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2019 7 31
35,116,655 97.59
868,961 2.41
35,985,616 100.00

2019 7 31
36,303,789 0.9584| 34,793,551 0.9673] 35,116,655 97.59
2019 7 31
97.59
1 2,001,099 10,005
2015 12 15 2,001,099 10,005
2 386,112,564 10,222
2016 6 15 385,168,246 10,197
3 189,947,714 9,851
2016 12 15 188,650,697 9,801
4 153,877,195 9,897
2017 6 15 152,925,924 9,847
5 131,829,664 9,795
2017 12 15 131,118,272 9,745
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6 71,041,107 9,427
2018 6 15 70,665,564 9,377
7 36,240,475 9,315
2018 12 17 36,000,905 9,265
8 35,987,335 9,492
2019 6 17 35,794,077 9,442
2018 7 71,125,535 9,362
8 52,949,531 9,382
9 52,431,068 9,280
10 33,785,105 9,206
11 33,889,813 9,234
12 36,184,374 9,306
2019 1 35,326,909 9,347
2 35,531,833 9,349
3 37,151,174 9,424
4 36,429,683 9,367
5 36,682,634 9,432
6 35,970,410 9,483
7 35,985,616 9,487
1
2015 7 31
1 0
2015 12 15
2015 12 16
2 25
2016 6 15
2016 6 16
3 50
2016 12 15
2016 12 16
4 50
2017 6 15
2017 6 16
5 50
2017 12 15
2017 12 16
6 50
2018 6 15
2018 6 16
7 50
2018 12 17
2018 12 18
8 50
2019 6 17
2015 7 31
1 0.05
2015 12 15
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2015 12 16
2 2.17
2016 6 15
2016 6 16
3 3.39
2016 12 15
2016 12 16
4 0.98
2017 6 15
2017 6 16
5 0.53
2017 12 15
2017 12 16
6 3.26
2018 6 15
2018 6 16
7 0.66
2018 12 17
2018 12 18
8 2.45
2019 6 17
1
10,000
x 100
2015 7 31
1 2,000,000
2015 12 15
2015 12 16
2 405,582,977 29,855,764
2016 6 15
2016 6 16
3 255,396,297 440,633,277
2016 12 15
2016 12 16
4 55,027,605 92,208,052
2017 6 15
2017 6 16
5 511,867,706 532,634,736
2017 12 15
2017 12 16
6 2,726,150 61,906,095
2018 6 15
2018 6 16
7 6,020,617 42,528,451
2018 12 17
2018 12 18
8 3,586,243 4,533,025
2019 6 17
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2019 7 31

36,174,834 99.46

197,945 0.54

36,372,779 100.00

2019 7 31
37,397,741 0.9591| 35,869,477| 0.9673| 36,174,834 99.46
2019 7 31
99.46

1 979,815 9,798
2015 12 15 979,815 9,798
2 3,584,790 8,845
2016 6 15 3,574,659 8,820
3 16,550,643 9,491
2016 12 15 16,455,639 9,441
4 15,995,484 8,974
2017 6 15 15,906,813 8,924
5 16,869,143 9,165
2017 12 15 16,778,467 9,115
6 22,975,438 8,806
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2018 6 15 22,842,438 8,756
7 20,640,058 9,040
2018 12 17 20,526,006 8,990
8 24,042,276 8,983
2019 6 17 23,908,367 8,933
2018 7 20,033,862 8,798
8 20,147,835 8,843
9 20,939,774 8,959
10 20,253,119 8,881
11 20,405,303 8,942
12 20,228,944 8,852
2019 1 20,024,780 8,758
2 20,452,083 8,931
3 24,249,735 9,039
4 24,256,406 9,071
5 23,979,360 8,963
6 23,867,521 8,907
7 36,372,779 8,991
1
2015 7 31
1 0
2015 12 15
2015 12 16
2 25
2016 6 15
2016 6 16
3 50
2016 12 15
2016 12 16
4 50
2017 6 15
2017 6 16
5 50
2017 12 15
2017 12 16
6 50
2018 6 15
2018 6 16
7 50
2018 12 17
2018 12 18
8 50
2019 6 17
2015 7 31
1 2.02
2015 12 15
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2015 12 16
2 9.73
2016 6 15
2016 6 16
3 7.61
2016 12 15
2016 12 16
4 4.95
2017 6 15
2017 6 16
5 2.70
2017 12 15
2017 12 16
6 3.39
2018 6 15
2018 6 16
7 3.24
2018 12 17
2018 12 18
8 0.08
2019 6 17
1
10,000
x 100
2015 7 31
1 1,000,000
2015 12 15
2015 12 16
2 3,052,679
2016 6 15
2016 6 16
3 19,161,322 5,784,566
2016 12 15
2016 12 16
4 839,056 443,559
2017 6 15
2017 6 16
5 613,536 31,668
2017 12 15
2017 12 16
6 11,487,016 3,806,865
2018 6 15
2018 6 16
7 2,919,851 6,175,462
2018 12 17
2018 12 18
8 4,922,390 988,713
2019 6 17
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2019 7 31

5,979,867 3.39

165,152,311 93.57

5,373,028 3.04

176,505,206 100.00

2019 7 31

)
FANNIE MAE POOL AL7804 171,934.98| 11,428.92| 19,650,324| 11,544.65| 19,849,308| 4.000| 2043/1/1 | 11.25
GINNIE MAE POOL MA3035 106,084.17| 11,433.27| 12,128,893 11,473.15| 12,171,200| 4.000| 2045/8/20 6.90
GINNIE MAE POOL MA2600 108,485.2| 11,100.83| 12,042,762| 11,178.24| 12,126,739| 3.000| 2045/2/20 6.87
FREDDIE MAC POOL G08653 107,705.39| 10,963.94| 11,808,763| 11,029.78| 11,879,669 3.000| 2045/7/1 6.73
FREDDIE MAC POOL Q45095 91,928.98| 11,122.56| 10,224,858| 11,202.34| 10,298,206 3.500| 2046/12/1 5.83
FANNIE MAE POOL AL1715 69,540.74| 11,088.88| 7,711,293| 11,083.34| 7,707,438 3.000| 2027/5/1 4.37
FANNIE MAE POOL BC0326 65,442.75| 11,125.82| 7,281,044| 11,210.77| 7,336,641| 3.500| 2045/12/1 4.16
FREDDIE MAC POOL G08676 57,442.05| 11,132.33| 6,394,644| 11,225.19| 6,447,983| 3.500| 2045/11/1 3.65
GINNIE MAE POOL MA3523 54,562.69| 11,449.56 6,247,193| 11,470.11| 6,258,402 4.500| 2046/3/20 3.55
GINNIE MAE POOL MA3736 55,069.54| 11,202.95( 6,169,416| 11,275.54| 6,209,389 3.500| 2046/6/20 3.52
FANNIE MAE POOL MA3058 52,174.83| 11,290.95| 5,891,036 11,355.53| 5,924,730 4.000| 2047/7/1 3.36
GINNIE MAE POOL MA3376 49,072.24| 11,202.95| 5,497,542| 11,275.94| 5,533,358 3.500| 2046/1/20 3.13
FANNIE MAE POOL AL7685 46,655.12| 11,723.33| 5,469,538| 11,832.86| 5,520,639 4.500| 2045/8/1 3.13
GINNIE MAE POOL MA3310 47,602.63| 11,202.95| 5,332,902| 11,301.22| 5,379,682 3.500| 2045/12/20 | 3.05
GINNIE MAE POOL MA3309 46,274.07| 11,059.55| 5,117,705 11,138.55| 5,154,263| 3.000| 2045/12/20 | 2.92
FREDDIE MAC POOL A85070 36,438.14| 11,658.15| 4,248,015 11,750.38| 4,281,622 4.500| 2039/3/1 2.43

28/91



EDINETOOOO
o o o o =X 22 )
oopgoodooodooooooodd

FREDDIE MAC POOL Q34871 35,728.56| 11,199.69| 4,001,490 11,239.32| 4,015,648 3.500] 2045/7/1 2.28
GINNIE MAE POOL MA3243 34,653.21| 11,128.81| 3,856,490 11,138.72| 3,859,926 3.000| 2045/11/20 | 2.19
US TREASURY N/B 34,000 11,030.76| 3,750,460| 11,021.01| 3,747,146| 2.375| 2022/3/15 2.12
FREDDIE MAC POOL G08700 30,048.85| 11,434.35| 3,435,893| 11,546.32| 3,469,539 4.500| 2046/3/1 1.97
GINNIE MAE POOL MA5817 29,597.94| 11,297.70( 3,343,889| 11,287.81| 3,340,962| 4.000| 2049/3/20 1.89
FANNIE MAE POOL MA3496 25,517.41| 11,386.82| 2,905,624| 11,383.90| 2,904,878 4.500| 2048/10/1 1.65
FANNIE MAE POOL MA3663 24,552.28| 11,101.64| 2,725,708| 11,114.69| 2,728,911| 3.500| 2049/5/1 1.55
GINNIE MAE POOL MA2960 21,026.97| 11,059.54| 2,325,488| 11,138.42| 2,342,073| 3.000| 2045/7/20 1.33
FANNIE MAE POOL MA3155 20,292.81| 11,054.11| 2,243,191| 11,083.52| 2,249,158 3.000| 2032/10/1 1.27
US TREASURY N/B 20,000 11,151.30f 2,230,260| 11,163.60| 2,232,721| 2.375| 2029/5/15 1.26
FANNIE MAE POOL AS4377 18,347.69| 11,430.01| 2,097,143| 11,544.81| 2,118,206 4.000| 2045/2/1 1.20
FGLMC POOL G60145 15,739.45| 11,212.72| 1,764,822| 11,269.39| 1,773,741 3.500| 2045/8/1 1.00
GINNIE MAE POOL MA5192 10,235.74| 11,263.78| 1,152,932| 11,302.22| 1,156,866| 4.000| 2048/5/20 0.66
GINNIE MAE POOL MA3175 9,692.96| 11,482.14| 1,112,960 11,501.34| 1,114,821| 4.500| 2045/10/20 | 0.63
2019 7 31

3.39

93.57

96.96
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2019 9 14 2020 9 14

03-5208-5858 9:00 17:00
https://www.pinebridge.co.jp/

3.3 3.0

03-5208-5858 9:00 17:00
https://www.pinebridge.co.jp/
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5
1
03-5208-5858 9:00 17:00
https://www.pinebridge.co.jp/
2015 7 31 2025 7 31
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3 15
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1
@
7 8
(2018 12 17 ) (2019 6 17 )
3,091,024 1,363,578
33,155,278 34,793,551
36,246,302 36,157,129
36,246,302 36,157,129
64,215 184,000
97,137 94,770
3,041 3,043
81,000 81,238
4 1
245,397 363,052
245,397 363,052
38,854,977 37,908,195
2,854,072 2,114,118
476,532 718,488
36,000,905 35,794,077
36,000,905 35,794,077
36,246,302 36,157,129
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)
7 8
2018 6 16 2018 12 18
2018 12 17 2019 6 17
1,943,996 138,273
2,140,922 901,810
196,926 1,040,083
237 324
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