EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

30 12 19

03-5555-3431

10

1/94



@

¢))

®

4

®)

10

(1D

0120-106212
9:00 17:00

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

0120-106212
9:00 17:00

2/94

2.16

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

2.0



()
0120-106212
9:00 17:00
™
2018 12 20 2019 6 19
®)
0120-106212
9:00 17:00
http://www.daiwa-am.co. jp/
©
(10)
®)
(11)

(12)

3/94

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



16

4/94

an

(11

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

@

12

12 12

5/94



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

HEmo =
SENRE - SENIELE J T S WEHREE (NEOESR)

o % =
BI{TRNEE m
T TS
ZDObRE
IBINENE ( )

Rt
FEES

(F) 577 FBRS T IBeaMEREIERLTVETY,

EMXoS*=
SRR

e, i

" E1E SFO0—ICb

e B o8

{[iE = bl

— FPE— Fils)

Rl s B TJrUE (I w )

HiN

T OftfzE £ P

Sy B (FBR)

( ) AEP=F

TN #12E

- (=A) "RRIA S

EOMRE IJPUR-%T -

ﬂiﬂﬁﬁ*] 7IUh IruX

(2 20 g4

AERS di3f e

( ) F Dt (chEg)

HEES BT C ) n

RER B Te—Iwd

(F) 577 EESTIMEESERBIRTLTUVET.

http://www.toushin.or.jp/

3,000

6/94



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

(1 ) xEEmcmaLEs.

CHREERBICKREL, RERMORLLRFOANRNAZELIERITSTLE
ZHET UGERZTEVET .

CAEEBNDORAS T, BEHENRER 1 SFEEFTTOEMRE.
RFHEBOEROKRESEDIFERERELLDLIICHAND T LEE
HELET.

#ARUwTAMCEARTHLHHDET.
BCOFOBERFREFERBREVNVET,

BEFHEACEDBEAANA—Y

>

~1E 12 23§ B 5E GBE TR TSBE GS3E BI0R 10-N0E 11-02E 12413F 131 1SR
e

RENR L DEMAOFETERNIMNEVNC EEFTHREENHEVESICE.
ETFHEOEET DRMETAE I AT LDBDET.

O FENROFHEMENMES DEAA A—JOH ©
BHET DEREEDRMATINE

Iy I |

AU OISR STERoESRL, TNEHORFELEROTT.

HE>E

7/94



EDINETOOOO
O00000000000000(E06748)
Oooooooooooobooooonoad

CEROEEEFCFEENRATFNIEROTIANEZ/IRET DIC
HlcoTlE. ZFEHED 1 SFEEZTOERDSS. HEFEROBDIC
GEFRREOEMDRESHMOFELLICEIRTILNBDET.)

[EREFICHBIFDHHICDONT

FETFEIR 0~1E 1~2F 2~3F 12~13$ 13~14F 14~158

///v

(121

0~15 1~2F N~12F 12~13§ 13~14F 14~15%F

BiaE

FHRMIFEOEIFIHH

(O SHEHUZI 058 )

EFERIC KD EFMEEOREE. @FOREFHREICLDELEDET.,
RHN S RIF TORTFHEORESMEFICRET A LICELD.
SHEBICHTDIRAIZETHTEDLEASNETT,

— @\

( @ BRUNEN )

RAEFORENMTEOND DL, ZOMESE. REMICERBELET,
—fRICRAMFERAIORL TR D ISWMEQNiHD T,

# ERCIE—MRERHRERLEBOTY. Tk, TXORLESIUTHROERETE - RITS00
TlFHbFERA.

8/94



EDINETOOOO
O00000000000000(E06748)
Oooooooooooobooooonoad

"-‘E
(2 ) REZBUZIEERTSLD. REAYIETENET.

H#AWEENY A OERZICHRTESDDOTREBDER A
#RBANVIETEIR. BFEACSAMEIBECEROSHLDEVNEECE. SREBYGN
JAMEED, MEERFCEL TR, TEICIAMERTEILEB0DET,

77 FD{tigd
VYTFY KR, TPSU—T7Y RARCERETEVET.
FPEU—TJr v RARER. ERECHESIEHNSEANDLERSEEEHTAE—TFP K
(UIPw ) EL. FOESEFSLTIH—Jr v FOSHEIEARCGELT, RELERE
TH—=27 2 FTHESH8H T,
[ME=272F] ) [FH=Z7>K]

Iiﬂapi

R HUorPUE

=

h

Y- 7 FORGHIISFOHALRE. BRORETHUICHE IS LEBELLET.

s NU=T7F/RCBNT. BHOMBEZEESRED. WSTRNs I ZHRETSCEOB0ET. O,
HEEWOE A MBS LU NSRS OHREORMEMOSE RS, =P/ OERMED
HEERSFEISCLNSBDIET.

« KEOEMEEECEENSRELLLE, TROSBCELFFHRINDLE, BBOFEMW Ao
CEFLUSUICERHMEORBICEL TR, 27/ FDRHE]. SLUL. OERSMTEONENIL
BEDET.

9/94



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

il =

3  =H26H (FEBOBSBEXE) ([CREEFTEL.
= INRAEAHICESVWTREDOHERETENET,

[58cHEt]
OHENREARG. BEEREORISFNHSTER (MARZEIHET.) FLEULET,

@RAUE LT, #ENEDEETES CEEBRICHERAERELET.
L., SEMKESIMADBESICE. FERZTEDEVCENBDET,

— R EDA A— ) .

16 28 38 48 54 68 TA 85 28 108 118 128

S LECBAA—JVETHD, ROFEEDGLVB LU TOERERICDONWTTE, Eﬂ
THEOTREBOFER .

SR NEnERsHcB OV TERSHRELET . ﬁE}D‘Uﬁb—EﬂJﬁﬂD |
SEEZDHRTIBOTESDEFZA. SEEFIILDNEVMESEEDET. '

TP FOELMBEIEHLET .. RETE. *'JE[DIM%&ET’[IL\%E@Z[E
. BbFEh.

10/94



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

(RS EREICHTHEEREA]

OSEER. AFEOANBLERED. BREROHAEYSTILONITOT. FREEHZILDNDL.
TORHELSS . BEMBETHDET .

ZONBAX—Y

OSREEE. HRBMPICRELCNR (EREREORITNESLURMRESORNLG) EEAT
HIONIBELHOET . TORS. HSIRNEOREMEAZIANEE T TETSCEICHDET .
Fl HESOXFRE. HTFTLEHBEMICSI 77 /FORBREETTHOTRESBOEE A

(HSBMEICRAEL RE A TR N HE)

(AR O L SERMELY LR LEES) (AN SEEHHESTELEES)
10.5508
e | &
10,5008 . & 10,500
208...0 >100m
*+S0R 10,450/ ™., 10,4008 =
*500M *500M RIS
(@+&) +450F (@+®) @ .20M 15%93
(@+®) +80M 10,300/
____________________ +420M
(@)
MEEANA LANE AN WIRANE HAENE HIANE
P S S04 S
=i R *SOMEENL EF ot ] A HBE wJ0F &R waide
S00H 4508 5008 4208

(CErRENREE. CERRGEORYSEESLFIENEREOFERFSCHNEXSI DS EMNR IS S LTINS NERTY.
Sl fiEAHCETE, SEFNRBISELLDNET.

# EIEA A—VTHD. RSOSSN BIENETH T ILOTREOFEAOTTHRT L.

OEHEDIF/FOMMAHEICESTIE. SRS O—BF LS. RENICRTEO—SILRELICIES TS
BELELFET 7 VHRAGOEAKRICED, HRESHALOREGHECE LD - BS BT,

(FEZO—SHTHEO—EHLRLICHYET 588) (FEEOZHITFO—BLRLICIEST H8S)

ETSLRE(HN
< | 5 ) 2% M -
| GEee| riochLE HiRe
: PR B R

WRED e | sHEPLET. BRHED PrYErs

[ it ] LR tfﬁr% : ﬁ,—.—;g:s éli E- E A S ki

i@ FEEER | prmiemoen , z HAER
U @RIEE | DET. (HEETE) e

Wil - ENTFEEEO T FOMAEHE LB S0HEETT .
AL ES AN ETEIESNSONERTY. fREOEEEOERN TSR, A (S EE) O
(WROEE) BEPLET.

() EEHERCHTSUMRICOVTR. [4 FHRGREUHEE (5) BE EORRLECERTEL.

@
2016 5 27

®

Tl 3

11/94



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodd

1

1

i

2)

1

l

2)

!

2018 9

12/94



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

151 7,427 2,500

1959 12 12
1960 2 17
1960 4 1
1985 11 8
1995 5 31
1995 9 14
2007 9 30 29
352
9 1 2,608,525 100.00
€y
15

15

13/94



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

¢))

2 20 5)

22 1 6

g b W DN

10. 2 1
11

14/94



®

11.
12.

13.
14.
15.

16

17.

o 01 B W N P

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

2 1 18
2 1 19
20
2 1 14
16
15.
13. 1.
2 6. 10
2 6
10.
2
14
2 2 1

15/94



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
poopooodoaoooooooodn

DruRERE e uE ;@fﬁ&
(FE7 0 RTE GERPSORTE, BT A PR
:II‘P:JH L) . sa R e e e e e e e e ERHE%

| BEI=H HEh | N A i
....... ( " N ZARREA -

M = [ =

!-WEJ =

A e E EREELE
- e e
af 7P ERE S
Lm | : woias
i Saimb bt

-

CI0 Chief Investment Officer 1

C10 1

C10 Chief Investment Officer 1

16/94



Deputy-CIO 0 5
CI0

CIO Deputy-CIO

25 35

2018 9

17/94

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



EDINETOOOO
O00000000000000(E06748)
Oooooooooooobooooooad

PLAN i —

MAREREDRH

L2

AN E =S
PSR RS L FORE

> 7V RIHEEH |

DO ?T?F?-’-‘ﬁ—i}v—l [>

jﬁ — |_“ ? % I..J 3. *ﬁ ﬁ Jf?j—?yzéﬁﬂﬁ

WHUZIEE

CHECK

Il PLAN

BRERWMENATE. ECRI7O0MTERICAMNEERBICOVTEHLET. MFRRmEs
BCle. AASRFIOBEICOVTEN L. SHRELENELEY. BERT. BFNEER
AEEREL. CNEBFRATIFY FRA=Vv—00 7 FOERGHEREL. ERSE
DHEELEFT.

PP ERR—Ur—id. BEINCERGHICETE N MO UL ERBELET.

|[_CHECK
77V FEBAET/ 7+ — Y AFHE. 77 FOSEUA2ETEL, BEAT — K
I OETRET,

4)

@

®)

18/94



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

100 10

100 5

19/94



20/94

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



21/94

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

100 10 100 20

10

22/94



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

€H)
15
15
@
1 3
2 20 3)
2 1 6
2
2 2
1 236 1 3

23/94



®

a BB W N

10.

11.
12.

13.
14.
15.

16

17.

o o1 A W N -

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

2 1 4
1 7.
2 1 10
2 1 11
2 1 18
2 1 19
1 20
2 1 14
1 16
15.
8 13. 1
2 6. 10
13. 2. 6.
9 10.
2
2 1 14
2 2 1

24194



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

10

25/94



€))

(EFIZERIC & BHMEBE( LD A—JED

v ]

i
FE
[ —

# FRlG- A—-YETHED, Y77 FO@ARRERTROTREDE S,

26/94

EDINETOOOO
O00000000000000(E06748)
OooOooooOoooooooooboood

@



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

¢))

®
37 6

4

27/94



EDINETOO O]
000000000000 00(E06748)
L L i L

RRiaise= - |
ME U7 e ] i
M kBN S RT T :

WA S EEECMT TECS '%gﬁ%ﬂgﬁiF“?aim Bisth o P BB - e
U B R g MR REHE oM :
mefE R O EE R TN i
mE |
JROZRI AN §
FIEPE TR §
AUz it e kel U E U DREE M 2RE i
By LYSTE BUTIEY: 7 8 AR LRE BE !
Loy R B RN TN !
mE ;
2525 2 B i
U D EE ARV D e FE EI?E :
IR E SR D EE AR U DEES 0EG | B
) M kM T | Ba :
BAHE 82 ArnoRiLE bE | Z5 |
IEEE i EER S W o o 5
[m] H

28/94



EDINETOOOO
O00000000000000(E06748)
Oooooooooooobooooonoad

SER/W

J

OTFEEOIF2R. FrYFeRNGHET S AEERNICHETESLSIFRELIZBOTY .,
S0 7@EESFHICHS I 2EMEESR (SAXCSTEL FHOBMER) 0T - BX -
BvE, D7 RESUORERNEREI S AT DLW TERLTVWET . EREQT ST TI7 /R

OEESFMICHIHFRWERORBERTLTVET.

PR RRERE SRS B RA RGOS O RO ERED S A EOMERD LR
1 (33108 ~2016R8H) (W) {20038E 10 R ~ 20 RiF9H }
20,000 100 - Y
| ! 64.2
- " Pl 7
10,000 - et Hy A . _gha 37.2 -
o 66 00

T 21 o mEEE R

x 175 174
=R 274
50 =

- L DEMENRER =F o |

- s ey

——HEEREREREREN Al
- e = = e = ~ D0 .
W10 201410 200810 200610 20010 20188 HrA BAR 2ANR SAER DFER RANA SREA

#HEAFEITAL. FF/EOERTREELTVSEOTHESUER A,

#TFVEOSHEERL. SRS (BN ERERC I VEABEELEBOSFELTHBLE SO TEY, RSO
BRGEWMCE IO THEL SRR SR ESTBUET,

FE7PYEOEMEBERCSVT. AESEMA0F— ST ELESRLUTOL—LTETLTVET.
RN 2= LRSI R R NE T A
FEMBEERr Y TE RO EAESICR. BHETECRMC OV TOMBRLTLET.
EA Ty A7 ECENT. DAEEYSTIRSICE. BN VWTAYFYT—OEMBERETRHLT

BTELEY.

RS SAKDNT
B = 85I mIERERN (TOPX (ESda)
FEMEE  MECI DT A - T 3 (REAR, H=23)
FRIA  MECIZ TS Ttk A T2 [BEG, @r—3)
EEEN - NOMURA-BRIEN
SATE FTSERMERFeDR BCBE, AA4-X)
SRS - PER HIA e R - A 2T 2— I35 = 0= FAI—2 27741 (H~5—2)

RISV

OTOPXEWIEHFEY - REL. FHE0. ElReS—VONHEaTa NRESHIINFMELTOVET. NSOO9S -
AVFYIABELTMCI I =TT - F=brwbk A FuP g, MSCI Inc RELEENTY. BENCHTIHEEN,
HERE T O — ORI RMC InclCRELEY. 2EMEC Incl2. BERONSEEETSNNSLTREERLTS
HHEEALTLEY. GNOMURA-BFIENE. FHBaEISH FERTIENTRTICLRRHERON RS SORE
EETHRESEERT. —EORHANERCR- IO TAEEARERR -1 003 =T/ AESLICRECNETY.
MROMURA-BPIEROANEES S OR— IO RSEI s ICRRLTVET. B, Bl SREROIERE.
T, HHANERETIEOTREL. JPFORERESCRLT-REEALEGA. SFTSEERENL 72211,
FTSE Fixed Income LICICSUBEENTOSRR A XTI ATY. EEMIEFTSE Fixed Income LLCOHRMHE THY.
FERMICM T ST AT OUWRIEFTEE Fived Income LLCHHLTLET., GPTLAY H1GLR-Hvk. A 2 F vl i— T7=—
T s F—rad FO—00 FAN—27rA R, RS SETNEICE TR EELTLETH, P MorganiEm
R ERERIT a0 T ELA. TERRZFEERITERELTVEY. 1P, MoganroONEC SR FESL
[CEAREEEN - F - BT AT A ERSNTLEEA. Copyright 2016, 1P, Morgan Chase & Co. All rights resened.

@

2.16 2.0

29/94



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

0120-106212

9:00 17:00
¢)) ¢ )
®
1.1232 1.04
3 26 10
10
10
L 0.3672 0.34
1 2 . 0.5832 0.54
2 3 0.7992 0.74
3 4 . 0.9072 0.84
4 1.1232 1.04
0.15 0.15 0.04
0.25 0.25 0.04
0.35 0.35 0.04
0.40 0.40 0.04
0.50 0.50 0.04

30/94



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

4)

®)

20
15 5

2037 12 31 2.1
20.315 15 0.315 5

31/94



2037 12 31

15.315

15

20
2037 12 31
20.315 15
120
5
20
80
5
15
2.1
0.315

32/94

EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)

Ooooooooooooooooooad

15

2.1
0.315

20

15



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

2018 9

33/94



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

(@)) (2018 9 28 )
() ()
76,743,583 100.30
76,743,583 100.30
226,680 0.30
76,516,903 100.00
() ()
76,412,990 99.86
76,412,990 99.86
(D
(2
)
) (2018 9 28 )
() () | ®
1.2453 1.2559
1 61,106,444 100.30
76,095,854 76,743,583
()

100.30%

100.30%

)

34/94



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

( )
/
/ 2018 12
677,000 76,027,100 76,412,990  99.86%
QY
« 2
« d
3
() () ( ) ) |[( )X )
1
11,622,494 11,634,262 0.9876 0.9886
(2016 9 26 )
2
112,436,634 112,556,618 0.9371 0.9381
(2017 3 27 )
3
128,089,704 128,225,813 0.9411 0.9421
(2017 9 26 )
2017 9 127,522,272 0.9366
10 126,150,605 0.9312
11 121,963,215 0.9278
12 121,931,584 0.9234
2018 1 108,181,676 0.9064
2 109,702,558 0.8948
4
107,472,271 107,591,892 0.8984 0.8994
(2018 3 26 )
3 107,974,791 0.9030
4 91,939,219 0.8875
5 91,091,649 0.8945

35/94



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooaod

6 87,190,129 0.8928
7 86,388,888 0.8837
8 77,506,371 0.8890
5
2018 9 26 ) 76,243,717 76,330,911 0.8744 0.8754
9 76,516,903 0.8774
()
1 0.0010
2 0.0060
3 0.0060
4 0.0060
5 0.0060
)
1 1.1
2 4.5
3 11
4 3.9
5 2.0
4
1 10,768,698 0
2 110,261,334 2,045,648
3 42,104,545 25,979,611
4 8,137,563 24,624,911
5 1,540,731 33,968,473

(

)

1,000,000

36/94



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
Ooooooooooooooooooad

D) (2018 9 28 )
() ()
13,363,368,018 98.41
13,363,368,018 98.41
216,401,929 1.59
13,579,769,947 100.00
() ()
69,999,013 0.52
69,999,013 0.52
(QIY)
¢ 2
Q)]
@) (2018 9 28 )
()
QD) ) C/7 7 )
United States Treasury 65.86 65.45
1 12,080,000 6.61
Strip Coupon 903,605,077| 898,007,620| 2032/02/15
United States Treasury 63.95 63.42
2 12,270,000 6.51
Strip Coupon 891,159,679| 883,815,913| 2033/02/15
United States Treasury 133.01 131.02| 6.250000
3 5,900,000 6.47
Note/Bond 891,314,661| 877,936,644| 2030/05/15
United States Treasury 127.00 123.62| 5.375000
4 6,251,000 6.46
Note/Bond 901,655,803| 877,617,706( 2031/02/15
United States Treasury 122.07 118.98| 5.250000
5 4,674,000 4.65
Note/Bond 647,979,517 631,619,455( 2028/11/15
United States Treasury 100.32 98.92| 2.750000
6 4,207,000 3.48
Note/Bond 479,356,137| 472,633,646| 2024/02/15
United States Treasury 96.89 95.94 1.750000
7 4,044,000 3.24
Note/Bond 445,011,933| 440,653,394| 2022/05/15

37/94



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodn

United States Treasury 98.55 97.90[ 2.125000

8 3,739,000 3.06
Note/Bond 418,519,127 415,729,319| 2021/08/15
United States Treasury 90.21 89.26] 1.500000

9 3,970,000 2.96
Note/Bond 406,732,443| 402,471,694| 2026/08/15
United States Treasury 101.70 100.87| 3.625000

10 3,363,000 2.84
Note/Bond 388,445,921 385,289,307| 2019/08/15
United States Treasury 94.75 94.83] 1.750000

11 3,505,000 2.78
Note/Bond 377,176,492| 377,502,903| 2023/05/15
United States Treasury 95.20 93.79] 2.250000

12 3,540,000 2.78
Note/Bond 382,752,046| 377,095,374| 2027/08/15
United States Treasury 100.61 99.64 2.625000

13 3,219,000 2.68
Note/Bond 367,822,846| 364,294,981| 2020/08/15
United States Treasury 127.81 124.37( 6.125000

14 2,507,000 2.61
Note/Bond 363,906,313| 354,120,487| 2027/11/15
United States Treasury 102.46 101.18| 3.625000

15 2,543,000 2.15
Note/Bond 295,924,751| 292,236,667| 2020/02/15
United States Treasury 100.58 100.15| 2.750000

16 2,475,000 2.07
Note/Bond 282,721,669| 281,524,243| 2019/02/15
United States Treasury 98.08 97.07] 2.000000

17 2,483,000 2.02
Note/Bond 276,594,118| 273,754,436| 2022/02/15
United States Treasury 97.21 96.12| 2.000000

18 2,490,000 2.00
Note/Bond 274,899,478| 271,831,214| 2023/02/15
United States Treasury 103.40 101.72 3.625000

19 2,275,000 1.94
Note/Bond 267,171,891| 262,831,246| 2021/02/15
United States Treasury 94.87 93.70( 2.000000

20 2,440,000 1.91
Note/Bond 262,908,871| 259,661,132| 2025/08/15
United States Treasury 99.86 98.47| 2.875000

21 2,300,000 1.89
Note/Bond 260,853,875| 257,230,144| 2028/08/15
United States Treasury 96.25 94.96] 2.375000

22 2,340,000 1.86
Note/Bond 255,812,787| 252,359,808| 2027/05/15
United States Treasury 95.46 94.14] 2.250000

23 2,320,000 1.83
Note/Bond 251,541,377| 248,042,331| 2027/02/15
United States Treasury 97.94 96.70( 2.375000

24 2,244,000 1.81
Note/Bond 249,613,890| 246,448,639| 2024/08/15
United States Treasury 101.08 100.39( 3.125000

25 2,113,000 1.77
Note/Bond 242,569,922| 240,928,504| 2019/05/15
United States Treasury 102.43 101.12| 3.500000

26 2,084,000 1.76
Note/Bond 242,438,301| 239,342,528| 2020/05/15
United States Treasury 102.02 100.62 3.125000

27 1,896,000 1.60
Note/Bond 219,693,433| 216,680,984| 2021/05/15
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United States Treasury 127.65 123.95( 6.875000
28 1,362,000 1.41
Note/Bond 197,461,287| 191,733,400| 2025/08/15
United States Treasury 96.08 95.21 1.625000
29 1,720,000 1.37
Note/Bond 187,692,823 185,983,594| 2022/08/15
United States Treasury 98.83 97.51] 2.500000
30 1,664,000 1.36
Note/Bond 186,778,857| 184,284,315| 2024/05/15
)
98.41%
98.41%
)
( )
/
/ 2018 10
616,568 70,000,000 69,999,013 0.52%
(D
«C 2
« 3
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€Y)

30 3 26 30 9 26
232,311
3,293,221 1,265,506
103,730,479 76,095,854
407,642
107,663,653 77,361,360
107,663,653 77,361,360
975,422
119,621 87,194
3,618 2,777
63,465 48,672
4,678 3,578
191,382 1,117,643
191,382 1,117,643
119,621,970 87,194,228
12,149,699 10,950,511
1,664,300 1,678,951
107,472,271 76,243,717
107,472,271 76,243,717
107,663,653 77,361,360
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29 9 27 30 3 27

30 3 26 30 9 26
9,307,209 6,465,375
5,123,647 7,762,506
4,183,562 1,297,131
891 590
25,279 19,409
443,017 340,306
4,678 14,489
473,865 374,794
4,657,427 1,671,925
4,657,427 1,671,925
4,657,427 1,671,925
80,710 37,957
8,019,614 12,149,699
1,965,148 3,591,391
1,965,148 3,591,391
758,498 173,675
758,498 173,675
760,018 584,560
12,149,699 10,950,511
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®
30 3 27
30 9 26
1.
2.
30 3 26 30 9 26
1. 1 136,109,318 119,621,970
8,137,563 1,540,731
24,624,911 33,968,473
119,621,970 87,194,228
2
12,149,699 10,950,511
29 9 27 30 3 27
30 3 26 30 9 26
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29 9 27 30 3 27
29 10 26 30 4 26
250,319 165,055
0 0
2,372,088 1,877,777
1,309,608 1,424,593
3,932,015 3,467,425
1 290.50 1 338.46
135,352 1 102,445 1
10 10
29 10 27 30 4 27
29 11 27 30 5 28
283,796 225,351
0 0
2,306,151 1,882,672
1,380,128 1,461,413
3,970,075 3,569,436
1 302.13 1 350.61
131,402 1 101,806 1
10 10
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233,462
0
2,314,269
1,532,522
4,080,253
1 309.90
131,664 1
10
29 12 27
30 1 26
199,932
0
2,104,468
1,473,937
3,778,337
1 316.71
119,300 1

10
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30 5 29
30 6 26
179,838
0
1,807,887
1,517,662
3,505,387
1 359.06
97,627 1
10
30 6 27
30 7 26
175,948
0
1,811,555
1,599,834
3,587,337
1 367.08
97,726 1
10




30 1 27
30 2 26
204,382
0
2,247,174
1,525,901
3,977,457
1 324.22
122,679 1
10
30 2 27
30 3 26
216,888
0
2,191,693
1,567,033
3,975,614
1 332.35
119,621 1
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30 7 27
30 8 27
228,861
0
1,812,836
1,678,056
3,719,753
1 380.49
97,762 1
10
30 8 28
30 9 26
153,138
0
1,617,497
1,613,007
3,383,642
1 388.06
87,194 1
10
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30 3 26 30 9 26
1,283,903 18,330
1,283,903 18,330
30 3 26 30 9 26
104,010,010 103,602,368 407,642 75,051,678 76,027,100 975,422
104,010,010 103,602,368 407,642 75,051,678 76,027,100 975,422
104,010,010 103,602,368 407,642 75,051,678 76,027,100 975,422
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1
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1 0.8984 0.8744
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76,095,854
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30 3 26 30 9 26
41,448,483 19,080,244
1,966,611
27,878,543 92,431,965
14,123,275,539 13,251,409,943
66,944,801 67,164,165
2,591,796 12,313,067

14,264,105,773

13,442,399,384

14,264,105,773

13,442,399,384

23,800,000 17,094,000

74 78
23,800,074 17,094,078
23,800,074 17,094,078

12,248,755,249

10,780,959,127

1,991,550,450

2,644,346,179
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14,240,305,699

13,425,305, 306

14,240,305,699

13,425,305, 306

14,264,105,773

13,442,399,384

30 3 27
30 9 26
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12 133 60
61
30 3 26 30 9 26

29 9 27 30 3 27
10,216,515,931 12,248,755,249
4,048,130,936 661,558,053
2,015,891,618 2,129,354,175
3,944,739,357 3,245,706,997
1,776,683,872 1,766,468,148
199,246,519 164,287,729
6,042,807,183 5,377,072,342
196,055,473 166,317,467
89,222,845 61,106,444
12,248,755,249 10,780,959,127
12,248,755,249 10,780,959,127

30 3 27
30 9 26

59/94




EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodd
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€Y
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318,465,109 222,293,017
318,465,109 222,293,017

60/94



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
ooooodooodooodooodd

29 3
28 30 3 26 30 3 27 30 9 26
30 3 26 30 9 26
1
30 3 26 30 9 26
1.1626 1.2453
1 (11,626 ) (12,453 )
@
@
2.75% United States Treasury
2,475,000.000 2,478,960.000
Note/Bond 20190215
3.125% United States Treasury
2,113,000.000 2,121,578.780
Note/Bond 20190515
3.625% United States Treasury
3,363,000.000 3,392,661.660
Note/Bond 20190815
3.625% United States Treasury
2,543,000.000 2,572,880.250
Note/Bond 20200215
3.5% United States Treasury
2,084,000.000 2,107,361.640
Note/Bond 20200515
2.625% United States Treasury
3,219,000.000 3,206,799.990
Note/Bond 20200815
3.625% United States Treasury
2,275,000.000 2,313,652.250
Note/Bond 20210215
3.125% United States Treasury
1,896,000.000 1,907,167.440
Note/Bond 20210515
2.125% United States Treasury
3,739,000.000 3,657,938.480
Note/Bond 20210815
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2% United States Treasury
2,483,000.000 2,407,914.080
Note/Bond 20220215
1.75% United States Treasury
4,044,000.000 3,877,185.000
Note/Bond 20220515
1.625% United States Treasury
1,720,000.000 1,635,806.000
Note/Bond 20220815
2% United States Treasury
2,490,000.000 2,390,574.300
Note/Bond 20230215
1.75% United States Treasury
3,505,000.000 3,318,779.350
Note/Bond 20230515
2.5% United States Treasury
945,000.000 924,172.200
Note/Bond 20230815
2.75% United States Treasury
4,207,000.000 4,154,075.940
Note/Bond 20240215
2.5% United States Treasury
1,664,000.000 1,619,404.800
Note/Bond 20240515
6.25% United States Treasury
1,016,000.000 1,166,886.160
Note/Bond 20230815
7.625% United States Treasury
654,000.000 827,310.000
Note/Bond 20250215
6.875% United States Treasury
1,362,000.000 1,685,039.160
Note/Bond 20250815
6% United States Treasury
739,000.000 882,809.400
Note/Bond 20260215
6.75% United States Treasury
491,000.000 617,623.990
Note/Bond 20260815
6.125% United States Treasury
2,507,000.000 3,110,033.780
Note/Bond 20271115
5.5% United States Treasury
800,000.000 963,000.000
Note/Bond 20280815
5.25% United States Treasury
4,674,000.000 5,540,840.040
Note/Bond 20281115
5.25% United States Treasury
1,219,000.000 1,450,512.480
Note/Bond 20290215
6.125% United States Treasury
645,000.000 824,032.650
Note/Bond 20290815
6.25% United States Treasury
5,900,000.000 7,699,500.000
Note/Bond 20300515
5.375% United States Treasury
6,251,000.000 7,695,293.550
Note/Bond 20310215
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2.375% United States Treasury

2,244,000.000 2,165,460.000
Note/Bond 20240815
2% United States Treasury
1,555,000.000 1,460,720.350
Note/Bond 20250215
2.125% United States Treasury
1,541,000.000 1,455,150.890
Note/Bond 20250515
2% United States Treasury
2,440,000.000 2,279,472.400
Note/Bond 20250815
1.625% United States Treasury
1,470,000.000 1,329,879.600
Note/Bond 20260215
1.625% United States Treasury
1,666,000.000 1,502,382.140
Note/Bond 20260515
1.5% United States Treasury
3,970,000.000 3,532,347.200
Note/Bond 20260815
2.25% United States Treasury
2,320,000.000 2,176,438.400
Note/Bond 20270215
2.375% United States Treasury
2,340,000.000 2,214,037.800
Note/Bond 20270515
2.25% United States Treasury
3,540,000.000 3,307,669.800
Note/Bond 20270815
2.875% United States Treasury
1,550,000.000 1,520,689.500
Note/Bond 20280515
2.875% United States Treasury
2,300,000.000 2,255,955.000
Note/Bond 20280815
United States Treasury Strip
12,080,000.000 7,858,885.600
Coupon 20320215
United States Treasury Strip
12,270,000.000 7,732,922.100
Coupon 20330215
117,341,804.150
(13,251,409,943)
13,251,409,943
[13,251,409,943]
13,251,409,943
[13,251,409,943]
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2018 9 28
77,881,590
1,364,687
76,516,903
87,211,069
0.8774
2018 9 28

13,602,661,012
22,891,065
13,579,769,947
10,812,753,507
1.2559
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2018 9
151 7,427 2,500
799 9,980
260 8,525
5
1
4
CI0O Chief Investment Officer 1

C10 1
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2018 9
81 177,728
712 16,079,881
793 16,257,609
28 107,888
14 1,484,253
42 1,592,142
835 17,849,750
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38
59
19 52
193 29
30 31
€H)
29 31 30 31
31,260 28,709
110 0
190 201
10,453 12,368
72 82
439 552
34 47
42,560 41,962
1 229 1 213
15 12
214 200
2,650 2,614
2,323 2,456
327 158
12,353 15,066
5,920 8,600
5,129 5,129
185 183
1,050 1,072
31 45
37 34
15,234 17,894
57,795 59,856
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29

31

30

31

79 65
9,466 9,747
7 8

59 59
4,453 5,202
2 4,946 4,476
4,077 4,148
980 850
223 583
945 1,012

3 335
15,776 16,744
2,318 2,350
151 125

7 5
2,477 2,481
18,254 19,225
15,174 15,174
11,495 11,495
11,495 11,495
374 374
12,231 13,370
12,606 13,744
39,276 40,414
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264 216
264 216
39,540 40,631
57,795 59,856
¢
28 29
29 31 30 31
79,747 82,510
727 733
80,474 83,244
40,110 40,392
549 673
9,436 9,816
904 955
8,531 8,860
793 839
1,375 1,579
251 249
501 500
50 53
13 13
557 762
52,265 53,300
5,833 5,840
416 377
3,940 3,973
531 477
945 1,012
807 788
60 55
178 195
531 501
1,273 1,281
463 316
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60 46
1,045 977
1,400 1,528
11,655 11,531
16,554 18,411
28
5 a I
92 75
224 210
94 17
69 55
481 359
24 0
75 29
100 29
16,935 18,741
MMF 305 -
- 333
305 333
16,629 18,407
6,501 5,843
1,405 106
5,096 5,737
11,533 12,670

®

28 29 31
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15,174 11,495 374 13,960 14,334 41,004
- - - 13,261 13,261 13,261
- - - 11,533 11,533 11,533
- - - 1,728 1,728 1,728
15,174 11,495 374 12,231 12,606 39,276

280 280 41,284

- - 13,261

- - 11,533

15 15 15

15 15 1,743

264 264 39,540

29 30 31

15,174 11,495 374 12,231 12,606 39,276
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- - - 11,532 11,532 11,532
- - - 12,670 12,670 12,670
- - - 1,138 1,138 1,138
15,174 11,495 374 13,370 13,744 40,414
264 264 39,540
- - 11,532
- - 12,670
47 47 47
47 47 1,090
216 216 40,631
)
)
)
10 18
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20
12
56 69
29 31 30 31
26 29
264 235
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29 31 30 31
4,877 4,406
29 31
Daiwa Asset Management(Singapore)Ltd. 1,685
30 31
Daiwa Asset Management(Singapore)Ltd. 1,701
28 29 31
2,608 2,608
2,608 2,608
28 23 28 28
13,261 5,084 31 24
29 26
11,532
4,421
29 31

29 27
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29 30 31
2,608 2,608
2,608 2,608
29 26 29 29
11,532 4,421 31 27
30 25
12,669
4,857
30 31
30 26
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29 31
*1
1) (&Y
31,260 31,260
10,453 10,453
5,060 5,060
46,774 46,774
(4,453) (4,453)
(4,946) (4,946)
*2 (3,409) (3,409)
(12,809) (12,809)
*1 )
*2
30 31
*1
1) (&Y
28,709 28,709
12,368 12,368
7,631 7,631
48,709 48,709
(5,202) (5,202)
(4,476) (4,476)
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(3,286) (3,286)
(12,965) (12,965)
*1 )
*2
29 31 30 31
970 970
5,129 5,129
1,050 1,072
29 31
10
10
31,260 - - -
10,453 - - -
110 2,876 1,139 110
41,824 2,876 1,139 110
30 31
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