EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2023 3 15

03-6447-6147

1/117



11

2.2 2%

2023 3 16 2023 9 15

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

www . nikkoam.com/
0120-25-1404

2/117



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

3/117



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

B RINE - ~ ETEEE
Ehpugms | BETREE ) panEe)
B
i
B AIE E o=
& 5 FEhE e
JEHALE 7 ooiERE
R ( )
EEEA

4/117



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

RENREE | REHEE 2R 1 enk B w2
i F10@ |FA- Gk
—# & EE*E)
R F 2@
o B¢ B
F 40
15 # ki FrIU=-FFwE (&t
—-# F 5[0 L e 250
Wt A |BeM
AL
T it 1 F£1z@ |FITF
Ol B ((EA)
C ) FEREZE
B
THERE BalEaE 2 FrUF-oFF 4L
T Wit FruR
T Mith = & ¢ 1 |FFUA
(e {SEEEE &
CiEd: T O o AE
#1 ) (]
EEEY Lysind
([ )|
EEL BT
b o Topeape M T

https://www._toushin.or.jp/

5/117



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

f’_"vﬂf_-‘"‘_

ERANNEVEHEE NS BRHEMASFE
EREHMRELET .

sHOPUFTU. SNANrEETIACNMAEER.TIMSE[EROIMS | EHIUTFET.,
s CSEEEL. SEOENESICERETESEAaNBUETY,

. BEOEIE®ICHR,. FYI—78&URIT—FI0D
HN—=FRFICOBIRELET .

sIEENTHARMRIROTIAMAMEREESRTSARANS (EESEMEERTORONNERES
EMLEMSEIZETIETLEY.,

NARHEICOVWTR.RAIELTHAT
KREBENYVETBVWET .

vVl THNERVAJDENSRUETY AR JERZCHBTEIOOTEEUEG A,
JRffE3N. RANOENSENVADERERFENESCE. BB Ay T3 FETLL,

STFUEOEEEICE. A EEA SRR AR 08 AUASRPEROHOE B HEICEDS N HE
ENASECREASTEGORLVEENERRLCTET LD, 77/ FRUEYENTERICRPLTERT
SHLEERETELET, TOLD. SEERICEERCATER MBIUROBLEESEUBSICE. KT
MELHRETICENBOIT,

6/117



EDINETOOOO
O00OO00000000000000(E12430)
Ooooooooooooboooononoad

FREANRET HEERMER/TZFICONT

AN BEOTERMEMNS]
(A [ | A

CHA100%HEOEEERITERMNRT T IRTAREEISONSFTY .
®#ITPVETR. | BEEERLAESETIIHTNTEREEERLFRACBAAIIC2HET.

2 [75vh35]BRELTHY. —HBNIC, R 10FERAEVIVORVEERHETRITINET.
[75wh35/E37 SESREMMN.ENSRMRLHTRELTLOSREESHIOEE0-200L T,

= <@MMRRTOLES>
tt%“.:l RiTH | i
—— . L aAw
{SeEiR Ty TiaR DMREERS
Bl E FEaMTESN ) EET
' IteEn-2El (B 1 00 %) ﬂ - !
® @it . BRE
ExImEn]| [ B
FRMEE-ETUL i wREF
DO (I FwhIE) . j
ARORD ”mnmmr liﬂmﬂb | e
-:l-arﬁw ' :
- (73 ——
~ WY eueun :
111221 DAL
W HRt 4 A—TT,

m m F??:?.l?::f;ﬁmﬂr!ﬁﬁﬁﬁﬂﬁj
awi| Bl JIN—BRIR/B

CECERMRMIRTTIERNEMBOBH TS, GE0—VELOBARMIMBREBOTVET .
S HNN=T=LICEVERANRMRINDEH. —BOICH/—FRYROERAHRBRITEOEBRNELDS

BRI BIET.
<HN—-FRVERGTOHED>

SNI—T i oo
A== | DI—FAED RATH SH—KRAE | mam

W (GBR) I R |
aBO—GE EMaN »  amx

: e ann i

| G052 | — HII] e
HHEKEM: ERES-AEFILL ; -
= e | -

gE0-28& [0l

® HigiR+ AT,

71117



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooonoad

CYTFURR ERCIY - /RCRRTIT7PSU-TJ7 VFAATERETBLETY.

<HRE—TrUH>
R
Ja-/0L
L=
(BE~EY)
Bt AER R
T ]
WHE
REs
(L AMR)

Z7VED{LEH»
<TH—TF
a8 e
—_— HEERTERARESTY =070 —
—— o w ] He———
. RS ENFevRTRYA IR pve
BHR ?‘ﬂ—?ﬂﬂ—l‘#‘.ﬂ"iﬂ'\vyl‘ﬂ i |
= IH=T7: ——
ys—— ERSH: Emre r-:-:aus 1~ —
o o u:ﬁs"‘ £
BR | A9z—Fo- ’JIT—FFH"JF{I'I"NJ‘JE‘Ji i
——  amenamroorervis
<  er—
Wi EIT-D:H?F UZFwl fi

HBEAOREFENSE. ERHEDEND10%LUTELET.
HHERE~OREEANSCZ. SIRERIEL A

(i 77it)

‘HRERLC. fEEEE. BRSTENEEAR. TiRBEESERELTRELET,

oL, AEARES A0S ICRIEETERDBEVCLSEYET.
#RFOIEEOILVESIUTOZMNOVTRETSBOTREEVER A,

7,000

2019 3 15

8/117

B -
BRARAZE E
FIV-70
HI—pEfE
e

A0T=FID o

nt=pl e
= N



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

| 7zevE |
FO0-1EERTEAFDT7 20 F (B~ bW

| w¥-77vF |
EES 0 ET 20T e ]

T 72N R AP (S B T T F 3
Az =T U PR (AEA T IBY) 7 o

| mmen ) #2 T

iLEEE

HEREF &z F 733240 FHEE 1363080 | =T ASSHIRITHER S

- {SSEB4 % mERIEE > » (EEERES - i stBEh A FF 8T
- BAREE LRERESE ks H L :  (SEEEtE IR - R E

EEBEDHE 4L
w3y ERAOHEEIZETS
I FERR M EEE 2050
#=

— | mEmman HEOMBL LIS

HEFEy F7%UAsF 3—O9f USF o E MISER [ mas

C [FUT— 8- AS-FRVE (BEAuYRY) TH-F 7 Pem—

SEEl BE [R5z 50 Arie FEUE (B8aw s L, e L L T,

;) T -7 b OEREENERNEEER IILE T ¢

SFEER i) - BERRSEE LIhERAFEESR O3 ALY

T4

EFEw (RN

2022 12

17,363

1959
1999

192,211,000 97.562

9/117



10
11

12

13

14

15

16
17

18

19

20

21

22

22

23

15
11

20

21

10/117

20

11

18

14

14

11

EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

19

10

21



10

10

11

12

13

14
15

19

12

20

EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

14

20

10

11

11

19

20
14

11/117

18



16

10

11

12

13
14

15
16
17

20

12

21

EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

14

14

20

10

11

11

18
19

20

14

12/117

19



18

19

10

11

12

13
14

20

12

21

18

EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

14

14

20

10

11

11

18
19

13/117

19



15
16
17
18

19

20

14

14

18

14

EDINETOOOO
O00OO00000000000000(E12430)
Ooooooooooooooooonoao

14/117



EDINETOOOO
O00OO00000000000000(E12430)
Ooodooodooodoooononao

2019 3 15

12 15

15/117



EDINETOOOO
O00OO00000000000000(E12430)
Ooodooodooodoooononao

2019 3 15

10 16

16/117



EDINETOOOO
O00OO00000000000000(E12430)
Ooodooodooodoooononao

2019 3 15

8 24

171117



EDINETO OO
0000000000000 000(EL2430)
0D000000000000000000
SELSHCBIT S ERFNIEE oY T,

F—2 AR ADE A7 7% (CIO)

el F=7 FAL—F 1Y AT 18— (GOOT) |

¢ |
wnaon || mmm ) sesmm | [ tadsor )| 5 || st :ﬂ-—b?:ru?ll LR
PR | i b | Eo | TRy WY ) | R IRy i"" Y
y, i

o R e ke
SR OERFINC LD SAEFERE LOREBREERE I MBI FodY T,

_,[ WSS K E ].

d mamsstons :
i i
| LrERS B4 DT REL. TREEL = %
) | ( mhrsoEE ) ity el ool [ g
: E ; (5HIEE)
: ¥ ; SERE & THMER R DA
' #EABM REEASORE|SE IF 89 | ETEAER Lt ST ST
| ¢ ERBHnEE ) BRSPS RS BT R OIS DS E
' BiaynERLHEEELET, | LREHEIERE N5 st
s e e e e e e o= ) ok
- 2 s =
= | | armmanrse
I SEMABAD BAZE At e T2 ARHOZEN
i PP FTE—Sr— EONENDERASISET (60E 1 H)
O = b g - g | ToRTrUAEERERELIY. SERTSICRRET BI5E A,
I : =520, FEME R0 0
| BANEEAS ! BLTF RS T $55
! = = . - B PSR ST SR
| - (35480 T HITELY T s
| RIS RS, R [ P RSFROEE AT SR
: B e 3 | R\ i 5)
| Y i )y /
! b L—5 2725 RIMEESEOATOLL
I [ =BT ) REMTOIOEEAIRINEERE !
\. #iTLIT. _)
; v
EA R EH DRAIEEEAS
SERERICTL GERATA - 7 || SERURI GRS T
AMEHE SR D | TR IE R s e £
L TR ALY

%,

FEESHICL ST 7 FOBEEA (st B Q) ISHT SBEIRHE

[=5t=tt] 1L T B tifie e s, AnniERSIESU e T - TEYT T 3 M | HEEE LT ENF
HETREAESSIC DO TRIEETL o TR, PRMEREII SRR T T O EERSSEE N CR IR o TREYE T
MBS o0 T, st BB ERIEL R ROIENE O B2 2 A0 ) IR 2 5 0 S5 2hP8| T TiTL

Lo T T i MEEEE AP T ASEE e F ERRIEE THL, B 1S o ERAMTE D h TS L E D
2R T T

18/117



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

SIEEFI LTOESG,/ 24 Fa—YvrU— - Fa—TF1—

ESG B, = {56 V272 —v V-l BEEESEHICY - Tkl
IHEETH D0, mREICEET S, kS, SEhlt. SRR R=ICTITA
2IEELTNEY,

(ZF 20— Firsy JREMECETEEAZIL. SEFRSOINEEHEFRELEFLH DD
AN —THBRENTHWED)

[ LT

i - RaE

s i - e

AFaD—FaF

Es Go0O—-1

RS EEES SRFFYUY - A39T (-
e ES L iR B ES e R
2FaT— Fuvyd EFER
&EEMETERES (FO—1i

2022 12

e 20-)\Ni%
EFAEBPY . 3 _
HO0-N\Nilis - A%

=P

AVT AT IR

ARNL—=33Y
=44
AT

rmbE R

DAVEHE

19/117



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2022 12

10

28
28
28

20/117



10

11

12

13

14

15

16

17

100

35

21/117

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

10



10

11

12

13

14

100

35

22/117

28

EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

28

28

10



10

11

12

13

14

15

16

100

35

23/117

28
28

28

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

10



10

11

12

13

14

15

16

100

35

24/117

28
28

28

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

25/117



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

26/117



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

i A
nE

w

: — : E=-H)T
[ wmuavea RENw
Zi—F1ia

[ L J

2022 12

271117



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

2022 12
(SEEHR)
S77/FERDRENEREISALOREROLR S77/FOEEREEBL RSB NEESERORE
T‘g (Y7720 MEIEEE) (201881 H~2022812H) EﬁLFgé (201845 | B~2022E 1 2H) Eg:ﬁl
O T — SR e e
1 | RN -] 20,000 - = FroHDERERE AN} |--eecenenmenanaa. —{ B0
e 8@
&0 - i N e e e S e i ey
40 10,000 —----oooo- ~eszzia-— 40
20 1 1 S e v
(] 4] wnbs .....I-II-I-I-II-I-‘I o
20} =l Py o SRS GRS, TR PR TR T ———.—— .
—40 -40
WIFLY HEE TS FREE ETES TEEA EEEN MIBEIA 201B81A 200OEIR 2001MIA MIPPEIR
e T L . o 2N R A (OUFESEM) IR ) | 514700
[577H BEH | ARG | WREE | SHE0| ASH weEm EHESBRAERENE, 20 0EIHFOE SEMEES
WO | -37%| B5%| 147%| 73%| -0.1%| 25%| 1.8% ELTHRB{ELTVET,
Bl | 1% A21%| 598%| B2 TH| 54%| To| 157 #YT PSS EENENS LT ER (EHE
Bl 15515 0%]-124%]-104%| -55%] 5% -04% léggﬁ%ﬂ iﬁlﬂ:llj:ilﬂla*. éjgéi(ﬁﬂ I!J}EHEILE
T A e e et EROBSOEICE L THRLEHRER RTS8
2 TORES S AN 77/ EOS RS R0 E A, L0
% HPA00 | BE | BSe020F 12 HFECHBHS

BT EMONREE0R.-B-FHE, S 07 /8L URD
RENLRESS A DL T ETLIBOTY . N Tr
AE. iﬁfﬁilﬂit!ﬁl%ﬁmtbﬂ?lb
FOEOTHD. RO MERCE L THRLC ﬂ
IQHEIEIEﬂlﬁtﬁﬁbﬂﬁf.ﬂﬂELngf?F?Fﬁﬂliﬂ
H;_?D'Eﬂfﬁmﬂﬂ:m. EFELREMHT > 2l ERA LI

<BRESSADEN>

Bl - P Al R (TOPIX, BE4)

SEEEHR - MSCHKOKUSAI 272 A (B, A< —2)

RS - Hsm Izj?—_}.;{:? Ty TS A (B,

e

B - NOMURA-BPIEHE

FREE - FTSERREBRS V72 (M<BE, [N—2)

FRER--JPE/LHYGBI-EMYO—/ UL T 1l —2 271
(A igL. Ar—2)

#MADIERIT, Bl ELICA SRREREL T, SRRLT

HOET.
(o]
TOPIX

MSCI-KOKUSAI

MSCI Inc.

MSCI Inc.

MSCI

MSCI Inc.

MSCI Inc.

28/117



NOMURA-BPI

FTSE

FTSE Fixed Income LLC

LLC
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FTSE Fixed Income

J.P. Morgan Securities

0.759 0.69
10
10
0.69 0.24 0.42 0.03
0.59 0.22 0.34 0.03
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2022 12 30

1,077,841,103 98.48
— 16,592,101 1.52
1,094,433,204 100.00
)
406,051,346 0.9173 372,470,899 0.8879 360,532,990/32.94
367,585,276 0.9901 363,946,181 0.9779 359,461,641/32.84
453,831,925 0.8158 370,236,084 0.7885 357,846,472|32.70)
)
98.48
98.48
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)
1 (2019 6 17 ) 1,326 1,326 1.0187 1.0187
2 (2019 12 16 ) 1,893 1,896 1.0120 1.0135
3 (2020 6 15 ) 1,852 1,854 1.0123 1.0138
4 (2020 12 15 ) 1,803 1,806 1.0279 1.0294
5 (021 6 15 ) 1,566 1,568 1.0027 1.0042
6 (021 12 15 ) 1,439 1,441 1.0004 1.0019
7 (2022 6 15 ) 1,200 1,202 0.8734 0.8749
8 (2022 12 15 ) 1,122 1,124 0.8852 0.8867
2021 12 1,433 — 0.9955 —
2022 1 1,396 — 0.9856 —
2 1,315 — 0.9602 —
3 1,288 — 0.9392 —
4 1,273 — 0.9273 —
5 1,252 — 0.9107, —
6 1,217 — 0.8857, —
7 1,260 — 0.9156 —
8 1,213 — 0.8802 —
9 1,159 — 0.8400) —
10 1,194 — 0.8664 —
11 1,116 — 0.8813 —
12 1,094 — 0.8623 —
1 2019 3 15 2019 6 17 0.0000]
2 2019 6 18 2019 12 16 0.0015
3 2019 12 17 2020 6 15 0.0015
4 2020 6 16 2020 12 15 0.0015
5 2020 12 16 2021 6 15 0.0015
6 2021 6 16 2021 12 15 0.0015
7 2021 12 16 2022 6 15 0.0015
8 2022 6 16 2022 12 15 0.0015
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1 2019 3 15 2019 6 17 1.87
2 2019 6 18 2019 12 16 0.51
3 2019 12 17 2020 6 15 0.18
4 2020 6 16 2020 12 15 1.69
5 2020 12 16 2021 6 15 2.31
6 2021 6 16 2021 12 15 0.08
7 2021 12 16 2022 6 15 12.54
8 2022 6 16 2022 12 15 1.52
100
1 2019 3 15 2019 6 17 1,302,202,423 0
2 2019 6 18 2019 12 16 569,055,438 0
3 2019 12 17 2020 6 15 8,820,188 50,340,315
4 2020 6 16 2020 12 15 64,027,679 138,944,620
5 2020 12 16 2021 6 15 11,708,428 204,123,262
6 2021 6 16 2021 12 15 11,240,561 134,670,964
7 2021 12 16 2022 6 15 11,567,593 76,192,362
8 2022 6 16 2022 12 15 12,031,198 117,875,441
2022 12 30

325,250,406 90.48

— 34,219,739 9.52

359,470,145 100.00;
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) ()
80,110,000 97.52 78,130,481 95.93 76,850,324 0.380( 2054/1/10 (21.38
75,176,000 98.11 73,758,932 96.62 72,638,058  0.420{2052/10/10|20.21]
72,822,000 98.72 71,890,606 97.36 70,899,499  0.480| 2052/1/10 19.72)
62,988,000 99.19 62,479,686 97.99 61,721,941  0.540( 2051/3/10 (17.17,
42,648,000) 102.11] 43,549,152 101.15 43,140,584  0.950/2049/10/10(12.00)
)
90.48
90.48
2022 12 30

6,616,975,260] 96.48
— 241,373,876 3.52
6,858,349,136 100.00
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— 29,333,519 0.43
— 6,756,015,678 98.51
() )
[JYSKE REALKREDIT 39,346,476 1,252.65 492,876,465 1,326.46 521,918,346/ 1.000f 2050/10/1 | 7.61
IA/S
NORDEA KREDIT 34,788,252 1,426.99 496,426,053 1,491.86 518,992,124 1.500 2050/10/1 | 7.57
REALKREDIT
NORDEA KREDIT 37,698,458 1,248.25 470,573,591 1,327.46 500,435,381  1.000 2050/10/1 | 7.30
REALKREDIT
REALKREDIT DANMARK 34,480,107 1,323.03 456,182,573 1,388.32 478,696,626 1.000] 2053/10/1 | 6.98]
[JYSKE REALKREDIT 33,950,331 1,323.22 449,238,045 1,392.38 472,718,039 1.000] 2053/10/1 | 6.89
IA/S
NYKREDIT 31,983,823 1,336.77 427,553,270 1,404.09 449,081,785 1.000] 2050/10/1 | 6.55]

REALKREDIT AS

NORDEA KREDIT 29,815,918 1,323.46 394,602,124 1,391.10 414,771,530 1.000] 2053/10/1 | 6.05]
REALKREDIT

NYKREDIT 20,800,783 1,636.92 340,492,495 1,691.29 351,802,431 3.000| 2053/10/1 | 5.13
REALKREDIT AS

REALKREDIT DANMARK 26,814,034 1,220.67 327,311,346 1,285.06 344,577,169 0.500 2053/10/1 | 5.02
NYKREDIT 24,051,857 1,245.2] 299,497,637, 1,325.4]] 318,787,455  1.000 2050/10/1 | 4.65
REALKREDIT AS

JJYSKE REALKREDIT 21,288,564 1,335.01 284,205, 267| 1,405.30 299,169,308  1.000| 2050/10/1 | 4.36
IA/S

REALKREDIT DANMARK 18,197,363 1,425.37 259,381,353 1,488.75 270,913,845  1.500( 2050/10/1 | 3.95
NORDEA KREDIT 17,027,422 1,439.62 245,130,820 1,486.63 253,135,042  0.500] 2040/10/1 | 3.69
REALKREDIT

NYKREDIT 16,793,752 1,423.43 239,047,914 1,488.89 250,040,742  1.500] 2050/10/1 | 3.65)
REALKREDIT AS

REALKREDIT DANMARK 18,552,777 1,244.54 230,897,594 1,325.45 245,908,455  1.000| 2050/10/1 | 3.59
NORDEA KREDIT 14,070,281 1,525.71 214,672,285 1,577.83 222,005,340, 2.000 2047/10/1 | 3.24
REALKREDIT

REALKREDIT DANMARK 10,212,836 1,526.93 155,943,157 1,577.92 161,151,239 2.000[ 2047/10/1 | 2.35)
NYKREDIT 8,828,945 1,526.69 134,790,709 1,578.37| 139,353,785 2.000[ 2047/10/1 | 2.03]
REALKREDIT AS

NYKREDIT 6,138,042 1,541.32 94,607,412 1,596.26 97,979,262  2.000] 2047/10/1 | 1.43]
REALKREDIT AS

NORDEA KREDIT 6,071,714 1,541.90 93,620,109 1,594.99 96,843,487 2.000] 2047/10/1 | 1.414
REALKREDIT

REALKREDIT DANMARK 4,888,233 1,540.50 75,303,618 1,595.48 77,990,788 2.000( 2047/10/1| 1.14
[JYSKE REALKREDIT 3,944,140 1,542.01 60,819,088 1,596.44 62,965,935 2.000] 2047/10/1 | 0.92|
IA/S
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NYKREDIT 2,514,878 1,328.16 33,401,769 1,386.30 34,863,857 1.500] 2053/10/1 | 0.51
REALKREDIT AS

REALKREDIT DANMARK 2,025,615 1,601.67 32,443,753 1,622.87 32,873,289  1.500| 2040/10/1 | 0.48
()
96.48
96.48
)
1,545,748.75 30,000,000 29,333,519 0.43
356,484,565.53 6,963,000,000 6,756,015,678 98.51]

2022 12 30

328,983,995 91.25

— 31,529,907 8.75
360,513,902 100.00;

— 29,388,657 8.15
— 366,077,301 101.54
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) ()
STADSHYPOTEK AB 7,000,000 1,186.84 83,079,360 1,160.06 81,204,308 2.000| 2028/9/1 |22.52
SWEDISH COVERED 6,000,000 1,066.42 63,985,458 1,040.20 62,412,346  1.000[ 2030/6/12 |17.31
BOND
L ANSFORSAKRINGAR 4,400,000 1,141.43 50,223,140 1,124.75 49,489,017 1.000| 2027/9/15 [13.73
HYPOTEK
SKANDINAVISKA 4,000,000 1,081.39 43,255,644 1,054.90 42,196,287|  1.0002029/12/19(11.70
ENSKILDA
SWEDISH COVERED 4,000,000 983.54 39,341,697 958.03 38,321,533 0.750 2032/6/9 |10.63
BOND
LANSFORSAKRINGAR 2,200,000 1,080.18 23,764,123 1,059.61 23,311,520  0.500( 2028/9/20 | 6.47
HYPOTEK
LANSFORSAKRINGAR 1,700,000 1,191.28 20,251,862 1,176.64 20,002,881  1.500( 2026/9/16 | 5.55
HYPOTEK
SWEDISH COVERED 1,000,000 1,220.29 12,202,958 1,204.61 12,046,103 2.000[ 2026/6/17 | 3.34
BOND
)
91.25
91.25
)
2,322,699.94 30,500,000 29,388,657, 8.15
28,932,513.17 386,900,000 366,077,301  101.54

(

)
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7 8

2022 6 15 2022 12 15
21,048,787 20,595,239
1,184,808,745 1,106,653,164
1,205,857,532 1,127,248,403
1,205,857,532 1,127,248,403
2,061,526 1,902,759
218,418 198,846
1,893,458 1,723,865
8 37
1,357,346 602,625
5,530,756 4,428,132
5,530,756 4,428,132
1,374,350,783 1,268,506,540
174,024,007 145,686,269
34,495,247 35,386,776
1,200,326,776 1,122,820,271
1,200,326,776 1,122,820,271
1,205,857,532 1,127,248,403
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7 8
2021 12 16 2022 6 16
2022 6 15 2022 12 15
3 6
171,277,941 20,026,047
171,277,938 20,026,053
995 4,080
218,418 198,846
1,893,458 1,723,865
661,914 602,625
2,774,785 2,529,416
174,052,723 17,496,637
174,052,723 17,496,637
174,052,723 17,496,637
2,073,516 734,780
595,438 174,024,007
- 14,920,927
- 14,920,927
578,712 1,442,287
28,965 -
549,747 1,442,287
2,061,526 1,902,759
174,024,007 145,686,269
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7 8
2022 6 15 2022 12 15
1,438,975,552 1,374,350,783
11,567,593 12,031,198
76,192,362 117,875,441
1,374,350,783 1,268,506,540
174,024,007 145,686,269
7 8
2021 12 16 2022 6 16
2022 6 15 2022 12 15
692,177 632,985
4,243,698 | A 5,731,537
0| B 0
9,776,954 | C 9,312,092
32,313,075 | D 31,557,998
E o4 46,333,727 | E o4+ 46,601,627
F ) 337 | F a ) 367
d 2,061,526 | © 1,902,759
H ) 15 | H a ) 15
7 8
2021 12 16 2022 6 16
2022 6 15 2022 12 15
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169,478,221

169,478,221

8 2022 12 15

17,858,987

17,858,987,

2022 6 15

8
2022 12 15

a

0.8734 |1
(8,734 )@

0.8852
) (8,852 )

€Y

@

367,585,276 363,946,181
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453,831,925 370,236,084
406,051,346 372,470,899
1,227,468,547| 1,106,653,164
)
2022 6 15 2022 12 15
22,403,190 34,126,741
382,891,593 329,808,857
30,100 23,470
405,324,883 363,959,068
405,324,883 363,959,068
8 62
8 62
8 62
408,434,816 367,585,276
3,109,941 3,626,270
405,324,875 363,959,006
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2022 6 15 2022 12 15
405,324,875 363,959,006
405,324,883 363,959,068
2022 6 15 2022 12 15
2021 12 16 2022 6 16
467,667,106 408,434,816
29,225,390
59,232,290 70,074,930
408,434,816 367,585,276
408,434,816 367,585,276
408,434,816 367,585,276
3,109,941 3,626,270
2021 12 16 2022 6 16
2022 6 15 2022 12 15
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8,620,876
8,620,876
2022 12 15
9,491,013
9,491,013
)
2022 6 15 2022 12 15
0.9924 [1 0.9901
) (9,924 )| ) (9,901 )
¢h)
@
42,648,000 43,549,152
62,988,000 62,479,686
72,822,000 71,890,606
75,176,000 73,758,932
80,110,000 78,130,481
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333,744,000 329,808,857
2022 6 15 2022 12 15

10,128,799 6,709,561
9,606,747 3,297,733
8,618,336,645 7,040,570,859
15,271,875 61,933,300
277,892,400 66,037,613
27,144,534 23,251,089
1,048,431 _

8,959,429,431

7,201,800,155

8,959,429,431

7,201,800,155

556,729,055 51,851,977
87,605,331 22,869,100

3 6
644,334,389 74,721,083
644,334,389 74,721,083

10,427,067,825

2,111,972,783

8,736,047,074

1,608,968,002

8,315,095,042

7,127,079,072

8,315,095,042

7,127,079,072

8,959,429,431

7,201,800,155
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12 133 60
61

2022 6 15 2022 12 15
2021 12 16 2022 6 16
12,031,807,247 10,427,067,825
26,305,731 67,882,274
1,631,045,153 1,758,903,025
480,591,957 453,831,925
9,946,475,868 8,282,215,149
10,427,067,825 8,736,047,074
10,427,067,825 8,736,047,074
2,111,972,783 1,608,968,002

2021 12 16
2022 6 15

2022

6 16
2022 12 15
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2021 12 16 2022 6 16
2022 6 15 2022 12 15
2022 6 15 2022 12 15

@

@

®

@

@

®

2022 6 15
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2,170,513,985
2,170,513,985
2022 12 15

561,615,593

561,615,593

)
( )
2022 6 15

1,122,000,000; 1,134,139,790 12,139,790

1,122,000,000 1,134,139,790 12,139,790

9,756,000,000 10,309,596,970 553,596,970

9,756,000,000 10,309,596,970 553,596,970

10,878,000,000 11,443,736,760 541,457,180

2022 12 15

3,657,000, 000 3,653,160,626 3,839,374

3,657,000,000 3,653,160,626 3,839,374

10,643,000,000 10,629,079,303 13,920,697,

10,643,000,000 10,629,079,303 13,920,697,

14,300,000,000 14,282,239,929 10,081,323

1.
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@

&)

®

2.

3.

2022 6 15 2022 12 15
1 0.7975 |1 0.8158
a ) (7,975 ) ) (8,158 )
@
&)

JYSKE REALKREDIT A/S-2.0%-47/10/01 3,944,140.00 3,414,617 .94
JYSKE REALKREDIT A/S-1.0%-50/10/01 39,346,476.00 28,512,212 .54
JYSKE REALKREDIT A/S-1.0%-50/10/01 23,288,564.00 17,825,762.51
JYSKE REALKREDIT A/S-1.0%-53/10/01 33,950,331.00 25,772,221.81
NORDEA KREDIT REALKREDIT-0.5%- 17,027,422.00 13,736,119.06
40/10/01
NORDEA KREDIT REALKREDIT-2.0%- 14,070,281.00 12,060,668.35
47/10/01
NORDEA KREDIT REALKREDIT-2.0%- 6,071,714.00 5,256,166.77
47/10/01
NORDEA KREDIT REALKREDIT-1.5%- 34,788,252.00 28,253,141.79
50/10/01
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NORDEA KREDIT REALKREDIT-1.0%-
50/10/01

37,698,458.00

27,346,308.75

NORDEA KREDIT REALKREDIT-1.0%-
53/10/01

29,815,918.00

22,613,443.81

NYKREDIT REALKREDIT AS-2.0%-47/10/01

6,138,042.00

5,313,835.11

NYKREDIT REALKREDIT AS-2.0%-47/10/01

8,828,945.00

7,572,264.75

NYKREDIT REALKREDIT AS-1.5%-50/10/01

16,793,752.00

13,607,443.70

NYKREDIT REALKREDIT AS-1.0%-50/10/01

31,983,823.00

24,462,495.34

NYKREDIT REALKREDIT AS-1.0%-50/10/01

24,051,857.00

17,416,542.29

NYKREDIT REALKREDIT AS-1.5%-53/10/01

2,514,878.00

1,903,851.67

NYKREDIT REALKREDIT AS-3.0%-53/10/01

20,800,783.00

19,030,757.84

REALKREDIT DANMARK-1.5%-40/10/01 2,025,615.00 1,785,684.28
REALKREDIT DANMARK-2.0%-47/10/01 4,888,233.00 4,232,763.28
REALKREDIT DANMARK-2.0%-47/10/01 10,212,836.00 8,756,807.69

REALKREDIT DANMARK-1.5%-50/10/01

18,197,363.00

14,743,730.78

REALKREDIT DANMARK-1.0%-50/10/01

18,552,777.00

13,438,234.82

REALKREDIT DANMARK-1.0%-53/10/01

34,480,107.00

26,098,773.27

REALKREDIT DANMARK-0.5%-53/10/01

26,814,034.00

18,829,229.48

466,284,601.00

361,983,077.63
(7,040,570, 859)

7,040,570,859
(7,040,570, 859)

D
2

O

@)

24

100.0%

100.0%
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2022 6 15 2022 12 15

3,224,440 6,454,927
1,187,032 3,555,692
395,139,325 357,777,661
131,185 2,617,236
3,397,055 1,746,744
296,211 330,536
403,375,248 372,482,796
403,375,248 372,482,796
7,171,651 26,635
- 6
7,171,651 26,641
7,171,651 26,641
443,232,967 406,051,346
47,029,370 33,595,191
396,203,597 372,456,155
396,203,597 372,456,155
403,375,248 372,482,796

12 133 60
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2022 6 15 2022 12 15
2021 12 16 2022 6 16
453,098,082 443,232,967
9,249,952 11,581,925
19,115,067 48,763,546
443,232,967 406,051,346
443,232,967 406,051,346
443,232,967 406,051,346
47,029,370 33,595,191
2021 12 16 2022 6 16
2022 6 15 2022 12 15
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2022

6

15

2022 12 15

@

@

®

@

@

®

2022 6 15
70,565,068
70,565,068
2022 12 15
4,179,034
4,179,034
)
( )
2022 6 15
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13,235,000 13,366,185 131,185
13,235,000 13,366,185 131,185
418,200,000 425,371,651 7,171,651
418,200,000, 425,371,651 7,171,651
431,435,000 438,737,836 7,040,466
2022 12 15

30,500,000 30,883,082 383,082
30,500,000 30,883,082 383,082
386,900,000 384,692,481 2,207,519
386,900,000 384,692,481 2,207,519
417,400,000, 415,575,563 2,590,601

1.

@

@

®

2.

3.
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2022 6 15 2022 12 15
1 0.8939 |1 0.9173
a ) (8,939 )|(1 ) 9,173 )
@
@
LANSFORSAKRINGAR HYPOTEK-1.5%- 1,700,000.00) 1,607,647.10
26/09/16
LANSFORSAKRINGAR HYPOTEK-1.0%- 4,400,000.00 3,998,972.34
27/09/15
LANSFORSAKRINGAR HYPOTEK-0.5%- 2,200,000.00) 1,896,274.99
28/09/20
SKANDINAVISKA ENSKILDA-1.0%-29/12/19 4,000,000.00 3,453,343.16
ISTADSHYPOTEK AB-2.0%-28/09/01 7,000,000.00) 6,599,486.32
SWEDISH COVERED BOND-2.0%-26/06/17 1,000,000.00) 966,918.25
SWEDISH COVERED BOND-1.0%-30/06/12 6,000,000.00) 5,124,185.82
SWEDISH COVERED BOND-O0.75%-32/06/09 4,000,000.00 3,173,086.68
30,300,000.00 26,819,914.66
(357,777,661)
357,777,661
(357,777,661)
(G @)
(2 O
8 100. 0% 100.0%
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2022 12 30

1,095,199,383

766,179

1,094,433,204

1,269,206,065

0.8623

359,470,159

14

359,470,145

367,585,276

0.9779

6,859,015,618

666,482

6,858,349,136

8,698,489,275

0.7885
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361,625,246

1,111,344

360,513,902

406,051,346

0.8879
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2022 12

31

10

2022 12

399

2022 12

2022 12
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17,363,045,900
230,000,000
197,012,500

31

13 5
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866 229,546

807 193,694

318 9,773

489 183,920

59 35,852

46 1,158

13 34,693

38 59
19
52
52
38 38 57
193 63 2021 2022
31
193 64 2022
2022 30
( )
62 63
(2021 31 ) (2022 31 )

24,698 42,427
17 170
785 932
225 96
24,738 25,193
3 891 3 1,048
2,403 5,005
930 1,056
2 361 2 998
55,053 76,928
1 245 1 244
1 190 1 153
436 397

241 335
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241 335
22,903 23,969
25,987 22,366

678 652
1,845 3,678
51,414 50,667
52,092 51,399
107,145 128,328
( )
62 63

(2021 31 ) (2022 31 )
844 651
9,834 9,693
8 7
71 71
8,956 8,783
798 831
4,660 5,572
1,090 2,354
775 3,669
3,034 3,958
55 5
7,847
643 1,330
20,938 35,083
1,456 1,395
156 423
544 390
2,157 2,209
23,095 37,292
17,363 17,363
5,220 5,220
5,220 5,220
61,956 68,901
61,956 68,901
2,067 2,067
82,472 89,417
1,461 2,350

72/117




EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

115 731
1,577 1,618
84,049 91,035
107,145 128,328
( )
62 63
2020 2021

2021 31 ) 2022 31 )
78,975 94,938
3,973 4,743
82,948 99,682
34,050 42,026
953 987
1 1
17,813 23,000
966 1,042
16,825 21,932
22 25
545 598
1,053 1,014
174 143
331 308
51 52
11 13
483 494
54,419 67,628
10,383 11,759
243 156
55 5
6,766 7,229
159 143
3,158 4,225
14 22
30 29
57 66
485 429
939 937
388 394
10 169
138 172
1,084 1,171
4,286 3,888
17,817 19,042
10,711 13,010
( )
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62 63
2020 2021
2021 31 ) 2022 31 )
75 71
2,555 5,257
14
1 1
1,548
62 58
2,710 6,936
122 177
804 49
25 9
59
42 39
1,054 275
12,367 19,672
774 253
1,445
0
774 1,699
237 132
5
0 0
125
7,847
369 7,980
12,773 13,391
3,722 3,435
329
373 1,851
3,348 1,255
9,424 12,136
62 2020 2021
( )
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