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1,503,873,822 98.71
— 19,627,666 1.29
( ) 1,523,501,488 100.00;
) ) ) ) ()
1,405,752,311 1.0755 1,511,886,610 1.0698 1,503,873,822198.71]

98.71

98.71

1

1 (2018 4 16 ) 5,407 5,413 0.9860; 0.9870,
2 (2018 10 16 ) 4,840, 4,847 0.9674 0.9689
3 (2019 4 16 ) 4,490, 4,497 0.9945 0.9960;
4 (2019 10 16 ) 3,869 3,873 1.0169 1.0179
5 (2020 4 16 ) 3,166 3,166 0.9784 0.9784
6 (2020 10 16 ) 2,825 2,829 1.0207 1.0222
7 (2021 4 16 ) 2,307 2,311 1.0401 1.0416
8 (2021 10 18 ) 1,998 2,000 1.0367 1.0382
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9 (2022 4 18 ) 1,680 1,682 1.0208 1.0223
10 (2022 10 17 ) 1,534 1,534 0.9903 0.9903
2021 10 1,980 — 1.0369 —
11 1,881 — 1.0328 —
12 1,805 — 1.0349 —
2022 1 1,757 — 1.0309 —
2 1,730 — 1.0239 —
3 1,690 — 1.0246 —
4 1,661 — 1.0181 —
5 1,640 — 1.0166 —
6 1,593 — 0.9946, —
7 1,604 — 1.0074 —
8 1,582 — 1.0059 —
9 1,556 — 0.9979 —
10 1,523 — 0.9846, —

1
1 2017 12 14 2018 4 16 0.0010]
2 2018 4 17 2018 10 16 0.0015
3 2018 10 17 2019 4 16 0.0015
4 2019 4 17 2019 10 16 0.0010]
5 2019 10 17 2020 4 16 0.0000]
6 2020 4 17 2020 10 16 0.0015
7 2020 10 17 2021 4 16 0.0015
8 2021 4 17 2021 10 18 0.0015
9 2021 10 19 2022 4 18 0.0015
10 2022 4 19 2022 10 17 0.0000]
1 2017 12 14 2018 4 16 1.30
2 2018 4 17 2018 10 16 1.73
3 2018 10 17 2019 4 16 2.96
4 2019 4 17 2019 10 16 2.35
5 2019 10 17 2020 4 16 3.79
6 2020 4 17 2020 10 16 4.48
7 2020 10 17 2021 4 16 2.05
8 2021 4 17 2021 10 18 0.18
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9 2021 10 19 2022 4 18 1.39
10 2022 4 19 2022 10 17 2.99
)

100

1 2017 12 14 2018 4 16 5,520,299, 601 35,906,319

2 2018 4 17 2018 10 16 0 480,960,922

3 2018 10 17 2019 4 16 0 487,880,377,

4 2019 4 17 2019 10 16 0 710,093,317,

5 2019 10 17 2020 4 16 0 569,159,696

6 2020 4 17 2020 10 16 0 468,183,802

7 2020 10 17 2021 4 16 0 549,108,308

8 2021 4 17 2021 10 18 0 291,690,498

9 2021 10 19 2022 4 18 0 281,088,525

10 2022 4 19 2022 10 17 0 96,880,567

()1
2022 10 31

301,797,023 20.07

149,046,164 9.91

199,779,102 13.28

137,787,552 9.16

111,385,435 7.41

120,552,054 8.02

73,448,562 4.88

1,093,795,892 72.73

— 410,035,804 27.27

) 1,503,831,696 100.00;
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— 387,909,137, 25.79
— 1,510,219,504 100.42
)
) ) () ) )

5.289% TELEFONICA 800,000 17,209.66 137,677,344 17,223.44 137,787,552 5.289 2022/12/9 9.16|
EMISIO
5.25% ELECTRICITE 950, 000] 13,767.42 130,790,524 13,894.92 132,001,808  5.250f - 8.78
DE FRA
5.25% E1673786 700,000 17,195.89 120,371,244 17,221.72 120,552,054  5.250( 2023/1/17 8.02
NGGLN 5 1
3.75% ATF 1,100,000 12,071.38 132,785,247, 10,796.20] 118,758,293 3.750 - 7.90]
NETHERLANDS BV
5.625% SES SA 775,000 14,056.47] 108,937,655 14,372.3]] 111,385,435 5.625 - 7.41]
3.5% AMERICAN 500,000 14,800.94 74,004, 720] 14,768.45 73,842,287]  3.500( 2023/1/31] 4.91]
TOWER CORP
3.6% ENERGY 500,000 14,750.88 73,754,442 14,761.44 73,807,230 3.600[ 2023/2/1] 4.91]
TRANSFER LP
6.25% ORSTED A/S 499,000 14,654.21] 73,124,513 14,719.15 73,448,562 6.250| 3013/6/26] 4.88
3.45% ENERGY 400,000f 14,773.70] 59,094,806 14,778.21] 59,112,846( 3.450| 2023/1/15 3.93
TRANSFER LP
5.95% CITIGROUP 400,000f 14,640.67] 58,562,700 14,677.74 58,710,960, 5.950f - 3.90]
INC
1.625% VOLKSWAGEN 300, 000f 17,145.95 51,437,862 17,180.39 51,541,182 1.625(2022/11/30] 3.43
FIN SE
5.5% THE SOUTHERN 250,000 14,585.07 36,462,694 14,529.48 36,323,700 6.922] 2057/3/15 2.42
[COMPAN
4.125% GAS NATURAL 200,000 14,747.19 29,494,386 14,739.81 29,479,627  4.125/2022/11/18( 1.96]
FENOS
5.75% ORANGE SA 100,000 17,008.19 17,008,194 17,044.35 17,044,356 5.750 - 1.13
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1) -

72.73

72.73
1,506,223.00 224,870,795 223,263,367 14.85
130,554.00 19,047,009 19,266,897, 1.28
844,388.00 143,664,360 145,378,873 9.67
4,452,895.00 660,664,453 660,040,602 43.89
2,483,845.00 359,443,667 366,560,877 24.38
2,808,945.00 467,908,719 483,618,025 32.16

)
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http://www.shinsei-investment.com/
03-6880-6448
9 17
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10

18 4 10 17
29,422,171 39,636,863
1,668,388,038 1,511,886,610
1,697,810,209 1,551,523,473
1,697,810,209 1,551,523,473
2,469,341 d
1,220,102 5,017,699
297,048 264,420
12,079,919 10,752,946
56 76
1,241,088 1,142,199
17,307,554 17,177,340
17,307,554 17,177,340
1,646,227,837 1,549,347,270
34,274,818 15,001,137
1,680,502, 655 1,534,346,133
1,680,502,655 1,534,346,133
1,697,810,209 1,551,523,473
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9 10

3 10 19 4 4 19

4 4 18 4 10 17
12,044,183 36,501,428
12,044,183 36,501,428
8,501 7,910
297,048 264,420
12,079,919 10,752,946
1,241,088 1,142,199
13,626,556 12,167,475
25,670,739 48,668,903
25,670,739 48,668,903
25,670,739 48,668,903
1,220,337 1,129,793
70,712,747 34,274,818
9,518,186 1,736,845
9,518,186 1,736,845
2,469,341 i
34,274,818 15,001,137
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10
4 4 19
4 10 17
10 17 4 16 4 17
10 16 10
4 4 19 4 10
17
9 10
4 4 18 4 10 17
1,927,316,362 1,646,227,837
281,088,525 96,880,567
1,646,227,837 1,549,347,270
- 15,001,137
55
10
1 1.0208 |1 0.9903
(10,000 ) (10,208 )|(10,000 ) (9,903 )
9 10
3 10 19 4 4 19
4 4 18 4 10 17
3,752,530 3,331,821
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27,144,671 25,405,519
*(40,770,729 *(37,572,805
1,819,584 1,712,501
210,595,535 221,705,451
239,559,790 248,823,471
1,646,227,837 1,549,347,270
10,000 1,455.20 (10,000 1,605.98
10,000 15.00 (10,000 -
2,469,341 -
9 10
3 10 19 4 4 19
4 4 18 4 10 17
2 2
4
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9 10
4 4 18 4 10 17
9 10
4 4 18 4 10 17
10,762,817 35,284,384
10,762,817 35,284,384
9 10
3 10 19 4 4 19
4 4 18 4 10 17
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1,405,752,311 1,511,886,610
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3.45% ENERGY TRANSFER LP-3.45%- 400,000.00 398,589.00
23/01/15

3.5% AMERICAN TOWER CORP-3.5%- 500,000.00 499,155.00
23/01/31

3.6% ENERGY TRANSFER LP-3.6%-23/02/01 500,000.00 497,466.90

5.25% ELECTRICITE DE FRA-5.25%- 1,050,000.00 975,030.00

5.5% THE SOUTHERN COMPAN-6.923%- 250,000.00 245,937.50
57/03/15

5.95% CITIGROUP INC-5.95%- 400,000.00 395,000.00

5% NIPPON LIFE INSURANCE-5.0%- 900,000.00 894,960.00
22/10/18

4,000,000.00 3,906,138.40

(580,491, 227)

3.75% ATF NETHERLANDS BV-3.75%- 1,100,000.00 899,690.00

4.125% GAS NATURAL FENOS-4.125%- 200,000.00 199,840.00
22/11/18

5.625% SES SA-5.625- 775,000.00 738,110.00

6.25% ORSTED A/S-6.25%-3013/06/26 499,000.00 495,457.10

2,574,000.00 2,333,097.10

(337,809, 129)

1.625% VOLKSWAGEN FIN SE-1.625%- 300,000.00 298,710.00
22/11/30

5.25% E1673786 NGGLN 5 1-5.25%- 700,000.00 699,020.00
23/01/17

5.289% TELEFONICA EMISI0-5.289%- 800,000.00 799,520.00
22/12/09

5.75% ORANGE SA-5.75%- 100,000.00 98,770.00

6.5% BHP BILLITON FINANC-6.5%- 800,000.00 798,480.00
22/10/22

2,700,000.00 2,694,500.00

(449,442 ,600)

1,367,742,956

(1,367,742,956)
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38 59
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19 52
52
38 38 57
193 2 1 21 2021 4 1
2022 3 31
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20 21
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3 928,035 1,119,746
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304,947 392,027
7,802 7,791
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4,752 4,951
15,344 17,635
1,269,916 1,550,370
22,685 13,350
21,927 8,611
757 4,738
1,425
1,425
62,976 55,330
42,243 25,451
20,733 29,879
85,661 70,106
1,355,577 1,620,476
20 21
2021 3 31 2022 3 31
223,924 318,954
157,310 207,242
66,614 111,711
13,284 14,869
3,109 17,853
5,743 17,951
48,505 41,308
6,950 6,713
12,043 18,127
18,202 16,863
331,764 452,641
32,910 18,418
32,910 18,418
364,674 471,060
495,000 495,000
495,903 654,416
495,903 654,416
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20 21
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1,388,709 1,850,193
60,662 70,345
17,514 18,581
1,466,886 1,939,121
701,924 898,322
9,016 6,316
317 321
203,286 261,578
59,023 86,715
1,192 1,198
14,949 9,326
2,276 2,127
12,441 18,475
1,004,429 1,284,381
28,890 29,100
165,433 162,688
358
48,325 38,468
6,950 6,476
30,572 28,534
33 13
2,577 2,367
25,978 37,562
42,885 39,857
2,139 1,493
669 619
73,132 86,623
427,945 433,805
34,510 220,934
1 2
339 264
341 266

51/75




EDINETOOOO

OO00D0O000O00D0bDO000DO0O0noo(ELssa)
Ooooooooooooooooooad

52/75

18,202 1,346
18,202 1,346
16,649 219,853
112
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16,649 219,740
12,871 70,373
5,124 7,746 9,146 61,227
8,902 158,513
20 ( 2020 4 1 2021 3 31
495,000 487,000 487,000 982,000 982,000
8,902 8,902 8,902 8,902
— 8,902 8,902 8,902 8,902
495,000 495,903 495,903 990,903 990,903
21 ( 2021 4 1 2022 3 31
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495,000 654,416 654,416 1,149,416 1,149,416
1.
2016 3
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259 234
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10,077 5,639
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0.09 0.07
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1
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1
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