EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

2021 10 20

7 2021 1 21 2021 7 20

1/102



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

BitFRSEOZEZRRHESFEICRAELE T,

ot HEE (FEEESH)ONSE (EM. TN, SR EEEM. 42— ViES AElEIs,
Dier oo — LR EEmTEAHE 70— S) ERENETEREERELET.

BESSE0ERIE. TCWA UNRARAVR I RIAI AN Z—H
g o

e PRI [TCW I P Z-TCWP VAL YER VYR EY MBI SB[ Zvtza7
==y I =P YR | RRENRETEIF VR AT Iy AT AE THARTVET.
1 YEDFCRFOSEE. 20EIREBATITOWZ P I-MetWest 7 X A7 AR YER A ET P /B DS E

FENFELELIFEC).2E. B FOEREHEICEERIYVFER A
#2 FrvE-A T Ory A RANSTEAGRES LT /ETY.

o [TCWIP A-TCWF IV ARLA YERVEZF /RIS ADEA LR RAIELTEUE
FEET.

1971

2021 6
2,660 29.4 1 110.58

2/102



EDINETOOOO
O00000000000000000O0(E12453)
Ooooooooooooboooononoad

K—hI72UTBETORZAX—Y

! by IO !

BHEAREL
e
Fab—o 3V B, 1 — IR — T8

. 4

LI9—-B4H  BE

A o
SRAMEIR . TEAT eI RO—IL
—_— o —MLIEFOERERS
FPITAIIAR . BIRES R

T

- EREE—FIUSAE IO, SERTEg IES N EUET.

m—kT7zxUA

BR8NvIBI]EIREBANYIRBRUID2DDI7VERS
BIRWELEIFET,

o[ BEAYYHY R BETBTCWIPYZ-TCWP YOVARLA YFRYEIP/E (B2
FANCBVLT. FRIELTEZSAOHAERBREAFILRRUCREZZEREREOERFILEY
SHEVWOEBESIETV. BHENUAIOEEERYET.

A T DS T IERILELY A PO O B ERE | 2T S, ERLLADERII DV TR, HRLIZHT S
LEARDBBEROEEER TEY.

o [BE~AvIEL/R. . EHNBEEANRRREIC OVT. FAIELTHATORBEAYIETTDOEWVE
O, REZEROREEEHENICRITEY.

BF20RBZTVE T SSEMED T BRRRICET ST LICEEL.
DEZEHHITIHHTT .
o5 1-7ANE208 (FREDB A BERE) SRREFVET,

BAEEOSESORLLELFENC DV T. GETE2E0TEEVE A

3/102



7,000

EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

12

4/102




EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

12

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

5/102



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

2018 1 31
(Eddd s o IEHERETH (EF s s+ 28T EEIIH)
TCWI7oX—TCW TCWI7»X—TCW
F ooy ALk S LA F A AMA K —uEATH—
HokaFar T=4ub Hporuk =45yt
(A~AySH52) TY¥=T7F (A933R) SH—FFE
] ] 1. |
| | [ |
l I
—wiEA S TCWESEKEI7F =t S TOWEHRBEE 7K

(MEAERY AE~vOHY)

(RERERY BEA~DREL)

I

Eited

ShRait
Syt PR TRIALE i . =BUFJERRHEAaL
A& o 5 18 MR FERA (BiERSESM: BERTRAS—
+ . FIAMERETHESSH)
REMEOEREE. ERAE
HBEUEMWEBOEAELET Eiﬁﬁfmﬁi-i&-im%&
WET. FUET,
. J /
SHEOEEK BT
EnfR IRy 2™
it 4\1

SEHOBRODREL. B
MToEE. SoMo BRI
THLEH. BPHE UE2IRE-
AEBEFOTHL, GoTICES
E0BeRETIERTE

\Lﬁuﬁ‘g“: j

=
#2xé M WL oEsme
EE%

[ B1E ]

6/102

18 108



EDINETOOOO
O00000000000000000O0(E12453)
Oooooooooooobooooooad

[77 K] [RFHE]
L
TEW??.J":\;—JC’.; | "RES
—wtA /TCW ' T SABLA L (BB AYY)
WEWET7 K Pl s a
HEmR RS- } it
BE~vIEY
[EFMiEe v {EIE ) Wl BERToO
SwBARR—T—Fwh . MR L -
2 v-orur | €E| mmemEs
&
: L
& El
E #R | TCWIrFYZ-TCW | #R | tRESE0
—wtA/TCW ' FUAVARAVE @ s
WS EET > 7 Ler el
(A752)
( R R )
BABAYIBL
[EmmeaEEEs] | B | Peco
ZuRAIR—T-Tvh : ERL (-
wv-orvr | €| mmeums

JREAIHEY | E[BENYIRLIEOMTIA vF TN OETT .
REERICLITR. LSS —FDOI7 /FOHDRRVEEIREN A v F Y TORBLETDEVWRSH
BUET. FLIEERESHEBHSEES L,

2021 7
369

1995 4 4

100
1985 7 1
1995 4 4 4 27
1998 7 1
2000 5 8

108,448 100

71102



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

8/102



EDINETOOOO

OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

10

10

50

50

0.5

30

9/102



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

10

20

10

10

15

10

10/102

11



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

14

14

14

11/102



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

[ RISEMLPIEMEE ] [?D-H;Egn?? FEBFB]

[ EFLIFHE LR ]
|
[ m?@ga ] |
Y I T
BAISIPS | (RIEERPY
e L g B O e O I
wesdR | 5o/ g )|

BRASEERN H

H s Tsass |

p— | p—

70—/ L7050 P |
(orvrman |
Comamn —H
Cmpoemas - |

e 1z PR Ll

¥

[ —yE{ P bRy
BHE

AMESET ]
i A

X -

| msasuw |

oL EPE i
SO—rLF 0% S Hr1So WA A ELE A= RT
BE- TES BEENET, 4 RN ™
(10 BE) (BREE)
77k O RO B BEE SURB RO MRS
Frok @ IRRERE LU EREZSY L quﬁ E:f%'%- f%ﬁgﬁgﬁ;gﬁ
SARROES- W EEB Y- -5 ﬂ-’\_ &= *;
Emggﬁﬂg.ﬂﬁz , \ﬁtﬁtﬁ%m&im&mﬁaﬂ [
BEENE TOH-TEN Ty A —
RO WEAHERL . AT A ::‘I‘;ggé}?" AR
EAR%EEAS hhT VT OME BRI SUE HMORERTD
WRIEIDHE TES ] ¥ ESFOBFIIATIMEA DR
(1581 \ I T54A7 2RO BN J
-t e LE D . — L
SRESLUZ7EOBRAIOGE | BASHIERIRERST é YR OERRIES h
EEEELUT7ED S5 BE HIRENET. (20 BB
AR, AT =T 2 0 fHE
1 - RSN WRHAFS - ED
W TRz
%/ S W \ EELMEE J
T O {E
WEOSEC T 8% J JRSES R

12/102



10

20

20

13/102

EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

10

130

37

14/102



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

16

2021 6
99.1

15/102



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

L EHan @ [ 2 EEHE

s DF v PO - EEEES )RS KT =T RN EE
- BRFESEASFRRCETIHS I RFRERTFRROBERF VY
- BERTRRCIMT IES - RERTRROEEF VY

ﬁmmumwﬂmﬁl IEIJ!Rc?:r'J:{?"EEﬂﬂ

[ e |

16/102



EDINETOOOO
O00000000000000000O0(E12453)
OooOooooOoooooooooboood

(ﬁ%TﬂﬁE;ﬁ} EBHUAZICHISSEMBLLT. Jr/FOUATOERNGER- EEZENIC

TRDIZITEFBMLTNET .

@ZwtA / TCWHEFHBO7 P (EERRE-BBNvIHY)

QI VFOEMBERS LY @QIPUEEARNBRAEISAED
Hilm ok BRAREHAOKE MEROLE
g D 5 o ) (201658F~2021475)
20,000
15,000
10,000 —
5.000
o FPPPPROOPN [ T
U FEBEE Gl
— 5 T i I A T O ()

Wes  FE 201848 201948 202048

7r2F BFk LEEE TRER OFER TEER FREN

@ZwtA / TCWEFHBO 7 F(GEMRE-BBNvIRRL)

DI /EFOEMBEES LU QIPU/RERENEZEEISALD
Holfi ARl E BN MEROEE EEEDLR
25,000 (M (%) 100 %) (2016888 ~2021577)
20,000
15,000
10,000 — e —==r
5.000
0 (1T rIIIL I:“”
=160 — 149"
N FMRER (S
— S T i P 1 O (R () —60 { J |
1 1 L i =80 L

2016/8 200758 2NEB 201908 202008 F7PYF B £EES HTRES B5EN EERN FREH

TS FRCEEOBRATERELTVLETH, J7 /FE2VWTREBEBLROEMBEROF—I N SESICHIE

W . BETST—9DHFOREELEB>TVET LN 2T, 73 701C8LWTIR, A XNEREIS A0 HEN

RIAEFREVETOTIHBCCELL

ISTNCBIFZTFVRCHT RN, RIS ESERRERLCO0LH B LTEHBLCREMHAIZLSODT
HY. EFOREHRAICH SOV THBLCFRREES LUERORLHRAOHEELIRNEZIBENBUET. TF /K
BLUNENGEREISAOEMMERR. SAFRCSITHE0 FHORERTT.

IS0 BESFMOTFYROERATYT,. 7570, @FESFHICBIT2TrVFBRAUNENRZEESS O
FHEESORAME- B/VE-FHRBICOVTERLTVET,

17/102



EDINETOOOO
O00000000000000000O0(E12453)
Oooooooooooobooooooad

<{{BENEEEISALBIIEAEI S A0HEN>
B # # --- TOPIX{WII&EEN) (RE2da)
MRS - MSCIOZE A - Fud A BEAR H~A—2)
MEEE - MSCIIR—9 07 -F=rub-A2Fy2 AL, BA—2)
B+EM® --- NOMURA-BPI Bif
FEMEEM -+ FTSEMSFEMN- T2 A (R<BE AN—2)
HWEN - JPELHGBI-EMIO—ITL-Fo =2 T 74 R (A~A=2)
FNTOREISAN I FROERRARESZEVE A,
SEHOERE. (B s TELHA) ORI EERALTLET,

BHE7F 7 8E0RMTEY) . FROBHEMSERE. #2300 TREVER A

-TOPIX (WAL @SR 3. S WRESRS M (LT HE| VLS OEMEE TS, EROERD. Sl s,
S RENCM TS TATORR- /oS EEUTOPIX (M S EER)OSEERZERCBTETATOHER
BRESFELTVWET.

MSCIT A o F I UL MSCL Inc. HEBRLTSENTT, BENRICHT S (FR. 090 EE . TOh—t o8]
EASCH Inc. IS BL-ET, B MSCH Inc. ARIFROASEE P TElNScULRERETIRAIE/ALTVLEY.
MECIT T —U T T —frwke o TP 23 MSCH Inc, FFERLTOSENTT. BIEDICHMT S8EE. N EHN.
FOE—tNOEIIEMSC) Inc [CRMLETEEMSC! Inc, EEENONEET TSNS LTFRNER TS0
EHLTINET.

NOMURA-BPI ElEF. FHESBEASHARELTVSENT. TOANHERFHESEASHCERLET . 55, FH
ESmAAH R SOFEOERERFICML. —HEEALESA.

FTSEHBREM- > Fu 72X FTSE Fixed Income LLCICEUMEEINTLNSMWSES Y FuI A TT . BERIZFTSE
Fixed Income LLCOHGEE THY. ERCMTL2TATOMAIZFTSE Fixed Income LLCHBLTINET.
JPELAAGBIEMZTO—/UL- T -2 77 R JPELA BT 208 A 2Tl ATEY  TOBRERSLU
e EWIEEICRELED,

18/102



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

1.012

3.3 3.0
9:00 17:00
https://www.nam.co.jp/
0.92
0.30 0.60 0.02
0.5
1.512

19/102

100



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

100 0.0011 0.001
50 100 0.0022 0.002
10 50 0.0044 0.004

10 0.0110 0.010

20/102



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

2037 12 31 20.315 15 0.315 5
2038 1 1 20 15
20 15 5 2037 12 31

2.1

21/102



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

2037 12 31 15.315 15 0.315
2038 1 1 15 15
15 2037 12 31
2.1
..... e - carma
sSRE | #AES Y (g
H g B N sRE | mEuEe
. i E SRS
o - 5 ak D (HRIRE)
- E gg p g 2
Eg & &% |IEROBEEO ig & g,g HRENERED
zE il 2 fﬂﬁ!ﬁi, : il &% |EmEE
g o ) o n;
L]

22/102




EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

2021 7 30
78,436,072 98.14
78,436,072 98.14
9,997 0.01
9,997 0.01
1,472,755 1.84
79,918,824 100.00

2021 7 30
44,231,376 98.75
44,231,376 98.75
9,997 0.02
9,997 0.02
549,279 1.23
44,790,652 100.00

2021 7 30
45,184,948 89.42
45,184,948 89.42
5,345,504 10.58
50,530,452 100.00

23/102



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

2021 7 30

9,657.9999 9,680.0000

8,102.9 98.14
78,257,808 78,436,072
1.0028 1.0029

9,969 0.01
9,997 9,997

30

98.14

98.14

0.01

0.01

98.16

2021 7 30

10,001.9999 10,049.0000

4,401.57 98.75
44,024,503 44,231,376
1.0028 1.0029

9,969 0.02
9,997 9,997

24/102




EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

2021 7 30
98.75
98.75
0.02
0.02
98.77
2021 7 30
100.70 100.70 0.81
15,000,000 29.90
15,106,122 15,106,122 | 2022/6/20
100.46 100.46 0.97
10,000,000 19.88
10,046,060 10,046,060 | 2022/1/25
100.33 100.33 1.045
10,000,000 19.86
10,033,060 10,033,060 {2021/11/25
99.99 99.99 0.001
10,000,000 19.79
9,999,706 9,999,706 | 2021/9/29
2021 7 30
89.42
89.42
89.42

25/102



EDINETOOOO

OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

2021 7
1
(018 7 20 308,732,735 308,732,735 0.9893 0.9893
2
(019 1 21 234,017,217 234,017,217 0.9819 0.9819
3
(019 7 22 192,274,084 192,274,084 1.0032 1.0032
4
(2020 1 20 176,059,879 176,059,879 1.0062 1.0062
5
(020 7 20 132,599,275 132,599,275 0.9984 0.9984
6
021 1 20 92,649,557 92,649,557 1.0332 1.0332
7
021 7 20 79,454,202 79,454,202 1.0388 1.0388
2020 7 133,275,837 1.0035
8 103,163,930 1.0069
9 103,175,820 1.0070
10 103,484,240 1.0100
11 103,970,936 1.0237
12 92,476,872 1.0313
2021 1 92,788,109 1.0347
2 91,937,078 1.0308
3 91,795,172 1.0292
4 87,135,654 1.0343
5 82,571,193 1.0376
6 79,475,600 1.0391
7 79,918,824 1.0408

26/102



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

2021 7 1
1
54,359,383 54,359,383 1.0332 1.0332
(2018 7 20 )
2
52,162,404 52,162,404 1.0101 1.0101
(2019 1 21 )
3
47,040,773 47,040,773 1.0296 1.0296
(2019 7 22 )
4
46,260,895 46,260,895 1.0710 1.0710
(2020 1 20 )
5
43,786,251 43,786,251 1.0446 1.0446
(2020 7 20 )
6
43,962,924 43,962,924 1.0517 1.0517
(2021 1 20 )
7
44,602,222 44,602,222 1.1146 1.1146
(2021 7 20 )
2020 7 43,186,975 1.0300
8 43,454,267 1.0362
43,443,253 1.0404
10 43,199,357 1.0344
11 43,516,830 1.0417
12 43,733,721 1.0465
2021 1 44,201,407 1.0574
2 44,876,586 1.0733
3 46,550,535 1.1128
4 46,234,011 1.1050
5 46,844,426 1.1101
6 45,038,476 1.1261
7 44,790,652 1.1195
1 0.0000
2 0.0000
3 0.0000
4 0.0000
5 0.0000
6 0.0000
7 0.0000

27/102



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

0.0000

0.0000

0.0000

0.0000

0.0000

0.0000

~N|j|ojlo|lh~|lWIN]|EF

0.0000

~N|jlojoa|lbh|lw|IN]|E
oO|lw|o|j]Oo|NMNMN]|O|F
oo |lw|N|IN]|F-

100 1

~N|jlojlo|lb~|lWIN]|EF
OO |IN|M|IFP,|IN]|W
o|lN|O|OOlO|IN]|W

100 1

28/102



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

1 417,592,002 105,526,884 312,065,118
2 2,175,341 75,917,449 238,323,010
3 1,029,611 47,694,214 191,658,407
4 30,358,560 47,041,495 174,975,472
5 31,086,246 73,247,374 132,814,344
6 2,122,885 45,264,573 89,672,656
7 282,436 13,465,261 76,489,831
1

1 52,611,744 0 52,611,744
2 3,882,684 4,856,104 51,638,324
3 856,995 6,804,863 45,690,456
4 235,556 2,730,691 43,195,321
5 1,441,182 2,718,511 41,917,992
6 172,425 288,745 41,801,672
7 124,887 1,911,519 40,015,040
1

29/102




EDINETOOOO
O00000000000000000O0(E12453)
Oooooooooooobooooooad

3 JEFER 2021 57 AFINE

o BUMEH-WiFEORE
ZwlES S TCWHSEHB O /R (EERER-AEAvIBY)

| HRERE (58 — BSisamEAReSn s | LEL 1 10.408M
o T (L I wamem | 7985M
11,000 - =450

e FEMME 10w EsIm)

10,0000 o, — 300 20N9E 7 A ]
202081 B oM

%0008 — — - 150 202066 7 B oM
20211 8 om
8,000 L L L N !
WIS 20812706 20191031 2009714 2021/7/30 202157 B 0
iEth
BRI TR 3 R R (R LE ) B ik DB T, ELA ERERE oM
B |0 e O A 0 (B3 1) MR - D& LT LT BUET. Fr——— o
—wla STOWHSBE 77 /R (HERER- B8 v EL)
[ AAEREG(EE)  HNAEEARARRGENER | mEs | 11195A
T i &R S ] 4457

12,000 - - £0
o DRCOMR 1770y (13 1E)

11,000 - ey 20195 7 H oM
202061 B 0
10,000 =N 20206 7 B oM
' 202151 B oM
g'.m i i i ' .u
zowuy 201812116 201910731 202049414 2021/7/30 20217 B 0F
(L 7Eay
AR R S R A (R R R DB T, BT SERRET oM
HE | BRI A i & (S ) L Os LT RBELTSUET. R oM
eoiH A thE
Zwia S TCWISF s 77/ Zwtda S TCWI SRS 77 2/ F
(AEARE-BE~vIBY) (RERER-AE~AvIEL)
TCWZ P Z=TCWF Y I ARL-TE 98.1% TOW P X=TCWP 2 I A kL E 98.8%
RAEIF R A D25 3) : WeEIZrrEEIS2) -
Tub A Rk —IF R 0.0% ST e e B ] e e b 0.0%
HG RN 18% HSRREY 1.2%
R RS TT . R RS TY .
“ FPEOHARRE. S<FECREOERTH). HEOERMEYSR TR THEOTEREUES v,
BEHOHARESCOWTE. StadOfi— A=V CIBEV ST ET.

30/102



EDINETOOOO

O00000000000000000O0(E12453)
OooOooooOoooooooooboood

202V FE7HFERE ERC1ES
o FREIFEEOHE
Zuts /S TCWRBEED VR EERER-BBA~vIBY)
39 8!
20 -
10 -
0 it S s R 1
L -22% |
~20-- e
=30
012 2013 2014 015 2016 W7 018 019 2020 2021 ()
Zwta STCWHlSREE 7 /R (EEMER - BB A I LEL)
3™
0 -
10— 4.7% 7.0%
0 14 R B
i -15%
-10 - BorYE
-30
012 203 2014 PIIES 2016 017 018 019 2020 2021 ()
PPURI 3R FE TS B A,
-FrUREHRRSEE M EREALTE0ELTHELTSYET,
CAMBERFFAPIENNSERET. 2021 FREENMS EIFREYDFTOEERTT .
®EFENSF 77 /RICBIT 3N L8R
TOWZ 7 A-TCWF AL YER AR 7R (EHAS IS ) A (HZSA)
i i | i B | wm@EB | o-#v | m=E
1 | UMBS Em =il | 2051701725 | 2.000% 3.8%
2 | unaes | E—4—JH% | 2050/07/25 | 2.500% 1.6%
3 | unaes - =il | 2050/07/25 | 2.500% 1.5%
4 | UMBS | E—#—ups | 2050/07/25 | 2.500% 1.4%
5 | UMBES E—4—270 5 | 2051/01/25 | 2.000% 1.0%
6 | HEEM(Z 0 | BA-EFTRMWE | 2022/10/31 | 0.05% 0.9%
7 | SVHE-O—2+F3 Ak E—4 =% | 2036/06/25 | 0.342% 0.7%
8 | sSIM-AFa—Fwb-0—2F5Ak | mEREs | 2026/05/26 | 0.742% 0.6%
9 | Countrywicde Asset-Backed Certificates E b bt T8 2034/12/25 | 1.667% 0.6%
10 | ZRSFr=lPoub-E=F =g el Zbd b w7 | E=4—05 2047/09/25 | 0.282% 0.6%

LRI FFOEASH TEITOWS AR A R R VA A DR I et P ek T2 A AE
BLTLET. B8, SEEMERHE, TOWA R 2R A S IR AR AN T —ORTEH ICEY, EIEERERE D *

FmMEEEUET,
R HRAEEELTY,
A IRy —T7F
i R | k=

1| ®7108 MEBLRLN 75 29.9%
2 | ®mI06E HESETHB WS R A | 19.9%
3 | Fr23EmEIE WEAOBLR 75N 19.9%
4 | Tr2sEmwiE nBHLARLMA 45 [ 19.8%
2r/EOdRRESE. B<ETAZOEATH) . REOEREESENET2EOTIRBUER A

i

100

WICOVTR, BEEHOR—LAA-0TIREVEEITET.

31/102

HEFEHEEEME TS



3.3

32/102

3.0

EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

9:00 17:00
https://www.nam.co.jp/

33/102



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

9:00 17:00
https://www.nam.co.jp/
9:00 17:00
https://www.nam.co.jp/
2018 1 31 2028 1 20

34/102



10

30

16

35/102

EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

https://www.nam.co.jp/

https://www.nam.co.jp/

36/102



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

10

37/102



59
133

2021 7 20

59
133

2021 7 20

193

193

38/102

EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

38
12
7 2021 1 21
38
12
7 2021 1 21



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

6 7
2021 1 20 2021 7 20
12,442 17,905
1,380,870 1,609,632
91,260,179 78,257,808
9,997 9,997
530,000
93,193,488 79,895,342
93,193,488 79,895,342
3,007
11,589 9,453
523,578 427,077
5,757 4,610
543,931 441,140
543,931 441,140
89,672,656 76,489,831
2,976,901 2,964,371
4,773,896 4,875,084
92,649,557 79,454,202
92,649,557 79,454,202
93,193,488 79,895,342

39/102



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

6 7
2020 7 21 2021 1 21
2021 1 20 2021 7 20

1,648,238 1,339,349
47 4
2,612,198 451,720
4,260,483 887,633
433 226
11,589 9,453
523,578 427,077
5,779 4,613
541,379 441,369
3,719,104 446,264
3,719,104 446,264
3,719,104 446,264
627,279 21,786
215,069 2,976,901
100,145 10,014

68,828
31,317 10,014
447,022
447,022
2,976,901 2,964,371

40/102



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

7
2021 1 21
2021 7 20

6 7
2021 1 20 2021 7 20
132,814,344 89,672,656
2,122,885 282,436
45,264,573 13,465,261
89,672,656 76,489,831
6 7
2020 7 21 2021 1 21
2021 1 20 2021 7 20
1,239,235 817,159
0 0
1,447,978 1,251,233
3,534,661 4,057,925
6,221,874 1 693.84 6,126,317 1 800.93
0 0

41/102




EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

6 7
2020 7 21 2021 1 21
2021 1 20 2021 7 20
2 4

42/102



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

6 7

2021 1 20 2021 7 20
)
)
)

6 7

2021 1 20 2021 7 20

2,127,162 380,759
1
2,127,161 380,759

43/102



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

6 7
2021 1 20 2021 7 20
1.0332 1.0388
(10,332 ) (10,388 )
2021 7 20
8,102 78,257,808
8,102 78,257,808
9,969 9,997
9,969 9,997
78,267,805

44/102



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

6 7

2021 1 20 2021 7 20
7,609 9,128
844,411 820,555
43,325,675 44,024,503
9,997 9,997
44,187,692 44,864,183
44,187,692 44,864,183
29,927
4,783 4,942
217,602 224,696
2,383 2,396
224,768 261,961
224,768 261,961
41,801,672 40,015,040
2,161,252 4,587,182
4,232,174 4,763,901
43,962,924 44,602,222
43,962,924 44,602,222
44,187,692 44,864,183

45/102



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

6 7
2020 7 21 2021 1 21
2021 1 20 2021 7 20
812,507 814,225
6 1
290,038 2,074,603
522,475 2,888,829
79 76
4,783 4,942
217,602 224,696
2,395 2,396
224,859 232,110
297,616 2,656,719
297,616 2,656,719
297,616 2,656,719
1,536 145,716
1,868,259 2,161,252
6,704 13,924
6,704 13,924
12,863 98,997
12,863 98,997
2,161,252 4,587,182

46/102



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

7
2021 1 21
2021 7 20
6 7
2021 1 20 2021 7 20
41,917,992 41,801,672
172,425 124,887
288,745 1,911,519
41,801,672 40,015,040
6 7
2020 7 21 2021 1 21
2021 1 20 2021 7 20
586,549 724,910
0 0
650,136 635,972
3,645,625 4,038,991
4,882,310 1 1,167.97 | 5,399,873 1 1,349.46
0 0

47/102



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

6 7
2020 7 21 2021 1 21
2021 1 20 2021 7 20
2 4

48/102



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

6 7

2021 1 20 2021 7 20
)
)
)

6 7

2021 1 20 2021 7 20

284,468 1,950,473
1
284,469 1,950,473

49/102



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

6 7
2021 1 20 2021 7 20
1.0517 1.1146
(10,517 ) (11,146 )
2021 7 20
4,401 44,024,503
4,401 44,024,503
9,969 9,997
9,969 9,997
44,034,500

50/102



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

51/102



EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

2019 10 1 2020 9 30

usD
610,263,441

25,086,521
127,984
3,698
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LRABS: 30 YR 20 TRA OCT 20 Morgagt Bacied Secuntes  Res0enna MBS 200 2050ATS 17,375 000 00 VT35 85 UMITED BTATES usD
TOWW FUMES: EM INCOME FUMD (UCITS) Credt Emenging Markets L¥ ] B TINT2 M SETTEL  Emenging Markets usD
LMABS: 53 YR 2.5 TRA HOW 20 Morigape Bacued fecuntes  Resdennad UBS 250 ST 11,550,000 00 118658008 LUNITED STATES uso
LIABS: 53 4T 28 THA OCT 20 BAONGaGE Bacind Sebonted  Mildennal LBS 250 3000 A22H00000 BEMISI L UNITED STATES usn
LS TREASURY BALL 1282021 Moy M et UST B - HONLIS  8TS5,00000 ETERAEIEE  LMITED STATES uso
LIABS: 53 ¥R 25 THA OCT 20 gt Barae Sefurte: MBS 200 J0S0ATE 5 050,000.00 B AN 4N UMITED STATES usn
LBABS: 30 YR 2.3 THRA OCT 20 Worigape Bacied Becuntes  Resdental UBS 200 0T 51300000 STMAMEEY UMITED STATES uso
FUTURES IS0 CASH COULATERAL ey biaied Comesil Paper - amson AT 00 00 REET 000  UMITED STATES usn
Sikia, POi3-T A3 et Bidcioed St Saasent Laan FRELE L 3551 i B JARATTA  UNITED STATES (2]
FORD MOTOR CREDT GO LG Creat High Field A3 HFNNAS 3440000 03 B4M, B0 UMITED STATES usn
SANH 2OOT-ARD AT Mofigage Backre Secuttert Reidennal UBS OM TR ATHMMASN MM UNITED STATES usn
SE 006-0FT3 284 NG Ncted fecuterl  Fleddental LOS Q40 MOGETS 345300000 A0 UMITED STATES usn
GE CAPTTAL BETL FUHDENG Creai et Case A ARS8 00000000 AHIAIE A UMITED STATES 1]
FH BLOE Miorigags Backrd Securte CRIS 403 Mo ¥ 400,000 00 3030503 T8 LeaTED STATES usn
FHMS. Q006 APT2 MonGage Dacked Seourtss  CMBES 255 00T MTOAT4 ZIMANTOT UMITED STATES usn
CIME 2006-4 M1 i Bacms 5 B AB% 048 O3S A000,000.00 LERMTHE  UNITED STATES usn
FH 2500 Wfigage lacked Sroadey (=115 A3 HEn 200000 09 LS USITED STATES wush
U TREASURY BaLL 112020 honey Marued UST B - MO 25400000 2044 TTT 2T UMITED STATES uso
GHANS 2007 FMJ A1 Morlgage lacked Gecurteey  Feudental MOS on 20T 2505 TG 07 TE0ATRER  LNITED STATES usn
WBABA, POOT MR B Morigage Bacied Securtes  Resderfal MBS 036 0TS ALMTOTRTE EMAATE  UMITED STATES uso
CHORIL T 0T A Horigage Bocied Secuntes  Resdendal MBS 040 MIITAS 67844 T8 RN M IA  UMITED STATES [T
WETR 2007.C 24v4 tgage Dacued 5 B3 040 HITEIS 29467000 00 TAITSAVET  UMITED STATES uso
ECIC 201614 A st Bached Secunbes Saxdent Loan FFELP 150 2066TII 2799500 56 ZERAPSES  UMITED STATES usp
S TREASLITY BaLL 102021 ey M UST B - MENAAL 281000008 2B0,18048  UNITED STATES usn
LS TRIEASLIRY BLL 17 TrA00 Minney Marked LT B o COBOMIAT  2S00,00000 ITHAENY  UMITED STATES [T:4]
CHOLIL T 200175 A2 Wongoag Batie) Seturtes Aot LES 032 MATAIY 4924830 ITEMTED  UMITED STATES wsn
LA 20065 A1 Worigage Bacied Seounsy Rewgernad MBS 035 MMENDRS  ZMOTITSR FRLTRTY] USITED STATES usp
HABC J006-HED 14 Mongage Bacied Setuntes  Reudennal MBS 00 MMNDIS 51886 TE LTI TSN UMITED STATES usn
FeEhach s AME FSCAN NG = WTESIenl Cane S84 MddAmnd 333000000 FFpa i HG  GREAT BRITAR s
FHMSE D006 AFTH Mongage Bacied Sepurtes. GBS AT MTS  2ENS5099D TEG 1K UNITED STATES uso
CRLTI JO0H-HES AZE RAOGage BAtund Setultst]  Rebdena W8S OIS JOMNAIS  AATSETR ST AT UMITED STATES usn
SLkla, F003-TA A%A e B St Suent Laan FRELS LS NS LTREILN LRSI UNITDD STATES ush
FHAS KFEd AL Mongage Badied tebuted  CUBS G4E OIS 2ENE000 00 FE0EME  LNITED STATES usn
ABFC J00T-WMCT A14 G Dattrd Setuntsry Rruathisl MAS bl MRS 106547 23 TE10001 B LMITED STATES usn
WELLS FARGD & COMPANY Creat ITeRSETR G0 581 203 1883,000.00 ZIIAGZE)  UNITED STATES usp
I 300T-FLY 2AT Mofgane Nacuns Setunted  Reudental LBS 040 MOTTTE  TaE0 58 5555404 UMITED STATES usn
BNECMT 20073 Ad Mofaags Daciid St Fensdential LIDS 033 TS 280 T2 8T IAMATEND  UMITED SEATES st
SAMN D0OT AR A Mofigags Bacied Secuntes  Ressdential MBS 247 HMTAS 2EERED Y T SSENT  UNITED BTATES uso
OPILL 0061 TACT Workgage Racerd Srcuntey Repdenial LNG 044 MG LTITATEOR A, VS 1T UNITED STATES usn
CYRUBONE LPACYRUSONE FIN Cread Inwestment Grade 248 J0IWNINE 222300000 FAMANATS  UNITED STATES uso
BLLLA BO0E-1 8 et Blicked Seomibes Saudent Loan FFELP Sub B JDENATN  2SO0U000 00 TAMTAEENE  UBATED STATES uso
L TREASURY BaLL 1262001 Money Markef LT B - ATV 2.450,000 00 T.409,004.31 UMITED STATES ush
AHBCCH 220-1 1A AZ At Bached SeOMmes CLD AAR - NNDES 242500000 ZANMINIEY  UMITED STATES uso
PG 2008 | 1APT Worigags Nacted Seney Rendertal LDG 036 MGG 2SITENAN ZAIZEME)  UNITDD STATES usp
GPIF J006-ART A1A Mofgape Bacted Secontes  Resdendal UBS 078 ST 2464518 BY TASIEE  UMITED STATES usn
LXE 3007 16N 242 g Baoe Seourte: MBS LO0 MATAS 2474084 61 2 366,413 24 UMITED STATES usn
S TREASLIRY BALL 172 7ra0 ey Mapre e LST B - HJONIRT 226000000 IIHEG4E  UMITED STATES uso
FRA T 469 CF Morigage Bacied Secuntes  Resoennal MBS LG MMATAS  2AT000 00 ZAIBENS  UMITED ATATES usp
SAMTANDER UK GROUP HLBGS =T FreEStTE i 39 480 MANUNE 200000 234378611 CREAT BRITAN 1]
CHA 20176 AL Morgage Bacie? feountes  Rledsdennad MBS 207 MSTES 2207 505 B XA UHITED STATES 0]
FH BLIMD Mg Bacuey Sebumes  CUIBS 348 20380 1,575,000 00 TAWATIO0  UMITED STATES usn
SLMA 22T A ! B S Shudert Loan PRELE 084 MIWLTE  ZANOMAD) IMTARZEZ  UMITED STATES usn
BCAP T 4-RAS 184 it Batiey Setumiey Rednenna LBS 053 0N 2959 354 B8 IR T UMITED STATES usn
oA, J008-2% 141 Tkl et F LifS oan MEIgs LMENIT W T 858 55 LI TED STATES LIS0
WEADA, 2OOT- AR A1 Morgage Nacted Seeuntey  Regdenial MOS 03T AT LTSI AT AL 24 UMITED STATES wsn
XS J006-13 143 Wongage Dacaes feoutat  Reldontal LAS T MM LMIATE 225572 T1 UNITED STATES usn
CWALT 200608 143 MSAGEGE Dotied Seturtsl  Feidental LBS 036 MMGTES  LNLITRDS I2ITALITA LATED STATES usn
CEDF 2013 1A A1R et Bached Seoaies [=T- T T 14T 2005 224,000 00 IINIHEI UNITED STATES usn
BRI FOOE- AR A LA R iggs [chid Suncurisr Reudental MOA% 03 MMEETE LM IR LMITED STATES usn
S TREASLIRY BaLL | 17242020 Wy e LT B o PN 2NE300000 UM TENEY  UMITED STATES usn
EFSV2 MN21 A2 et Bached Seouibes Sassent Loan FFELF 150 MBI 2150746 88 ZATA00H  UMITED STATES uso
FRRIL H06-FF12 Ad Wrigage Dacted Seourtey Rexdenial M5 [ LATRANT 6 FRL LS UNITED STATES 120 1]
BLLA, POIZ-1 AY Kt Blached Secibes Samdent Loan FFELR 190 M2RAGS 22X THLND THMZMGEDG  UNITED STATES uso
15 MARRIT LTD Cret Ireratment Crade S00 20221 1.5485,000 00 TR UNTED STATES usn
MAVEL J016-54 & At Blacioed Securtes Sauderd Loan FFELP LAD SRS 2078007 55 TOMOARI B LMITED STATES uso
CGPNF DOOT-ARZ 201 Mongape Bacued Seourntet  Resdennad MBS 035 0TS I06N,EAN 5 20060, 720 LMITED STATES usn
HVILT PO 2 2AT1 gage Backed M5 200 DM 2IITEG 00 ZOSTIMEY  UMITED STATES uso
AL T006-3 1141 Morigage Bacied Seountes  Resdennal MBS DA MENDDS 225N IO UMITED STATES uso
MAAGNE 2015 b AR At Bached Seunbed CLOAAL 107 MNNA 2068218 38 2050, T 5 LMITED STATES usn
B SHOOE- AR 1A gage Bacied MBS [ELR TTAT0 2580 47 ZOSLAE N UMITED STATES ush
AR 200T-4 AT Dt BATLED St F MBS 030 MITAS 2087 £T5 52 04511 B UHITED STATES usn
HVMLT 20053 2414 legage Hacurs Seounet Fiudsngd MBS 084 20389 207490047 03T 8817 LHITED STATES uso
FHAMS 008883 A1 Mionigape BaCed Setuntes  Reudenna LIBS AT MOGES 220808518 15050 64 44 UMITED STATES uso
CALALHE SO0H-11 AR Iiarie Bt Setufilart FilogeTinl MBS 408 Hpddadgs L el A ¥ 1.4 B4 5 UNITED STATES ush
GRARMP IO WIADY AZC g Mk % R 0% 048 JOMVIRAE 200500000 192547 UNITED STATES w50
ST J006-A8 143 WO Batur Setunet R0l MBS A61 MOMATS  LRTI0M 1804 81 LHITED STATES usn
ELAD 20131 A2 A Bachi Sreunte Shudedd Leas FFELE 090 H32U2% 1.800,000 00 1AM LTIRD STATES wsn
BSMF 00T AR TLAT Morgags Dacted Secuntes  Rewdential UDS 030 0TS 06600 98 LA 21 LUMITED STATES wsn
SLlA HET-6 K At Fie] Sy Fhsaent Leas FIELE 09 LA ATS 00 LARLSHT B0 LMITED STATES wsh
FH ANSTIY Mofgage Dacted Segurtes  CMBS 344 20N 1RO LRSS UNFTED STATES usn
LS TREASURY BaLL 1152000 My ey UST B - MgS 1.835,200 00 LEMSTAE  UNITED STATES usn
SPFHNT SPECTRU | SPECE Crt v Grade 515 HVVH 1.550.000.00 LB MG UMITED STATES usn
LLIOWIHS BANSSNG GROUP PLC Credt Invesiment Grade 24T TR 1 50,000.00 1THONEDE  GREAT BRITAB uso
WRKCD NG Creat Erepatment Crase L 0 1.530,900 00 LT UMTDD SEATES usn
SEALT 00T 5| A1 igage Bacted MBS 043 HMTATS 1896304 58 ITETINITA  UMITED BTATES uso
HEHDR BHHT-1A A st Blacied Senuries Settements . Sinstired A5G MEOAAE 1517, 15048 1TESAME B0 UBHTED BTATES usn
FHMS. D004 AH Morgage Dacted Becuntes  CMBS 275 HMGRTY 1O 55 LTELIDOSE  UNITED STATES uso
SAB JOOT-NC1 ADG Morlgage Bacied Seturtses  Rewdendal UBS 06 20MM2DE  2381,86681 LMATO  UMITED STATES uso
BAFC 30058 341 Liofigage Batues Secuntss  Revodena UBS 023 S 1738, 641 08 1T UNITED STATES (0]
CARR 08NS M gt Bacied (1] 084 AT 171885307 17305153 LMITED STATES [1:0]
LT OF CALIFCRMIA CA Creot eI K030 A J0E0ANS 1,560,000 00 LI S0 UMITED BTATES usn
BAYER LIS FIMANCE 1 LLE Crpat Mreratimen Giate 84 MMALTS 1308000 08 1A GERMANY usn
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Mame SecioriName Secioidame Cougon

. ﬂn—rﬂlmu ﬂ‘l‘ﬁ - N 1 0 T T LT b
FFML 3006-FF4 A3 Morigagr Baced Seadtet Reldehiol MBS O NS 1741 8 88 TAAT0ET  LITED STATES WED
FORED MOTON SRENT OO oy st Corm o Pt L HIOHBE 1,880,000 00 1E4BTEEED  LMITED STATES [11]
WAAFT HERG FOOOS OO Chiell| st Grade AW I 1,520,000 03 VLAIZASTAD  LBETED STATES [T:2]
AR U5 FBGANCE LT Croce Ivftmaend Gradd 430 JOIMNDNE 1, 30500000 1030033 GERMANY (L]
ROCKT J017-20 AR Aot BaChnd Secuntes. CLO AAL 13 FEWIens 150500000 TMETAES  LNITED STATES usD
HVMELT 20077 141 Mongaps Backed Seoantes  Resdenaal NS 115 HATHOMS  1,62459927 186344017 LUWITED STATES sl
AL D006 AR B4 Morigaps Backsd Beoates  Resdenial MG 0 MG BT T LE4EFMS  LUNITED STATES usD
ECAAC 201818 A At Backnd Seamtes ‘Shsdent Loan FFELP LR 1,280,085 05, VLEREMGET  LINITED STATES ]
CITICER e b=l It Grade & 41 FoIAE 1.2065,000 00 LETBAGRES  UNITED STATES ush
DSAIMLER FIRANCE NA LG St e ke 1N MR 1.8580,000.00 LEISTIIRE  GERMAHY 1]
DEMERAL MOTORS FiL 0 (=T W (e 2ab MR 1,500,600 60 150743080  UMITED SYATER (1]
GLA J08T-UA AR Adient Maciond Heriuntses CLOAAA 133 WL 1,500,000 00 LARRIDO00  LNITHOD STATES [T
HES GLOBAL AMERICAS HLDD i Iemiriment Grade 530 I0eIE 1,800,000 00 TABSEIO N LUEMDOURG [T]
GENERAL ELECTRIC 00 Gt vt (rade 614 HIns 1ATH000.00 TATRAAEY  LMITED STATES 1]
Y DORM.TXB-WGEN PUR et I BIF HAVNIS 1,150,000.00 1ATAEAE)  LMITED STATES -]
U TREASURIY BaLL 111530 Money Ll LEST Bl . MR 450,000 0 VASRETE NS LNITED STATES [T21]
5 TREASURY BaLL 30 Lo Risrery Lkl LEET il - HEram 145, 00 0 14084TT Ty LNITED STATES Ly
WL 20084 Wl Mongage Ricund Seos et Arsdenial MBS ERTRE T R LT Y 14444905 UNITED STATES ush
JETBULE ANTYAYE COf Crem W 3 &08 JARIANS  1,800,00000 144050600  UNITED STATES 1]
IESUARAN 0044 24 1 MeAgage Backid el Risidenfial UG A LIS 15034755 TAMGT O LUNITED STATES [T ]
LA 006 At BACknd Bacasttay. Whadent Loan FPELP fus 20h J0ANTIE 1565,000 00 LAINITE  LUNITED $TATES (2]
A J000-CB A1 Morigags fackes feorter  Rimaderfial IS O3 Henags LI arLer AR WTED STATES usp
L DwF et Tt Gt 01 NI 1,000, 0406 O 140066000 LMITED STATES [11]
CHUIC D010 T Morigags Backed fecites  Ressdential MBS A HOSNITE 1305847 14005568  LBWTED STATES 1]
THAME ENERGY PROGRERS NC =0 sl Grade L3 ISR 1.920.000.00 LHGETTEES  LNITED STATES ush
LA 12T B Attt Bk Siantied Stodtent Loan FFELE s (R TET T 1,447 0060 00 L1453 LITED STATES s
HEALTHCARE THLIST OF AMER [-T TN 250 MDGEA 1,250,000 00 1362113 UNITED STATES usn
EXRON MOBIL CORPORATION Crest VIR (3 L T RE LT 13T 6 LITED STATES 1]
PR 4538 P pagt Backed ] 16 J0aLwd 1361 540.30 LMETINAD  LNITED STATES [
B M IRE AL i Backed 5 L KBS 18 TR 1R 625 0 13T 0 UHITED STATES LD
GHFL 01506 PR Aortgagn fackesd 5 i [T 054 FANT0 13 LMEATETY  LNITED STATES ush
CENTERE CORP et [t SR ADD HAGHOAE  1,357,00000 LMEEES  UMITED STATES usD
CVE HEALTH CORP e It stmae e BOS HMENDS 1,048,000, 00 130465310 LWTED STATES 124
MROLBGA, MEAL THCARTE ING (= Hagh viekd L3 IR 1.300,000.00 LMTAIM  UNITED STATES 2]
HESHE HOLDSNGS LS e Ll T ] 201 IOIRAEY 1,304,600 00 LTI GREAT BRITAM s
G PPELINES LP S [ et 290 OS2 120,000, 00 1L3I36ET)  UNITED STATES 1]
FHR 4510 PP gt Backed MBS Q5 I4RWIE LITHATLER 1HBEIAE  LBATED STATES 1]
A, B Gt vt Grade S IneaEd 105,000 00 LATTMEM  LUNITED STATES [0
TUCHOM ELECTRE: SOWER e It G S opang 120500000 LHMBEMY  UNITEQ $TATES ush
SAH FRANCISCO APRT-A Cread IEsament Graoe 500 HMWSH 1,006,000 00 1LHBEMEAD  UNITED STATES usD
I OG-S S Morigage Backed Beoatet  Restenial MBS A HIGW 1,355,558 20 13306 UMITED STATES usn
FHMS WFTS AL Morigaps Backnd Secunbes  CHEEE 06 MW 12500000 1LIITHIEES  LNITED STATES usD
FLAT 201514 A% Akt BLICKS ST, CLOAA AT OIS 1,398,230 58 13900083 UNITED STATES [
WRAFT HERME FOO0S CO Cret IEanent raoe A3 J0eGEN 1,196,000.00 1AM UNITED STATES usD
DEIPM 2 1E-SFC A Morigage Backed Sensbes  CAEE 2EY HOEW 1.230,000. 00 1EMTEE  UNITED STATES sty
PR HE33 FR igags Backed Fs T LEUR ) 1 RATE ST TIRAIIE)  LBATED STATES 2]
MERR 201-R7 4B G Backed & R KRS 0T MaNIm  1LTRRo 1,156,500 57 LMITED STATES LED
R 08T 0 At Machen adent Loan FEELP Sus 0% J0RNTIG 139,000 00 1ATRAZE T LNITED STATES U
MARS JH06-HCT &) Morigage Bucked feoutes  Riesadenial MBS O NGRS 114TEMER 1LATIAA247  UNITED STATES usD
MERR D0 RS 11 Baciked 7] O T 1,455,048 16 11TRM0E  LBATED STATES 1]
LA 083 A3 et Backed Beomtes Shadent Loan FRELF 1M WSS 1IN LIGRSGEN  LMITED STATES [
GEMERAL ELEC CaP oM et WA (3 SEE MM 1,000,000 £ 16528 UNITED STATES ush
BBEE NG [ AT e A4 HMBIAE 6000000 LSMA  MTED STATES ush
R 001 igage Dacked M 23 IS 19370807 LSOOG LMITED STATES [T:1]
AMERICAN CAMPLS CUMNTYS =10 vt ey AfE Ml 1065000 00 11003 13 LUNTTED STATES 1]
SARME PASS LEHIEFACTION sl Iwirilmend Gariede 30 JE 1,000,000 DY 1,083,709, 13 LINITED STATES LEED
HATIGNWIDE BLDN SOCIETY G AT Gk R 1,000,000 0 14088084 15 OREAT BRITAN ush
SPLIRR 20181 JAZ Morigage Backed fecurtes  Riesdenial UG 087 JOSMIIAT  1,200,00000 LB LMITED STATES ush
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( )

2020 3 31 ) 2021 3 31 )
28,674,230 40,822,894
6,301,326 -
546,666 718,688
4,882,250 5,412,597
2,039,974 2,425,363
174,892 216,401
50,572 38,899
42,669,914 49,634,844
98,471 130,411
2,180 1,454
142,866 125,816
243,517 257,681
969,528 1,225,315
216,033 359,445
8,013 8,013
1,193,575 1,592,774
33,634,499 37,058,043
66,222 66,222
- 237,055
303,875 382,751
1,292,446 1,200,554
17,821 15,154
35,314,867 38,959,781
36,751,960 40,810,238
79,421,875 90,445,083
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45,856 47,039

5,643 5,643

2 1,633,415 2 1,911,775
2 810,981 2 1,871,193
2 852,782 2 1,147,828
2 3,591,122 2 4,839,326
2 146,706 2 132,085
686,983 1,042,946

527,890 904,947

975,373 1,123,336

16,476 82,891

9,293,232 13,109,013

1,950,746 2,155,971

22,700 27,450

1,973,446 2,183,421

11,266,679 15,292,435

10,000,000 10,000,000

8,281,840 8,281,840

8,281,840 8,281,840

139,807 139,807

120,000 120,000

70,000 70,000

350,000 350,000

48,745,315 55,045,550

49,425,122 55,725,357

67,706,962 74,007,197

512,183 1,242,655

63,949 97,204

448,234 1,145,450

68,155,196 75,152,647

79,421,875 90,445,083
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( )

2019 4 1 2020 4 1

2020 3 31 2021 3 31
27,088,982 26,838,624
13,165,624 18,630,497
677,248 878,199
2,000 -
40,933,856 46,347,320
11,090,478 10,412,572
25,032 17,988
6,466,222 8,251,721
1,866,932 2,916,886
3,238,306 3,866,188
125,262 129,355
1,235,721 1,339,290
249,653 256,942
929,200 760,920
47,749 64,179
189,820 176,812
38,958 40,454
652,672 479,472
18,760,587 19,700,144
142,108 126,093
3,934,995 4,103,410
974,031 1,120,241
285,503 280,494
762,163 797,392
307,637 359,252
7,000 7,150
30 -
172,763 166,126
682,105 716,925
31,283 32,816
28,014 6,766
170,993 8,778
442,697 477,830
341,195 395,649
291,579 315,850
354,221 357,066
46,549 45,818
- 30,000
225,408 226,790
9,200,283 9,574,455
12,972,984 17,072,720
1,176 289
12,651 4,705
200,028 74,260
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14,042 40,753
13,606 14,644
241,504 134,653
27,288 32,651
9,593 24,611
5,453 3,018
8,493 4,203
50,829 64,485
13,163,659 17,142,888
4,459 3,376
1,744 20,904
6,204 24,280
72,045 49,202
4,115 105,236
8,422 870
4,351 12,614
88,934 167,924
13,080,929 16,999,244
4,134,957 5,395,622
106,970 196,661
4,027,986 5,198,960
9,052,942 11,800,283
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( 2019 4 2020 3 31 )

10,000,000( 8,281,840| 8,281,840 139,807 120,000 70,000 350,000( 45,192,421| 45,872,228 64,154,068

- - - - - - -| 5,500,048 5,500,048 5,500,048

- - N - - - -l 9,052,942 9,052,942 9,052,942

- - - - - - -l 3,552,893 3,552,893 3,552,893

10,000,000 8,281,840| 8,281,840 139,807 120,000 70,000 350,000 48,745,315( 49,425,122 67,706,962

711,399 43,878 667,521 64,821,590
- - - 5,500,048
- - - 9,052,942
199,216 20,071 219,287 219,287
199,216 20,071 219,287 3,333,606
512,183 63,949 448,234 68,155,196
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( 2020 4 2021 3 31 )

10,000,000 8,281,840 8,281,840 139,807 120,000 70,000 350,000( 48,745,315| 49,425,122| 67,706,962

- - N - - - - 5,500,048| 5,500,048 5,500,048

- - - - - - -l 11,800,283| 11,800,283| 11,800,283

- - - - - - - 6,300,235 6,300,235 6,300,235

10,000,000 8,281,840 8,281,840 139,807 120,000 70,000 350,000 55,045,550\ 55,725,357| 74,007,197

512,183 63,949 448,234 | 68,155,196

- - - | 5,500,048

- - - | 11,800,283

730,471 33,255 697,216 697,216
730,471 33,255| 697,216 | 6,997,451
1,242,655 97,204 1,145,450 | 75,152,647
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2020 4 1
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3 18 6 2 20
5
5
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39

29 2020 3 31
( 30 2021 3 26

2021 4 1
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2020 3 31 2021 3 31
310,385 318,792
4,549 5,275
394,258 447,285
709,193 771,352
100 4,960,571
100
2020 3 31 2021 3 31
70,499 9,823
2019 4 1 ( 2020 4 1
2020 3 31 2021 3 31 )
4,181
4,240 870

8,422 870
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2019 4 1 2020 3 31
108 108
108 108
2019 6 28
5,500,048
50,716
2019 3 31
2019 6 28
2020 4 1 2021 3 31
108 108
108 108
2020 6 29
5,500,048
50,716
2020 3 31
2020 6 29
2021 6 30
9,440,289
87,049
2021 3 31

2021 6 30
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( )
2020 3 31

28,674,230 28,674,230

6,301,326 6,307,330 6,003

11,547,229 11,546,970 259
22,087,270 22,087,270

68,610,058 68,615,802 5,744
3,591,122 3,591,122
3,591,122 3,591,122
10,218 10,218
10,218 10,218

80/102



2021 3 31

EDINETOOOO
OO0000O000Oo00DoO00noOo(EL2453)
Ooooooooooooooooooad

40,822,894 40,822,894
15,018,123 15,023,675 5.551
22,039,919 22,039,919
77,880,937 77,886,489 5,551
4,839,326 4,839,326
4,839,326 4,839,326

65,238 65,238

65,238 65,238

( )

(2020 3 31 )

(2021 3 31 )

66,222

66,222
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10 10
28,674,230
6,300,000 | 11,550,000
6,148,442 | 12,928,752 | 2,006,497
41,122,673 | 24,478,752 | 2,006,497
(2021 3 31 )
10 10
40,822,894
15,020,000
2,802,653 | 17,140,145 | 2,093,118
43,625,547 | 32,160,145 | 2,093,118
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2020 3 31
D 11,798,934 11,806,740 7,805
@
€))
11,798,934 11,806,740 7,805
D 6,049,621 6,047,560 2,061
@
A
6,049,621 6,047,560 2,061
17,848,556 17,854,300 5,743
2021 3 31
D) 12,218,123 12,224,015 5,891
@
©)
12,218,123 12,224,015 5,891
D) 2,800,000 2,799,660 340
@
©)
2,800,000 2,799,660 340
15,018,123 15,023,675 5,551
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2020 3 31

€Y

)

(©) 14,350,630 13,532,359 818,270
14,350,630 13,532,359 818,270

€y

€)

(©) 7,736,640 8,140,850 404,209
7,736,640 8,140,850 404,209
22,087,270 21,673,209 414,060
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2021 3 31

@

@

®) 14,512,369 12,884,500 1,627,869
14,512,369 12,884,500 1,627,869

@

@

®) 7,527,550 7,711,000 183,449
7,527,550 7,711,000 183,449
22,039,919 20,595,500 1,444,419

66,222

66,222
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2019 4 1 2020 3 31

(€H)

@)

©) 1,650,233 4,459 72,045
1,650,233 4,459 72,045

2020 4 1 2021 3 31

(€H)

@)

©) 3,737,763 3,376 49,202
3,737,763 3,376 49,202
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2020 3 31
2021 3 31
2020 3 31
1
1,860,993 - 10,218
1,860,993 - 10,218
2021 3 31
1
1,239,952 - 65,238
1,239,952 - 65,238
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2019 4 1 ( 2020 4 1

2020 3 31 2021 3 31 )
1,833,391
1,887,492
54,100
247,178
5,766
28,155
65,497
936
1,833,391 2,049,929
2019 4 1 ( 2020 4 1
2020 3 31 2021 3 31 )
1,801,748 117,355
274,595 19,053
71,495 1,275
1,887,492
936
117,355 134,197
2020 3 31 2021 3 31
1,950,746 2,184,126
28,155
1,950,746 2,155,971
1,950,746 2,155,971

1,950,746 2,155,971
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2019 4 1 ( 2020 4 1
2020 3 31 2021 3 31 )
274,595 19,053
54,100
247,178
5,766
220,494 271,997
2019 4 1 ( 2020 4 1
2020 3 31 2021 3 31 )
0.32 0.28
62,535

64,693
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2020 3 31 ) 2021 3 31 )
298,659 343,965
130,502 216,469
597,318 660,158

4,337 2,848
6,950 8,405
254,174 156,971
82,112 96,541
1,374,055 1,485,360
19 10
1,374,036 1,485,350
3,682 4,093
77,906 280,701
81,589 284,795
1,292,446 1,200,554
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]
2019 4 1 2020 3 31
90
10%
2020 4 1 2021 3 31
90
10%
1
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2019 4 2020 3 31
« )
3,360,908 802,463
( )
100,000 130,557 11,984
100.00
3,123,434 3,123,434
2020 4 2021 3 31
«
3,562,864 988,004
( )
100,000 128,262 11,387
100.00
4,351,846 4,351,846
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2019 4 1 2020 4 1
2020 3 31 2021 3 31
628,459 68 692,983 25
83,477 26 108,810 52
()
2019 4 1 2020 4 1
2020 3 31 2021 3 31
9,052,942 11,800,283
9,052,942 11,800,283
108 108
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2021 6 30
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2021 3 324,279

2021 3 10,000

( 2021 3 )

8,831

48,323

300

7,495

11,945
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2021 4 20
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