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2022 6 30
891,187,400 20.26
891,187,400 20.26
3,179,452,961 72.28
3,089,221,656 70.22
71,047,281 1.62
19,184,024 0.44
328,439,815 7.47
4,399,080,176 100.00
2022 6 30
1,862,730,586 42.34
1,337,490,000 30.40
486,694,006 11.06
38,546,580 0.88
/
2022 6 30
/
100.15 100.15 0.005
400,000,000 9.11
400,624,000 400,612,000 | 2024/6/1
100.15 100.14 0.005
250,000,000 5.69
250,395,000 250,365,000 | 2024/5/1
100.25 100.44 1.6
200,000,000 4.57
200,518,000 200,890,000 |2058/10/11
100.11 100.11 0.005
200,000,000 4.55
200,236,000 200,220,000 | 2023/7/1
NIPPON LIFE 10/16/24 99.76 99.41 5.1
191,352,000 4.32
190,898,438 190,236,436 |2024/10/16
NORINCHUKIN BANK 2.08
80.32 81.26 2.08
09/22/31 191,352,000 3.53
153,703,882 155,504,817 | 2031/9/22
MEIJI YASUDA LIFE
99.86 99.62 5.2
10/20/25 144,880,800 3.28
144,686,465 144,333,079 |2025/10/20
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DAI-ICHI LIFE 10/28/24 100.00 99.47 5.1
8 143,514,000 3.25
143,516,743 142,754,165 |2024/10/28
SOMPO JAPAN INSURANCE INC
100.07 100.11 5.325
9 | 03/28/23 109,344,000 2.49
109,422,712 109,470,029 | 2023/3/28
105.24 105.25 2.15
10 100,000,000 2.39
105,240,000 105,250,000 | 2059/3/15
103.50 103.50 3
11 100,000,000 2.35
103,500,000 103,500,000 | 2060/11/4
101.62 101.45 1.6
12 100,000,000 2.31
101,620,000 101,450,000 | 2056/4/27
101.35 101.41 2.5
13 100,000,000 2.31
101,352,000 101,411,000 | 2051/3/18
101.10 101.10 1.38
14 100,000,000 2.30
101,100,000 101,100,000 | 2080/7/30
100.67 100.67 0.71
15 100,000,000 2.29
100,671,000 100,671,000 | 2079/9/12
99.75 100.00 1.3
16 100,000,000 2.27
99,756,000 100,007,000
100.01 99.98 0.97
17 100,000,000 2.27
100,017,000 99,984,000 | 2024/6/14
99.87 99.94 0.18
18 100,000,000 2.27
99,877,000 99,940,000 | 2025/6/25
100.04 99.91 0.35
19 100,000,000 2.27
100,042,000 99,915,000 | 2025/6/25
100.01 99.88 0.18
20 100,000,000 2.27
100,011,000 99,887,000 | 2025/6/6
99.96 99.83 1.2
21 100,000,000 2.27
99,960,000 99,830,000
99.80 99.71 0.68
22 100,000,000 2.27
99,805,000 99,712,000 | 2027/5/7
99.65 99.56 0.38
23 100,000,000 2.26
99,654,000 99,569,000 | 2027/5/25
99.30 99.30 0.4
24 100,000,000 2.26
99,300,000 99,300,000 | 2080/2/28
99.19 99.22 3
25 100,000,000 2.26
99,190,000 99,220,000 | 2056/2/4
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98.74 98.82 1.5
26 100,000,000 2.25
98,740,000 98,820,000 | 2057/2/10
99.21 98.44 0.63
27 100,000,000 2.24
99,211,000 98,449,000 | 2081/9/27
SUMITOMO LIFE 09/20/23 101.37 101.72 6.5
28 95,676,000 2.21
96,987,239 97,330,828 | 2023/9/20
96.63 96.78 2.4
29 100,000,000 2.20
96,636,000 96,782,000 | 2028/9/15
99.60 99.51 0.4
30 50,000,000 1.13
49,803,500 49,757,000 | 2027/6/25
2022 6 30
20.26
72.28
92.53
2022 6 30
91 1,326,870,000 | 1,337,490,000 [ 30.40
US 10YR NOTE FUT
17 269,097,292 273,054,617 6.21
Sep22
US 5YR NOTE CBT
7 105,579,958 106,723,592 2.43
Sep22
US 10YR ULTRA FUT
5 84,485,325 86,140,437 1.96
Sep22
EURO-BUND FUTURE
1 20,507,385 20,971,063 0.48
Sep22
US ULTRA BOND Sep22 1 20,168,842 20,775,360 0.47
EURO-BOBL FUTURE
1 17,305,871 17,575,517 0.40
Sep22
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2022 6 1
1
2,316 2,323 0.9568 0.9598
(2016 12 19 )
2
1,715 1,725 0.9879 0.9939
(2017 6 19 )
3
1,462 1,468 0.9920 0.9960
(2017 12 18 )
4
1,254 1,257 0.9782 0.9802
(2018 6 18 )
5
1,195 1,204 0.9661 0.9741
(2018 12 17 )
6
1,173 1,183 0.9894 0.9974
(2019 6 17 )
7
1,297 1,303 1.0134 1.0184
(2019 12 17 )
8
1,397 1,405 1.0056 1.0116
(2020 6 17 )
9
1,627 1,633 1.0286 1.0326
(2020 12 17 )
10
1,696 1,703 1.0466 1.0506
(021 6 17 )
11
3,615 3,625 1.0540 1.0570
(021 12 17 )
12
4,326 4,347 1.0340 1.0390
(2022 6 17 )
2021 6 1,719 1.0484
7 2,103 1.0500
8 2,347 1.0526
9 2,698 1.0552
10 3,163 1.0584
11 3,472 1.0569
12 3,773 1.0549
2022 1 3,919 1.0543
2 3,994 1.0491
3 3,983 1.0447
4 4,127 1.0426
5 4,202 1.0390
6 4,399 1.0298
1 0.0030
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1 3,100,724,796 679,736,272
2 61,490,185 746,066,345
3 42,691,905 305,058,691
4 9,583,046 201,007,528
5 22,930,504 68,550,261
6 28,007,140 78,677,309
7 303,423,472 209,860,808
8 418,696,449 308,995,256
9 487,584,918 295,107,681
10 678,991,841 639,917,057
11 2,222,203,766 413,344,736
12 1,457,208,761 703,408,825
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0120-104-694

1.1 1.0

31/95



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

0120-104-694

32/95



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad
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11 12
2021 12 17 2022 6 17
3,429,871 55,742,400
199,523,355 212,692,390
891,179,000
3,489,084,312 3,254,867,734
69,665 36,084,621
104,980,923
16,018,689 14,965,386
1,980,000
920,006 96,564
21,379
27,741,075 66,023,784
3,843,769,275 4,531,651,879
3,843,769,275 4,531,651,879
8,749,514 45,270,181
17,460,000
200,000,000 100,000,000
10,290,018 20,919,030
586,484 7,936,553
431,630 659,117
8,633,500 13,183,513
21,779 33,304
228,712,925 205,461,698
228,712,925 205,461,698
3,430,006,078 4,183,806,014
185,050,272 142,384,167
48,597,100 44,989,158
3,615,056,350 4,326,190,181
3,615,056,350 4,326,190,181
3,843,769,275 4,531,651,879
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11 12
2021 6 18 2021 12 18
2021 12 17 2022 6 17

30,163,567 42,292,828
10,547,535 194,241,891
8,428,318 105,996,819
633,630 2,171,682

21,379 36,201
31,670,533 43,744,361
20,324 14,178

431,630 659,117
8,633,500 13,183,513
411,171 405,137
9,496,625 14,261,945
22,173,908 58,006,306
22,173,908 58,006,306
22,173,908 58,006,306
2,125,504 3,942,137
75,587,334 185,050,272
119,874,486 70,014,978
119,874,486 70,014,978
20,169,934 37,697,884
20,169,934 37,697,884
10,290,018 20,919,030
185,050,272 142,384,167
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12
2021 12 18
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