 293,344 3,937,810
8 319,559 124,232
9 115,889 —
10 126,752 8,960,243
11 112,015 6,380,353
12 91,108 54,996
13 111,115 2,074,585
14 49,122 10,827,971
1 100,000 —
2 17,463,634 990,954
3 48,528,066} 11,445,593
4 6,599,517 2,754,062
5 597,896 9,331,173
6 116,411 361,708
7 416,796 3,836,689
8 61,701 13,473,449
9 35,464 490,299
10 34,904 9,303,837
11 35,656 1,860,638
12 1,660,138 —
13 38,990 2,585,326
14 33,927 —
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2020 10 20 2021 4 20
531,963 290,505
16,925,362 7,167,792
61,253 -
17,518,578 7,458,297
17,518,578 7,458,297
- 138,105
18,379 7,600
575 257
11,108 4,907
1 -
190 66
30,253 150,935
30,253 150,935
18,379,567 7,600,718
891,242 293,356
17,488,325 7,307,362
17,488,325 7,307,362
17,518,578 7,458,297
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2020 4 21 2020 10 21

2020 10 20 2021 4 20
918,640 442,430
26,747 184,963
945,387 257,467
206 162
4,123 2,304
79,546 44,174
1,343 691
85,218 47,331
860,169 210,136
860,169 210,136
860,169 210,136
5,131 24,934
1,730,361 891,242
109,464 471,037
109,464 471,037
7,024 2,159
7,024 2,159
118,359 56,194
891,242 293,356
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2020 10 20 2021 4 20
18,379,567 7,600,718
891,242 293,356
0.9515 |1 0.9614
(9,515 ) (9,614 )
2020 4 21 2020 10 21
2020 10 20 2021 4 20
10,000 16
2020 4 21 2020 5 20 2020 10 21 2020 11 20
39,282 27,676
0 0
203,863 746,471 | 186,630 730,431
989,616 1 944,737 1
485.99 20,361 1 517.96 18,239 1
10 10
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2020 4 21 2020 10 21
2020 10 20 2021 4 20
2020 5 21 2020 6 22 2020 11 21 2020 12 21
45,209 7,003
0
204,768 765,392 | 77,825 307,367
1,015,369 1 392,195 1
498.19 20,380 1 517.25 7,582 1
10 10
2020 6 23 2020 7 20 2020 12 22 2021 1 20
31,726 8,035
0
205,677 790,221 | 78,061 306,788
1,027,624 1 392,884 1
503.74 20,399 1 517.83 7,586 1
10 10
2020 7 21 2020 8 20 2021 1 21 2021 2 22
31,296 11,739
196,413 762,040 | 78,297 307,237
989,749 1 397,273 1
509.87 19,411 1 523.29 7,591 1
10 10
2020 8 21 2020 9 23 2021 2 23 2021 3 22
21,120 6,806
0
197,338 773,925 | 78,534 311,385
992,383 1 396,725 1
510.75 19,429 1 522.26 7,596 1
10 10
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2020 4 21 2020 10 21
2020 10 20 2021 4 20
2020 9 24 2020 10 20 2021 3 23 2021 4 20
22,113 9,151
0 0
187,372 733,012 78,773 310,595
942,497 1 398,519 1
512.78 18,379 1 524.29 7,600 1
10 10
2020 4 21 2020 10 21
2020 10 20 2021 4 20
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2020 4 21
2020 10 20

2020 10 21
2021 4 20
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2020 10 20 2021 4 20
2020 10 20 2021 4 20
2020 4 21 2020 10 21
2020 10 20 2021 4 20
20,343,037 18,379,567
111,115 49,122
2,074,585 10,827,971
2020 10 20 2021 4 20
163,271 5,037
163,271 5,037

51/98



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Ooooooooooooooooooad

2020 10 20 2021 4 20
1 1

15,869, 324 15,808,071 61,253 6,584,785 6,722,890 138,105
12,005,959 11,972,378 33,581 4,825,802 4,932,096 106,294
3,555,396 3,532,108 23,288 1,529,604 1,554,747 25,143
307,969 303,585 4,384 229,379 236,047| 6,668
15,869, 324 15,808,071 61,253 6,584,785 6,722,890 138,105

2021 4 20

6,296,927 7,167,792

6,296,927 7,167,792
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2020 10 20 2021 4 20
504,766 339,594
17,748,119 18,739,156
18,252,885 19,078,750
18,252,885 19,078,750
19,255 19,289
594 668
11,382 12,902
1 -
193 211
31,425 33,070
31,425 33,070
19,255,445 19,289,372
1,033,985 243,692
18,221,460 19,045,680
18,221,460 19,045,680
18,252,885 19,078,750
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2020 4 21 2020 10 21
2020 10 20 2021 4 20

984,620 991,037

984,620 991,037

183 74

4,142 4,057

79,731 78,093

1,370 1,309

85,426 83,533

899,194 907,504

899,194 907,504

899,194 907,504

69,941 -

1,941,176 1,033,985

199,094 -

199,094 -

2,666 1,560

2,666 1,560

118,490 115,651

1,033,985 243,692
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2020 10 20 2021 4 20
19,255,445 19,289,372
1,033,985 243,692
0.9463 0.9874
(9,463 )| 1 (9,874 )
2020 4 21 2020 10 21
2020 10 20 2021 4 20
10,000 16
2020 4 21 2020 5 20 2020 10 21 2020 11 20
43,929 18,613
0
2,682,844 2,371,158
1,051,171 998,760 3,388,531
3,777,944 1 1,732.20 1 1,759.23
21,809 1 10 19,261 1 10
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2020 4 21 2020 10 21
2020 10 20 2021 4 20
2020 5 21 2020 6 22 2020 11 21 2020 12 21
42,132 28,906
0
2,423,261 2,372,185
968,969 3,434,362 | 998,112 3,399,203
1 1,743.58 1 1,764.23
19,696 1 10 19,267 1 10
2020 6 23 2020 7 20 2020 12 22 2021 1 20
32,128 26,892
0
2,367,095 2,373,211
968,019 3,367,242 1,007,751
1 1,750.29 3,407,854 1 1,768.18
19,238 1 10 19,272 1 10
2020 7 21 2020 8 20 2021 1 21 2021 2 22
27,969 33,572
0
2,368,104 2,374,237
980,909 3,376,982 1,015,371
1 1,754.82 3,423,180 1 1,775.60
19,243 1 10 19,278 1 10
2020 8 21 2020 9 23 2021 2 23 2021 3 22
20,927 29,660
0
2,369,115 2,375,248
989,635 3,379,677 1,029,665
1 1,755.69 3,434,573 1 1,780.98
19,249 1 10 19,284 1 10
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2020 4 21 2020 10 21
2020 10 20 2021 4 20
2020 9 24 2020 10 20 2021 3 23 2021 4 20
26,702 17,681
0 0
2,370,138 2,376,111
991,313 3,388,153 1,040,041
1 1,759.57 3,433,833 1 1,780.16
19,255 1 10 19,289 1 10
2020 4 21 2020 10 21
2020 10 20 2021 4 20
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2020 4 21 2020 10 21
2020 10 20 2021 4 20
2020 10 20 2021 4 20
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2020 10 20 2021 4 20
2020 10 20 2021 4 20
2020 4 21 2020 10 21
2020 10 20 2021 4 20
21,801,781 19,255,445
38,990 33,927
2,585,326
2020 10 20 2021 4 20
171,209 13,170,
171,209 13,170,
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2021 4 20

16,462,406 18,739,156

16,462,406 18,739,156

2020 10 20 2021 4 20

86,530,516 20,062,006
44,991,421 179,033,980
138,215,198 141,833,561
4,655,221,711] 4,834,418,589
- 24,900
20,905,078 15,802,875
4,648,609 93,885
4,950,512,533 5,191,269, 796
4,950,512,533 5,191,269, 796
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2020 10 20 2021 4 20
- 45,933,064
108 515
108 45,933,579
108 45,933,579
4,591,781,181 4,520,362,951
358,731,244 624,973,266
4,950,512,425 5,145,336,217
4,950,512,425 5,145,336,217
4,950,512,533 5,191,269, 796
60
61
2020 10 20 2021 4 20

4,591,781,181
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1.0781 [ 1.1383
(10,781 )| 1 (11,383 )

2020 4 21 2020 10 21

2020 10 20 2021 4 20
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2020 10 20 2021 4 20

64/98



EDINETOOOO
00000000 O0000O00000O0dnEL2434)
Oooooooooooooooooad

2020 10 20 2021 4 20

2020 4 21 2020 10 21

2020 10 20 2021 4 20
5,359,923,194 4,591,781,181
263,379,417 302,923,717
1,031,521,430 374,341,947
809,079,377 713,467,396
287,931,961 273,518,602
2,933,698,153 2,989,744,073
528,910,033 520,873,547
15,699,251 6,296,927
16,462,406 16,462,406
4,591,781,181 4,520,362,951
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2020 10 20 2021 4 20

2,212,427 2,469,040

183,396,083 219,676,049

185,608,510 222,145,089

2020 10 20 2021 4 20
1 1

32,434,500 32,459,400 24,900

32,434,500 32,459,400 24,900

32,434,500 32,459,400 24,900
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2021 4 20
EIBK KR FRN 221101 400,000 403,966.56
EIBK KR FRN 230601 500,000 505,202.10
KR DEV BANK FRN 220227 400,000 401,677.56
1,300,000 1,310,846.22

(141,833,561)

141,833,561

(141,833,561)

AMERICAN EXPR FRN 220420 400,000 402,052.29
AMEX FRN 230703 1,000,000 1,011,329.77
ANZ FRN 220519 350,000 352,350.00
ANZ FRN 221121 250,000 251,538.21
BAC FRN 230305 500,000 504,400.00
BAC FRN 230723 600,000 608,334.00
BANQ FED CRD FRN 220720 400,000 402,943.93
BANQ FED CRD FRN 230720 400,000 406,445.96
BECTON DICK FRN 220606 250,000 252,292.50
BK CHINA/LUX FRN 220417 500,000 500,055. 80
BNP PARIBAS 7.375 250819 500,000 586,855.00
BONYMellon FRN 221030 900,000 911,583.90
BPCE FRN 230912 400,000 407,728.00)
CAN IMPERI BK FRN 230913 200,000 202,683.32
CD AGRICOLE FRN 251223 600,000 729,640.80
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CIGNA FRN 230615 200,000 202,248.17
CITIGROUP FRN 230601 500,000 505,790.32
CITIGROUP FRN 250701 950,000 973,165.68
CMCSA FRN 240415 700,000 707,650.30
CS 7.5 231211 400,000 442,000.00;
CS FRN 2022/12/14 350,000 352,856.45
DANSKE BANK FRN 230912 500,000 503,758.51
DNB BANK 4.875 241112 300,000 316,875.00
DNB BANK FRN 221202 500,000 504,365.76
GS FRN 231129 800,000 824,396.80
HSBC HOLD 6.375 250330 350,000 388,815.00
HSBC HOLDINGS FRN 250912 300,000 308,403.63]
ING GROEP 6.5 250416 400,000 447,040.00]
JPM CHASE FRN 230723 1,300,000 1,316,194.02
KINDER MORGAN FRN 230115 335,000 339,892.48]
MITSUB UFJ FIN F 230726 900,000 911,066.40]
MIZUHO FG FRN 230525 400,000 401,460.00]
MIZUHO FG FRN 230710 300,000 303,632.74
MIZUHO FG FRN 230911 450,000 455,630.04
MS FRN 230508 1,700,000 1,727,079.84
MUFG FRN 220725 500,000 503,665.29
NATL AUBK 2.60088 230412 500,000 504,800.00]
NORDEA BANK 6.625 260326 600,000 691,500.00]
NORDEA BANK FRN 230830 500,000 505,956.63]
RBC FRN 230117 250,000 250,999.50]
RBC FRN 231005 300,000 303,387.19
RBS 8.0 250810 400,000 472,600.00]
RBS FRN 220515 400,000 404,308.00]
SANTAN 7.5 240208 800,000 884,910.40]
SEB 5.125 250513 400,000 424 ,500.00]
SGSA 8.0 250929 400,000 472,000.00]
SGSA FRN 231218 200,000 223,000.00]
SKANDINAV ENS FRN 221212 550,000 554,300.12
SMBC FRN 230719 300,000 303,752.16]
STANLN 6.0 250726 500,000 548,125.00]
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STANLN FRN 230120 200,000 201,098.32
SUMIBK FRN 231016 500,000 505,908.55
ISVENSKA 6.25 240301 400,000 441,000.00;
ISWEDBANK FRN 220314 300,000 301,515.12
UBS FRN 250219 400,000 460,966 .40,
UBS GROUP FRN 220523 500,000 505,433.00
UNICREDIT SPA FRN 220114 400,000 409,495.28
ERIZON COM FRN 250315 800,000 820,303.83
BC FRN 230113 400,000 401,755.31
BC FRN 240226 900,000 913,221.00
ELLS FARGO FRN 221031 1,100,000 1,117,071.94
31,385,000 32,588,127.66

(3,526,035,412)

IABN AMRO 4.75 270922 300,000 330,000.00]
IAT&T FRN 230905 600,000 607,519.20]
BAC FRN 230425 300,000 302,088.00]
BBVA FRN 230309 300,000 301,902.00]
BBVASM 6 260115 400,000 455,068.80]
BNP PARIBAS FRN 230522 300,000 302,430.00]
BNP PARIBAS FRN 240607 200,000 202,486.00]
BPCE FRN 230323 600,000 603,619.20]
DAIGR FRN 240703 500,000 501,352.00]
GOLDMAN 0.457 250319 200,000 203,572 .80,
GS FRN 220926 550,000 551,749.00]
HSBC HOLDINGS FRN 221005 400,000 401,396.00]
ING GROEP FRN 230920 500,000 507,745.00]
INTESA SANPAO FRN 270111 400,000 489,000.00]
KBC GROUP 4.75 240305 400,000 430,112.00]
LLOYDS BK FRN 240621 700,000 708,330.00]
MIZUHO FG FRN 230410 300,000 301,844 .40,
RABOBANK FRN 251229 400,000 441,000.00;
SANTANDER UK FRN 220518 300,000 301,662.60
SMBC FRN 220614 500,000 502,325.00
SOCIETE GENE FRN 240522 300,000 303,864.00

8,450,000 8,749,066.00
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(1,139,828,318)

BACR 7.125 250615 400,000 456,812.80
LLOYDS FRN 230627 400,000 437,360.00
SANUK 6.75 240624 200,000 219,429.60

1,000,000 1,113,602.40

(168,554, 859)

4,834,418,589

(4,834,418,589)

4,976,252,150

(4,976,252 ,150)

3 2.76% 73.70%
61 68.53%
21 22.15% 22.91%
3 3.28% 3.39%
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7,506,574

194,836

7,311,738

7,605,333

0.9614

2021 4 30

19,198,652

4,719

19,193,933

19,294,246

0.9948

2021 4 30

5,186,051,406

421

5,186,050,985

4,520,362,951

1.1473
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2020 3 31 2021 3 31
1 5,030,360 2,945,148
2 88,889 127,883
3 1,062,114 1,163,524
4 958,520 698,718
5 44
6 1,347 108,949
7,141,276 5,044,225
1
1 19,412 16,555
2 102,336 113,426
121,748 129,982
2
1 4,535 4,535
4,535 4,535
3
1 378,390 371,688
2 161,598 173,961
3 402,032 368,045
4 32 32
942,053 913,728
1,068,337 1,048,245
8,209,613 6,092,470
2020 3 31 2021 3 31
6,729 6,525
1 3,000,000 640,000
2 351,384 449,942
3 180,135 3,531,520 138,332 1,228,275
3 973,410 725,437
4 47,391 74,945
5 152,972 259,089
6 115,230 130,032
7 5,400 6,300
4,832,655 2,430,606
1 150,881 177,918
2 8,475 9,111
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159,356 187,029
4,992,011 2,617,636
1,550,000 1,550,000
413,280 413,280
413,280 413,280
3
1,257,468 1,469,821
1,257,468 1,469,821
3,220,749 3,433,101
1 3,147 41,732
3,147 41,732
3,217,602 3,474,834
8,209,613 6,092,470
2019 4 1 2020 4 1
2020 3 31 2021 3 31
1 4,761,002 5,130,232
2 3,408,951 8,169,953 3,361,929 8,492,161
1 2,057,148 2,224,426
2 16,106 14,138
3 200 470
4 2,381,706 2,203,386
1,067,053 881,821
1,311,310 1,318,730
3,342 2,835
5 184,920 144,775
6,023 13,988
163,235 114,745
15,660 4,640,082 16,041 4,587,196
1 1,567,354 1,581,885
83,506 62,931
1,286,043 1,326,451
197,805 192,502
2 188,710 199,204
3 13,169 4,247
4 300 300
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5 45,892 2,820
6 50,010 45,366
7 26,124 31,417
8 211,714 211,971
9 67,288 76,373
10 115,230 130,032
11 5,400 6,300
12 13,153 26,025
13 349,338 2,653,688 344,942 2,660,886
876,182 1,244,078
1 191 326
2 272
3 3,436
4 1,358
5 360
6 448 567
7 1,033 3,305 742 5,432
2
2,620
266 2,889 627 627
876,598 1,248,883
1 409 0
2 13,256 13,666 4,975 4,975
862,932 1,243,908
309,915 375,986
29,339 15,569
582,355 852,352
2019 4 1 2020 3 31
1,550,000 413,280 413,280 3,675,113 3,675,113 5,638,393
3,000,000 3,000,000 3,000,000
582,355 582,355 582,355
2,417,644 2,417,644 2,417,644
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1,550,000 413,280 413,280 1,257,468 1,257,468 3,220,749
7,956 7,956 5,646,349
3,000,000
582,355
11,103 11,103 11,103
11,103 11,103 2,428,747
3,147 3,147 3,217,602

2020 4 1 2021 3 31

1,550,000 413,280 413,280 1,257,468 1,257,468 3,220,749

640,000 640,000 640,000

852,352 852,352 852,352

212,353 212,353 212,353

1,550,000 413,280 413,280 1,469,821 1,469,821 3,433,101
3,147 3,147 3,217,602
640,000
852,352
44,879 44,879 44,879
44,879 44,879 257,232
41,732 41,732 3,474,834
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2020 3 31 2021 3 31
91,036 95,327
59,912 77,801
2020 3 31 2021 3 31
3,000,000 640,000
2019 4 1 2020 4 1
2020 3 31 2021 3 31
409 0
2019 4 1 2020 3 31
24,085 24,085
2020 3 11
3,000,000 124,558 2020 3 31
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1 5,030,360 5,030,360
2 1,062,114 1,062,114
3 958,520 958,520
4
377,640 377,640
7,428,635 7,428,635
3,531,520 3,531,520
973,410 973,410
4,504,931 4,504,931
2021 3 31
1 2,945,148 2,945,148
2 1,163,524 1,163,524
3 698,718 698,718
4
370,938 370,938
5,178,330 5,178,330
1,228,275 1,228,275
725,437 725,437
1,953,712 1,953,712
1.
2 3
2
2020 3 31 2021 3 31
750 750
2020 3 31
1 5,030,197
2 1,062,114
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3 958,520
4
157,275 19,415 200,950
7,050,832 157,275 19,415 200,950
2021 3 31
1 5
1 10
5 10
1 2,945,017
2 1,163,524
3 698,718
4
238,334 19,373 113,231
4,807,260 238,334 19,373 113,231
2020 3 31
233,779 229,700 4,079
233,779 229,700 4,079
143,861 151,087 7,226
143,861 151,087 7,226
377,640 380,787 3,147
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2021 3 31
1
2
3 351,565 290,787 60,777
351,565 290,787 60,777
1
2
3 19,373 20,000 627
19,373 20,000 627
370,938 310,787 60,150
2019 4 1 2020 3 31
97 2
97 2
2020 4 1 2021 3 31
93,436 3,436
93,436 3,436
2019 4 1 2020 4 1
2020 3 31 2021 3 31
134,243 150,881
27,786 32,311
11,148 5,274
150,881 177,918
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2020 3 31 2021 3 31
150,881 177,918
150,881 177,918
150,881 177,918
150,881 177,918
2019 4 1 2020 4 1
2020 3 31 2021 3 31
27,786 32,311
2019 4 1 2020 4 1
2020 3 31 2021 3 31
30,681 33,790
2020 3 31 2021 3 31
301,391 263,558
46,199 54,478
35,283 39,815
11,335 16,148
4,021 8,210
4,762 5,163
6,059 5,409
409,054 392,785
3,648 2,886
3,648 2,886
405,406 389,899
18,418
3,031 3,031
343 405
3,374 21,854
402,032 368,045
2020 3 31 2021 3 31
30.6

1.3
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0.3 100 5
0.1
0.2
32.5
15 0.2% 1.8%
2019 4 1 2020 4 1
2020 3 31 2021 3 31
8,327 8,475
485
147 151
8,475 9,111
2019 4 1 2020 3 31
90
7,171,851 490,694 259,796 192,226 55,384 8,169,953
90%
10
2020 4 1 2021 3 31
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10
2019 4 1 2020 3 31
(
3,000,000 498,922 115,372
17,250,000 169,211 94,179
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3,000,000 519,262 134,523
17,250,000 169,160 93,872
2019 4 1 2020 4 1
2020 3 31 2021 3 31
133,593.60 144,273.79
24,179.19 35,389.35
2019 4 1 2020 4 1
2020 3 31 2021 3 31
582,355 852,352
582,355 852,352
24,085 24,085
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