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2019 7 31

21,692,951 3.84

32,509,568 5.76

453,828,526 80.39

22,159,340 3.93

475,987,866 84.32

34,336,345 6.08

564,526,730 100.00

1. 2019 7 31
)
MIZUHO BANK 500,000f 10,853.57| 54,267,853| 10,866.59| 54,332,975| 2.400| 2020/3/26 |9.62
NOMURA HOLDINGS INC 470,000 11,183.07| 52,560,455| 11,140.13| 52,358,625| 6.700| 2020/3/4 |9.27
MITSUBISHI UFJ LEASE & F 400,000( 10,810.22| 43,240,893| 10,917.30| 43,669,223| 2.500| 2020/3/9 |7.74
AOZORA BANK 400,000f 10,845.10f 43,380,406| 10,865.07| 43,460,285| 2.750| 2020/3/9 |7.70
SUMITOMO LIFE 350,000f 12,018.30f 42,064,050| 12,086.20| 42,301,700| 6.500| 2073/9/20 |7.49
SUMITOMO MITSUI BANKING 350,000f 10,887.35( 38,105,751| 10,903.52| 38,162,344| 2.650| 2020/7/23 |6.76
FUKOKU MUTUAL LIFE INSURANCE 300,000f 11,980.25] 35,940,776| 12,063.95| 36,191,852 6.500 6.41
SOMPO  JAPAN NIPPONKOA 300,000f 11,510.40f 34,531,224| 11,543.00| 34,629,000| 5.325| 2073/3/28 |6.13
BK TOKYO MITSUBISHI UFJ 300,000f 10,896.59| 32,689,776| 10,920.91| 32,762,741| 2.750| 2020/9/14 |5.80
DAI-ICHI LIFE INSURANCE 270,000f 11,696.18] 31,579,693| 11,631.43| 31,404,869 7.250 5.56
NIPPON LIFE INSURANCE 200,000f 11,352.88] 22,705,760| 11,407.20| 22,814,400| 5.000( 2042/10/18 | 4.04
TOYOTA MOTOR CREDIT CO 200,000f 11,085.84| 22,171,686| 11,079.67| 22,159,340| 4.500| 2020/6/17 |3.93
CHUGOKU ELECTRIC POWER 200,000f 10,876.31| 21,752,629 10,870.25| 21,740,512 2.701| 2020/3/16 |3.85
TOKYO METROPOLITAN GOVT 200,000f 10,853.39| 21,706,787| 10,846.47| 21,692,951| 2.125| 2020/5/19 |3.84
JAPAN FIN ORG MUNICIPAL 200,000f 10,833.49] 21,666,987| 10,828.25| 21,656,511 2.000{ 2020/9/8 |3.84
CNTRL NIPPON EXP 100,000{ 10,857.69| 10,857,697| 10,853.05| 10,853,057 2.381| 2020/9/17 |1.92
2. 2019 31
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3.84
5.76
84.32
93.92
1 780,955,206 10,154
2016 6 15 779,416,983 10,134
2 754,842,689 9,902
2016 12 15 751,031,074 9,852
3 732,388,816 10,045
2017 6 15 728,743,429 9,995
4 711,620,235 9,950
2017 12 15 708,759,416 9,910
5 672,796,749 9,727
2018 6 15 672,450,899 9,722
6 614,135,104 9,660
2018 12 17 613,817,222 9,655
7 572,470,562 9,808
2019 6 17 572,178,735 9,803
2018 7 659,464,390 9,701
8 635,436,634 9,731
9 623,525,574 9,721
10 618,814,414 9,696
11 615,851,887 9,679
12 600,431,429 9,653
2019 1 602,468,531 9,701
2 583,035,041 9,720
3 577,835,889 9,762
4 578,301,838 9,770
5 578,456,648 9,776
6 565,577,468 9,822
7 564,526,730 9,820
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46,017 1,111,966
24,345,333 37,671,708
22,367,881 21,710,784
33,360,663 32,530,672
534,910,666 475,078,394
7,678,559
7,024,116 6,050,320
11,608
622,066,284 581,832,403
622,066,284 581,832,403
5,000,905
29,027
317,882 291,827
6,734,796
104,863 94,955
2,796,352 2,532,039
33 51
8,249,062 9,653,668
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6 7
(2018 12 17 ) (2019 6 17 )
54,006 291,078
107,809 584,169
5,498,668 7,831,123
5,336,853 8,706,370
6 2018 12 17
1
593,091,415 598,092,320 5,000,905
593,091,415 598,092,320 5,000,905
7 (2019 6 17 )
1
541,685,199 534,006,640 7,678,559
541,685,199 534,006,640 7,678,559
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O]
1 2019 6 17
D
&)
TOKYO METROPOLITAN GOVT 2.1250% 05/19/2020 200,000.00 199,804.75
200,000.00 199,804.75
(21,710, 784)
CNTRL NIPPON EXP 2.3810% 09/17/2020 100,000.00 99,941.98
JAPAN FIN ORG MUNICIPAL 2.0000% 09/08/2020 200,000.00 199,438.40
300,000.00 299,380.38
(32,530,672)
AOZORA BANK 2.7500% 03/09/2020 400,000.00 399,304.18
BK TOKYO MITSUBISHI UFJ 2.7500% 09/14/2020 300,000.00 300,900.00
CHUGOKU ELECTRIC POWER  2.7010% 03/16/2020 200,000.00 200,226.70
DAI-ICHI LIFE INSURANCE 7.2500% 270,000.00 290,682.00
FUKOKU MUTUAL LIFE INSUR 6.5000% 300,000.00 330,824.52
MITSUBISHI UFJ LEASE & F 2.5000% 03/09/2020 400,000.00 398,020.00
MIZUHO BANK 2.4000% 03/26/2020 500,000.00 499,520.00
NIPPON LIFE INSURANCE  5.0000% 10/18/2042 200,000.00 209,000.00
NOMURA HOLDINGS INC 6.7000% 03/04/2020 470,000.00 483,803.90
SOMPO JAPAN NIPPONKOA  5.3250% 03/28/2073 300,000.00 317,850.00
SUMITOMO LIFE 6.5000% 09/20/2073 350,000.00 387,187.50
SUMITOMO MITSUI BANKING 2.6500% 07/23/2020 350,000.00 350,752.50
TOYOTA MOTOR CREDIT CO  4.5000% 06/17/2020 200,000.00 204,084.00
4,240,000.00[ 4,372,155.30
(475,078, 394)
4,871,340.43
(529,319, 850)
529,319,850
(529,319, 850)
( )1
2.
3.
1 4.1 100.0
2 6.1
13 89.8
2
3

®
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564,526,730
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0.9820
9,820
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33 34
29 12 31 30 12 31
*2 887,338 1,425,655
B 4,981
32,849 21,225
234,786 135,017
670,737 457,570
253,439 329,213
- 85,444
- 67,765
- 30,254
8,963 14,880
2,088,114 2,572,009
*1 36,172 *1 30,647
*1 5,615  *1 7,041
41,787 37,688
1,758 1,360
3,875 3,875
5,634 5,235
87,915 2,770
164,013 164,013
98,648 109,117
74 74
350,651 275,976
398,073 318,900
2,486,188 2,890,910
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34
30 12 31

16,501 23,342
1,692 240
3,500 -

318,692 172,561
186,770 227,732
759,507 605,315
97,925 72,006
893 -

3,765 25,132

451 16,468
54,116 49,399
20,525 9,092
1,464,341 1,201,290
74,772 79,579
2,618 3,398
77,390 82,977
1,541,732 1,284,268
500,000 1,000,000
31,736 58,876
31,736 58,876
265,112 265,112
230,000 230,000
66,188 53,013
428,924 548,126
960,660 1,607,002
16,204 360
16,204 360
944,456 1,606,642
2,486,188 2,890,910
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33
29 1 1
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34
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30 12 31 )

5,064,645 3,280,295
947,328 1,250,895
219,447 292,479

6,231,421 4,823,670

2,297,846 1,429,483

19,985 17,638
728,225 572,127
1,312,909 944,075
13,476 11,849
131,408 93,396
6,910 5,657
2,416 2,079

- 8,858
4,513,178 3,085,165
41,442 38,600
706,267 713,849
163,198 177,256
82,628 63,396
54,116 49,399
20,525 9,092
1,770 1,916

681 640
23,187 20,906
17,917 30,629
166,229 173,890
38,267 41,517
796 780

7,405 6,820
323,460 280,550
82,907 64,100
1,730,802 1,673,348
12,559 65,156
168 38

32 16
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127 632
2,186 5,639
- 4,862

- 555
4,154 594
4,154 6,013
14,526 64,782
- " 36

- 36

- *2 111
8,904 -
- 18,163

- *3 67,765
8,904 86,040
23,431 21,220
3,780 12,787
- "3 67,765

- 85,444
3,780 140,422
27,211 119,202
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33 29 1 1 29 12 31
(
500,000( 31,736 -| 31,736 265,112| 230,000 38,977| 456,135 987,872 19,379 19,379 968,492
- - - - - - 27,211 27,211 27,211 - - 27,211
- - - - - - - - - 3,174 3,174 3,174
- - - - - - 27,211 27,211 27,211 3,174 3,174 24,037
500,000( 31,736 -| 31,736 265,112| 230,000 66,188| 428,924 960,660 16,204 16,204| 944,456
34 30 11 30 12 31

500,000( 31,736

31,736( 265,112] 230,000 66,188 428,924] 960,660 16,204 16,204| 944,456

500,000( 27,140 -127,140 - - - -| 527,140 - -| 527,140

- - - - - -| 119,202]119,202| 119,202 - -| 119,202

- - - - - - - - -|  15,844] 15,844 15,844

500,000( 27,140 27,140 - -| 119,202]119,202| 646,342 15,844 15,844] 662,186

1,000,000] 58,876

58,876 265,112] 230,000 53,013 548,126] 1,607,002 360 360 1,606,642
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)
33 34
29 1 1 3 1 1
29 12 31 30 12 31
- *1 36
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(AIG) 18 3
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41,000 - 41,000
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