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(2024 6 28 )
) )
7,667,139,877 98.10
498,998,748 6.38
5,702,646,700 72.96
1,465,494,429 18.75
148,484,111 1.90
7,815,623,988 100.00
) )
1,742,032,265 22.29
327,983,626 4.20
1,414,048,639 18.09
2,079,679,954 26.61
2,079,679,954 26.61
QY
« 2
()
« 9
(2024 6 28 )
(D)
) ) 7 7)™
NISSAN MOTOR ACCEPTANCE 82.17 89.29 2.750000
COMPANY LL 4,000,000 529,456,418 575,335,597 2028/03/09 7.36
103.93 102.34( 2.144000
1 JERA FR 500,000,000 519,690,000 511,741,000) 2057/12/25 6.55
102.79 100.66| 1.849000
! FR 500,000,000 513,972,000 503,327,500| 2057/12/14 6.44
JT INTERNATIONAL FINANCIAL 92.84 96.52( 2.375000
SERVICES BV 3,000,000 479,992,903| 498,998,748( 2081/04/07 6.38
ASAHI MUTUAL LIFE INSURANCE 101.62 102.93 6.900000
Co 3,000,000 491,062,162| 497,401,877| 2079/12/31 6.36
98.83 98.52| 0.740000
! FR 500,000,000 494,172,000| 492,628,500( 2081/10/14 6.30
86.65 92.27] 0.600000
16 500,000,000 433,278,000| 461,356,500( 2026/12/02 5.90
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8 |6 G FR 400,000,000 401,8%2?632 410,9;g?égg 2352382926 >-20
9 1 FR 400,000,000 407,733?633 403,922?423 2353§33924 >-17
107 FR 400,000,000 403,238?638 396,482?ééé R X
11135 SBI 400,000,000 400,038?688 393,252?633 23éé§82986 5-03
12 |NOMURA HOLDINGS INC 2,400,000 389,4%2?i;2 392’722?522 23é§j§2928 5.03
1315 FR 300,000,000 305,312?683 299,022?528 235?3?8929 3-83
14 (8 GMO G 300,000,000 300,038?688 298,422?igg 2353?82925 3.82
15 |4 HD FR 300,000,000 303,7%3?633 298,423?538 2éé;;ggsgz 3.82
16 |1 FR 300,000,000 299,013?623 297,622?658 28é§382920 3-81
171 FR 300,000,000 283,693?628 241,2o§?i38 2353383989 3-09
18 |11 FG FR 200,000,000 202,032?683 200,328?&32 HI ] 256
1913 FR 100,000,000 101,2;2?635 99,702?6;8 2353528921 1.28
20 |5 GMO 100,000,000 99,623?623 99,183?533 2éé$i82924 1.2
211 100,000,000 100,422?638 98,782?igg 23&2382927 1.26
22 (3A FR 100,000,000 98,94??633 98,483?533 R IR
23 |1 JFEHD FR 100,000,000 99,162?638 97,793??33 28é$§82920 1.25
)
98.10%
98.10%

)
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( )

US 5YR NOTE SEP 24 44 747,996,858 756,102,848 9.67%
US 2YR NOTE SEP 24 20 655,519,755 657,945,791 8.42%
EURO-SCHATZ SEP 24 18 326,363,172 327,983,626 4.20%
/ 2024 9 3,013,900 507,823,765 515,311,196 6.59%

/ 2024 9 9,814,200 1,534,187,149| 1,564,368,758| 20.02%

D
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3)
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) (D) ( I [¢ ) )
2023 6 7,923,628,781 0.9993
7 7,916,522,784 0.9984
8 7,902,835,309 0.9966
9 7,895,079,997 0.9961
10 7,856,506,147 0.9915
11 7,920,517,188 0.9998
12 7,949,911,555 1.0053
2024 1 7,912,677,136 1.0040
2 7,884,711,133 1.0013
3 7,834,466,671 1.0035
4 7,852,037,987 1.0062
5 7,821,356,910 1.0064
1
(024 6 20 ) | /-837.907.083 | 7,837,907,053 1.0094 1.0094
6 7,815,623,988 1.0089
)
1 0.0000
)
1 0.9
1 0 184,532,673

7,949,254,458
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2023-05

1
2024 6 20

1,898,799
106,995,893
7,642,406,052
1,294,922
47,482,159
95,018,063
7,895,095,888
7,895,095,888

26,425,305
237,793
1,206,271
28,950,248
369,218
57,188,835
57,188,835

7,764,721,785

73,185,268
7,837,907,053
7,837,907,053
7,895,095,888
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184,039,950
17,340,132
46,700,392

119,745,834

4,023,868

132,358,508

274,143
2,324,168
55,779,975
805,030

59,183,316

73,175,192

73,175,192

73,175,192

10,076
10,076

73,185,268
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2024 6 20

2023 5 26
7,949,254 ,458
7,949,254 ,458

97.6%
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1
2023 5 26
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126,851,726
73,185,268
126,851,726 1
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1
2024 6 20
17,184,610
17,184,610
1
2024 6 20
) ) )
1,700,092,538 -| 1,715,208,940 15,116,402
1,700,092,538 -] 1,715,208,940 15,116,402
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1
2024 6 20
) ) )
2,031,996,933 -| 2,042,010,914 10,013,981
1,522,878, 246 -| 1,534,187,149 11,308,903
509,118,687 - 507,823,765 1,294,922
2,031,996,933 -| 2,042,010,914 10,013,981
@
@
1
2023 5 26
2024 6 20
1
2024 6 20
1.0094
(10,094 )
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4 HD FR 300,000,000 299,020,500
5 FR 300,000,000 299,485,800
3 FR 100,000,000 99,860,800
1 FR 300,000,000 241,150,500
16 500,000,000 459,688,500
1 JFEHD FR 100,000,000 97,888,200
1 FR 500,000,000 493,127,000
1 100,000,000 98,977,600
11 FG FR 200,000,000 200,738,800
1 FR 500,000,000 504,245,500
35 SBI 400,000,000 393,922,000
5 GMO 100,000,000 99,314,200
8 GMO G 300,000,000 298,911,900
1 FR 300,000,000 298,073,400
1 FR 400,000,000 404,642,000
1 JERA FR 500,000,000 512,725,500
6 G FR 400,000,000 411,819,600
3A FR 100,000,000 98,575,200
7 FR 400,000,000 397,015,200

5,709,182,200

FR6.9% ASAHI MUTUAL LIFE
INSURANCE CO 20791231

3,000,000.000

3,095,610.000

5.842% NOMURA HOLDINGS INC
20280118

2,400,000.000

2,443,584.000

2.75% NISSAN MOTOR
ACCEPTANCE COMPANY LL
20280309

4,000,000.000

3,574,880.000

9,114,074.000
(1,441,481,944)

FR2.375% JT INTERNATIONAL
FINANCIAL SERVICES BV
20810407

3,000,000.000

2,893,110.000

2,893,110.000
(491,741,908)

7,642,406,052
[1,933,223,852]

7,642,406,052
[1,933,223,852]
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1 100% 25.4%
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2024 6 28

7,885,612,944
69,988,956
7,815,623,988
7,746,863,322
1.0089

43/75



@

¢)

®

©)

®)

(©)

Q)

®

44/75

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2024 6
151 7,427 2,500
799 9,980
260 8,525

C10 1
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2024 6
87 337,895
799 30,121,455
886 30,459,350
99 178,805
14 1,509,835
113 1,688,640
999 32,147,990
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2023 31 2024 31
1,982 4,813
346 503
393 481
12,525 16,513
47 78
22,100 23,400
59 88
37,455 45,878
1 196 1 176
3 2
193 174
1,482 1,342
1,351 1,063
131 279
13,824 13,660
8,260 8,448
3,475 3,475
177 177
1,066 1,021
824 524
20 12
15,503 15,180

52,959 61,058
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2023 31 2024 31
101 158
5,874 6,187
38 39
12 12
4,525 5,849
2 1,297 2 285
3,987 5,035
560 3,842
327 872
692 1,048
2 1
11,545 17,146
2,276 2,227
51 62
0 -
2,329 2,289
13,874 19,435
15,174 15,174
11,495 11,495
11,495 11,495
374 374
11,505 13,048
11,879 13,422
38,549 40,092
534 1,530
534 1,530
39,084 41,623

52,959 61,058
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2022 2023

2023 31 2024 31
69,845 76,221
559 717
70,405 76,939
29,405 31,497
662 947
9,638 10,709
1,469 1,700
8,169 9,009
1,783 1,783
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