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2021 11 30
1,771,443,699 99.79
1,771,443,699 99.79
3,668,014 0.21
1,775,111,713 100.00

/

2021 11 30
8,264,646,800 22.89
8,264,646,800 22.89
11,485,511,333 31.81
10,985,206,185 30.42
500,305,148 1.39
7,416,674,263 20.54
7,416,674,263 20.54
8,944,775,421 24.77
36,111,607,817 100.00

2021 11 30
13,001,694,869 36.00
7,531,854,869 20.86
5,469,840,000 15.15

/
2021 11 30
1.1193 1.1215
1,579,530,717 99.79
1,767,988,483 | 1,771,443,699
2021 11 30
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99.79
99.79
2021 11 30
/
ISHARES 1BOXX $
INVESTMENT GRADE 15,355.53 15,105.24
1 491,000 20.54
CORPORATE BOND ETF
7,539,568,617 | 7,416,674,263
124.30 123.04 2.3
2 690,000,000 .35
857,732,100 848,982,900 | 2032/5/20
128.45 127.17 2.4
3 600,000,000 A1
770,710,000 763,020,000 | 2034/3/20
126.62 125.20 1.7
4 600,000,000 .08
759,720,000 751,224,000 | 2044/3/20
124.48 123.25 2.4
5 600,000,000 .05
746,922,000 739,506,000 |2031/11/20
119.53 118.39 1.8
6 600,000,000 .97
717,210,000 710,346,000 |2032/11/22
111.78 110.92 1.1
7 600,000,000 .84
670,734,000 665,544,000 | 2033/3/20
100.03 100.03 0.18
8 600,000,000 .66
600,186,000 600,180,000 | 2023/7/20
132.63 131.69 2.5
9 400,000,000 .46
530,528,500 526,788,000 | 2036/3/20
128.87 127.53 2.3
10 400,000,000 .41
515,480,000 510,132,000 | 2035/3/20
100.43 100.37 0.73
11 500,000,000 -39
502,180,000 501,870,000 | 2023/12/1
100.00 100.23 0.4
12 500,000,000 -39
500,000,000 501,150,000 [2031/10/14
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100.00 100.19 2.4
13 500,000,000 1.39
500,000,000 500,955,000 | 2028/9/15
100.00 100.03 0.19
14 500,000,000 1.39
500,000,000 500,150,000 [2026/11/13
100.00 100.03 0.15
15 500,000,000 1.39
500,000,000 500,150,000 |2026/11/25
100.00 100.02 0.04
16 500,000,000 1.38
500,000,000 500,120,000 |2026/11/10
100.00 100.01 0.5
17 500,000,000 1.38
500,000,000 500,070,000 | 2024/12/2
99.94 99.95 0.04
18 500,000,000 1.38
499,720,000 499,785,000 |2023/12/15
100.01 99.89 0.8
19 500,000,000 1.38
500,075,000 499,460,000 | 2026/7/24
100.19 99.86 0.1
20 500,000,000 1.38
500,965,000 499,300,000 | 2026/5/25
99.96 99.85 0.14
21 500,000,000 1.38
499,830,000 499,255,000 | 2026/4/21
100.00 99.88 0.28
22 400,000,000 1.11
400,000,000 399,548,000 | 2026/9/4
100.00 99.86 0.34
23 400,000,000 1.11
400,000,000 399,448,000 [2031/10/24
100.00 99.71 0.29
24 400,000,000 1.10
400,000,000 398,868,000 | 2031/9/25
126.75 125.33 1.7
25 300,000,000 1.04
380,277,000 376,002,000 | 2044/6/20
125.82 126.01 2.9
26 290,000,000 1.01
364,878,000 365,434,800 [2030/11/20
135.75 134.60 2.5
27 270,000,000 1.01
366,535,000 363,428,100 | 2038/3/20
107.35 107.69 1.79
28 300,000,000 0.89
322,074,000 323,097,000 | 2033/3/23
103.20 103.81 0.98
29 300,000,000 0.86
309,612,000 311,430,000 | 2029/10/9
101.97 102.37 0.77
30 300,000,000 0.85
305,919,000 307,137,000 | 2028/4/19
2021 11 30
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22.89

31.81

20.54

75.23

2021 11 30

US 10YR NOTE FUT
375 | 5,506,957,068 | 5,558,286,679 15.39

Mar22
36 | 5,461,186,140 | 5,469,840,000 15.15
US ULTRA BOND Mar22 88 | 1,930,001,415 ( 1,973,568,190 5.47
2021 11 1
1
1,583 1,583 1.0469 1.0469
(2006 5 9 )
2
1,548 1,548 1.0325 1.0325
(2017 5 8 )
3
2,525 2,525 1.0338 1.0338
(2018 5 8 )
4
3,922 3,922 1.0424 1.0424
(2019 5 8 )
5
3,277 3,277 1.0427 1.0427
(2020 5 8 )
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(2023 5 10 ) 2,361 2,361 1.0371 1.0371
2020 11 3,150 1.0415
12 3,143 1.0427
2021 1 3,106 1.0402
2 3,385 1.0318
3 3,388 1.0345
4 2,361 1.0364
5 2,090 1.0368
6 2,074 1.0385
7 1,882 1.0382
8 1,864 1.0377
9 1,829 1.0387
10 1,79 1.0382
11 1,775 1.0372
1 0.0000
2 0.0000
3 0.0000
4 0.0000
5 0.0000
6 0.0000
2021 5 11 2021 11 10
1 4.7
2 1.4
3 0.1
4 0.8
5 0.0
6 0.5
2021 5 11 2021 11 10 0.2
1 1,540,017,823 27,037,833
2 749,372,713 762,482,038
3 1,557,894,298 614,971,069
4 1,622,162,733 301,724,155
5 1,412,182,389 2,032,138,049
6 525,645,472 1,391,539,402
2021 5 11
2021 11 10 37,099,818 582,653,191

35/123



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

36/123



EDINETOOOO
O00000000000000000(E10677)
OooOooooOoooooooooboood

F—-9OBEB: 202146118308

BEMBE - WEEDHEE cossimen~20214118300) B R (F31a/0)
] ()
bl ST ST () = P -
o [~ -
12000 | ERERHEE) "
2020% 58 oM
1000 20214 5H oM
10.000 BEEEH e
9,000 SRR BOSEUTT.
8,000
wmEa 20MTHENA HSEET1R HMEI1A
MM 505 - SR R DEN T
s e R A B M OaE S i EL B OE S ELTH LS DO TEY), REOE S Sms N EUET.
HEB:2015%118168)
FEGHEORRR
A shwe s RRERECHT S ABREORELRTT.
[ 8 BE w0
1 MBAST e - FOr—Lanpmivyf—oroK 99,79
B A S 72w POy —2a B —27 R
AR (S, SET P — 77 RO T S S ERROREL S TY . AR ORNONEE. B/ e ERLET,
HEOHR A 108840
AEOHM [ (%) M RS W | med AR mE8  EEG%)
Sl S 22.89 ISHARES IBOXX $ INVESTMENT B i
EMEES 3780 _ | GRADE CORPORATE BOND ETF | SRors | FXUD B
it 381 2|70 FHIEmNE(G0E) EREF 0% 23| 2032/5/20| 235
P B#% 342 3 [ 14 R EEEWN S (30E) ElMES |B% 24| 2034737200 2%
A ISR 130 4 | 428 R EERE (30E) EBRES |B% 17| 2044/3/20| 208
SREESRES 7054 5 |60 RIEEMWEG0E) EMES A% 24| 2031/11/20| 2.05
[/ PAUH 3054 6 |80 M EmNEG0E) BRES |O% 18| 2082711/22| 197
-0, TOEORE MRERE) | 24.77 7 | 108 FFEENEG0E) ERES |O* 11| 2033/3/20] 184
S ERERE 100.00 & |00 FaHuairitm T L EES 0.18| 2023/7/20] 166
9 |226 A EEA% (G0F) BERES A% 25| 2036/3/20] 1.46
TORAEDRRLS 10]188 AN ERASG0E) | EAES |64 23] 2035/3/20] 141
~ #EOH R %)
AHED | e |436.00
FRANKEDHE (BENX—2AR)
4%
27% W 7R
2%
1.0%
4% 0.8%
0% — . -___d_-____._-_
4% 0.3% 5%
-2%
4%
200 2E 20138 204 20158 2016E 2ONTE 20188 201 5E 200 20218

#EMEEERD. SHES RRRSENE LI HNLLB0TT,
H201SERNEDrSERE TORSE. SLU202 0OV TRENNSEAE COEREERTLTLET.
BEIFARICRAYFI-TRBEES A

CHET—73R3H<EFTLAEZORATSHY). FROWANRETE. RETSIDOTESUEE A,
OFERS#HON—LA-—JFTERLEMMRCNTLSBS I BUET.

37/123



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

38/123



0.1

http://www.am-one.co. jp/

One
0120-104-694

One

39/123

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

One
0120-104-694

http://www.am-one.co. jp/

40/123



16

41/123

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

30



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

18

42/123



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

http://www.am-one.co. jp/

22

43/123



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

10

44/123



12

59

2021 5 10

133

193

EY

45/123

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

38

2020 5 9



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

5 6
2020 5 8 2021 5 10

14,725,834 12,769,349
3,268,042,302 2,356,654,804
7,000,000 6,000,000
3,289,768,136 2,375,424,153
3,289,768,136 2,375,424,153
6,464,242 7,505,911
647,515 693,455
5,018,542 5,374,580
54,994 56,954
12,185,293 13,630,900
12,185,293 13,630,900
3,143,276,812 2,277,382,882
134,306,031 84,410,371
28,789,801 28,473,778
3,277,582,843 2,361,793,253
3,277,582,843 2,361,793,253
3,289,768,136 2,375,424,153
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5 6

2019 5 9 2020 5 9

2020 5 8 2021 5 10
11
25,896,243 7,387,498
25,896,243 7,387,487
7,262 3,944
1,404,344 1,413,726
10,884,025 10,956,959
121,527 116,819
12,417,158 12,491,448
13,479,085 19,878,935
13,479,085 19,878,935
13,479,085 19,878,935
11,315,356 8,602,136
159,376,269 134,306,031
59,078,275 20,060,896
59,078,275 20,060,896
86,312,242 58,679,757
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