EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

2019 10 17

03-6453-3610

10

1/91



10

®

aDn

2/91

EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

2019 10 18 2020 4 17

https://www.smtam. jp/
0120-668001
9 5

®

1D

1D

3/91



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

17

4/91



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

2,000

5/91



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Oooooddooddoodonoodd

1 225

12

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

€y

6/91



EDINETOOOO

OO000DO000DO00DO000O0OnoOoO(EL2444)

¢)

€y
¢)

®

€y

@

©) ( ).

) .
@ ©)

®) - @ @@

(L)MMF( )... MMF

(2MRF( )... MMF

(3)ETF... 12 480
32 26

@

&)

€y

7/91

Ooooooooooooooooooad

MMF
MRF



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

&)

®
4
®)

€Y
@
®
*
G 12 (). 12 ()

o AN -

(©)
)

@

¢)

®

4

®)

8/91



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

(©)

)

®

(©)) ( )...

(10)

) . (

) 2

@

&)

1 225
(2)TOPIX
€))

€y

&)

®

4 - @ )

9/91



EDINETOOOO

O00000000000000000000000O(E12444)

Ooooooooooooboooononoad

BFRZREFROT z?bﬁﬁlﬁ(%ﬁﬁﬁl{ﬁ) ZEERBENRE

L. 773U—T7 R TERETVET

Q@FH=LT.7H— ?—f_»hfrﬁbi'ﬁgf\r}ﬁﬁ:huiﬁ'u
| 7roEOL<H

{TH—=F74K)

{(E—=Fr K

[E97>F ]

ﬂﬁﬂ‘ﬁﬁﬁ@tﬁ

el
E- e
{‘:Mﬁlﬁﬁﬁl

f.ﬂﬂ#}

) ‘??-..'J—Z?TJFJ':T:HC?:I#

{) gREpER) SR RETELOTAL Ty
By SRR "'I—T"-;! T TER o

7 j 127 LB E R (MR E ) & (2

sl A oL AT NE T,

—MRCRA LRLCES, IEI.'J' {TEEOEE FELET . — .
TS W ERL e
B ) AR 3 RS L oy = 7 A CEE AT

{?*f—?xlﬁ‘ﬂ)ﬂg}

F Pl T OREEIT =77

%-_:?q.'f.-'_"_ﬂ?ﬂﬁ i SRR S EET T TR Y R R U TRE LA

7L ﬂﬂ@ﬁ{'ﬁ‘]‘ﬁﬁﬂl =
TENILET 0T, ﬁEF'IHlJ:-ﬂ- T‘E#J_le_:?lltﬁﬁl‘_‘ﬂi T 7 L2280 EE

rEfEL. TCARI CFEH)

_,_._-‘_.-r

4 -_. . T b e et T%]L—Lﬁg’g‘ Ifzﬂﬁn

B35 e mr

| ?H¥—7rrEoRE7OEX |

T i< 9 1 2 27 L A O {00 T2 R ) ,

. =

ALFT=T B DR R SRSl = E L. P T T=—T T =S T st
DL B e WREDRE R

ALFT—DER—7a AT RETEIRRE R RE SRR l

WEESOA L FT— e 7 A O R TR M T A SRR L.
IS AR

-

BENTCEEL. WS-NERE TR BORETNT I

# FRTOEAE. SEEEo R B e fRUET

10/91



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

TN—LN=T N=T LA XTIV EBERT T YT X (FR<
BEAAYIAR-R) [LEFY S REMREEELET .

Fh— LIS —T SS— T LA KBRS T EBEET > 7y 7R (B<EE. FAAy I R—2) &4

1Ty 7 ADNE i B RY

(20192 3RERE) ?
FUFARTIT B(50.3%) @ RESTIVASAGUPSKAY AR
‘ PRI T =T

1H(48.2%)  HEHFS

ﬁ:;;élxt?:? = ARTUT A S a==T

Eled ) 11208l - Rk

-t At 1371 BB

R #933046M4

(A T L— b S = P e e T P — B L U Es O T — a8t s IS BT A b P b T R 2 A e ERE

) Tl e o B P = T Rl Pt 56 o o W ML 0] e B B s 1101 ) [T 4 . 8

e bt FI| AN AL L (RN BB CE s T Q0% e e L MBS e e,

BT L i Ve T R T L LR o T L BRI = T T AL, T B (=T T 7 4 2 A Tl = B TP E DER
HH BRI L— 01— 7 | EWHLET ) R B, EJ®EH o8 T Py d AT E . RO S E S s ©
A—TeAEESDLLET. ([FAaePA—Al 12 HAOBEA v PRERL THEHLZER Y. T l—A =73 T — A
W= I e Tl =-DEER Y= AT =079 =Tl L, ST e AR I EEREN T LS =T L
A I —OEER U —E AT — 0T . I — L — T T T — A= ST Bt —E T =L —
TP L K e F I A S — O SRR L T LY.

STt

OFAlcLT. SF1H17H (REBOESIIEEER)ICREZTL. RS ETLET .
@i SE L. REEREOBED ESOEESS R UTER (FlinESaET. ) SO2EELET.

@ EFEIC DOV T ZESHABEEERAE. fuRBOFTMELTRELF T oL iR EL 80
DESICEASEETORELW A BUET.

RO EEOIHLVLWRTFEOERICOVWTRITAEOTRELERA.

ELEESER

ONEREEADEEFEISICENREEITER A

BEEHE. TREGE. SEMEORIRSFICI TR FIEREDERNS TELVESHHUET,

2017 3 9

11/91



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

[ s Fipa i i T ]

{ 577 F ]

s / =t R

SHEBRSZ b IR {EEEETH EHEEEFEFRHETHASH
7hw bvrP AL MEASH ¢ | ~RIESEREESL : BRI 2T 4 -
(Z7r FOEROEEET S R BRI HAZ L >
(77w FOMEDRERY
EHETIE)
i P

I BE - ERFIIET 2820

- N
ﬁﬁmz
(FinfE ORE O, —EPEHIOETO
SEROES, NEhids - EEERUF—E
BRIE DR Manil £0/RE.
AifEE o OEEEERE L L
TOERF) _/)

I

{ HEE (FnE) J

2019 8 30
20

1986 11 1
1987 2 20
1987 9 9
1990 10 1
1999 2 15
1999 3 25
2007 9 30
347
2012 4 1

2018 10 1

4 1 3,000 100%

12/91



A W0 DN P

22

23

24

13/91

EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

20



10

11

12

13

14
15

16

o o1 A WN

10

14

14/91

EDINETOOOO

OO000DO000DO00DO000O0OnoOoO(EL2444)

18

14

14

0o00000000o0ooooood
1 4

10

10



€Y

)

®

10

20

20

15/91

EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

10



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

PLAN — CHECK
ER-YAIERE A A
AR WA AL DIRE TR AT =T A8
Il
Fe. : EH-ASEAE
(FrikTaiy— BRLE-HAAF T D8, R AT — T A
RAmATChkT it EEAMELL TEE
o BRI HAHEORE 4
bl e
DO QER O =T A, ERRUTEZTHRA R
AU ASOEZ ST KROEE
P li;?)a;?x-ﬂm ESA L FORFRRDE= R
@ (TP TR L= R E| Ce ot A O%iT. I | e EAT I ELANEEEIDHSG
~FOERT R
@ HE) JTL RV Dy—DEAEREROER
T
o ER-YALEAR
FL—T a0 &8 SRR ERENE- BREHFO LS 0ORTFHREORE
BRI AHERFA TN REOT SR MTREOHE
®ERAIDHE
o)
WRAEEA(10RFEE)
SHE RS- BRI FS-SORATRROE=S) T
ST EEITRREOE=2ULT

16/91



A W DN P

17/91

EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

10



18/91

EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

19/91



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

10

10 20

100 50

@

20/91



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

37 6

)

21/91



EDINETOOOO
O00000000000000000000000O(E12444)
Oooooooooooobooooooad

(BEFH

H77/FOEERERRUTEEBREEEEROLS

SIFREMOEENGEET S ALOREROLE

{Hf) ) {55
15,000 150 150
[ o=
)i
+ TR
5000 4 - 50
a lI““iu-l Illllllf'lllll - - i a
e L ALV VTRV T T RO PRITRINA K -4 § B iiisiai
L EnSHRE (S EE
gﬁv-ﬁmmﬁm
- -100 <100
20149 2015/9  J0tE/9 20179 201849 1 L7rvE HEl SEES FRER SEHEA SN FRE

¥ EOERRER L. B oskEsTEEEL
rEMeaaUTsELE SRS i cnTuE
TOT. EROESEESECE IV THELCEMEE

ELIEGIHFGHEET .

#Z 7P ROOESHEEESERE. B ilonEks
ERERLELO AL T R L B {EER Era s
NTLWEIOT. RECEERBELLARGSES B

£

s T FDEHREROSS, RERICDVTIE, A2
FEI-IOFHREETELNTELLTLETOT.H

2rRDEETERES A

BEET 7 AGERIIONT

#2014E98~ 20195085 EROERFXICEITESE
T RO EEODTE- B - RIVE SRR
EOAENEEEIZAUVTERL B 77 s
HOEENCREIS AETEENICHEB TESLDIC
FRLELOTI . MOKENSEETS AT HY
T ROIEEEE SRR A

s T HOEEEE RS N O EEEEEL
EEMEdE LT EL CERREEATE IR TOE
THT. EROESMBICE S THELEERBE
BAFELIESHBEUET.

el D o ROER IR ED S E FRERIC DI TIE. N
?’-?—_’J‘UJE HEEEcHVTHEHLTUWETO .S
FFAROEETEHE =2 A

Bl
TR R SR i)

PR S TR L AT R BT HRS R LT TRRRL LTI, e T ST SRS (i —is L
LT EmEsE R R s B S SRR T TS e PR L TR RS
ST EE R PR R TR AR A TR . RGBS M T ST (R LT
BN LA TR D R R E S M DR ) A S A LT . R LA

it EkE MSCI VTt e a it MG Inc LS EE R RO T RE DL mR e ST S T, DR

NECIFR G =T T B8 A DS E AN ET . B (SRR TR, ST WL TR R T BRI B S DAY

[ B B HESRCFE D — YR RN e S ML B0, MECT Inc BRSO AE s ET T SRR LR s S
BHERLTLET:

TR NECITF— 3T b e T Fp 2 L MECT Inc IR L ST Bt R s TR S iE

NG L= o —ig b
LTI AN AL =]

EEFA—-AORHANET. #E[EShhA ) ER SRS Sl U TR HIL CREE T . FERC Y S R a0
R A P T — UGG (e S e WS NG SR e R o SR A
TSR T

Bx=HN NOMURA-BRERIRE G, SRt it R T &, B e R T o N LREEH S ER e S s R T RIS

MR- E P BT —TECE A R R A L TS T B R T AT P - AR RS RS hE Y | SRR NI R R
R BRSO TR R SR 1 W TR S RE. SR T S50 T m
AR ML TN SHORERAN RN EEALR T A

A ] FTSEMEN - o7 AR FTSE Eleil Ingaive LUK L ISty O @8 7 T A0 FTSE Fired Incarme LT

FTSEEREN 7w R b & T R R R — Tl 3 P e E A e A TR T o Tk it A SO S T P A T — T R

M= AN —3) BRSNS TN TTSE Fieed Income LLER. SEF IR as e Rt T a7 - 7aii. k
HELZEE OO AL S EA SN T Al BT et Bk e+ ok — Ve aF TSE Fixed
Intome LICICHELET.

rHmm R EEEL C AT TR CE T IERLTVETH P, Mermanfzsoaet: Eif R T dal TGl o

1282l e P L o B P ol p S0 e o
F T P 3 I P2

AR EIRER R TIREL TLE T AP, Morgan S REIC s R EGLICE NN E RN R AT SO
BT L he Copyright 2074, LP, Morgan Chase & Co. All rights resenved,

(F N ERE . BEN LSS ERATRELT. AN —AEs AL THEYET.,

22/91



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

0.473 0.43 X
0.22 0.2
0.22 0.2
0.033 0.03

6

23/91



EDINETOOOO
OO000DO000DO00DO000O0OnoOoO(EL2444)
Ooooooooooooooooooad

2037 12 31 20.315 15.315 5
2038 1 1 20 15 5
2037 12 31

2037 12 31 15.315

2038 1 1 15

2037 12 31

24/91



2020 1 1

2019 8 30

2019 8 30

EDINETOOOO

00000000000 DO00D000000O00O(E12444)
Ooooooooooooooooooad

96,252,934 99.95
( 48,097 0.05
( 96,301,031 100.00;
D
2)
(Q) ) ) )
)

25/91



EDINETOOOO
00000000000 DO00D000000O00O(E12444)
ooooodooodooodnoodd

88,127,572 0.9952 87,704,560 1.0922 96,252,934(99.95
D
2
99.95
99.95
)
1
1 (2018 1 17 ) 107,912,316 107,912,316 10,085 10,085]
2 (2019 1 17 ) 92,075,866 92,075,866 9,892 9,892
2018 8 86,506,846 — 9,989 —
9 86,722,909 — 9,889 —
10 86,394,797 — 9,899 —
11 87,614,397 — 9,765 —
12 90,212,179 — 9,861 —
2019 1 92,264,677 — 9,906 —
2 93,646,590 — 9,866 —
3 98,806,514 — 10,171 —
4 98,631,920 — 10,081 —
5 98,514,854 — 10,299 —
6 99,870,589 — 10,364 —
7 90,547,379 — 10,463 —
8 96,301,031 — 10,884 —

26/91



EDINETOOOO
00000000000 DO00D000000O00O(E12444)
Ooooooooooooooooooad

1
1 2017 3 9 2018 1 17 0
2 2018 1 18 2019 1 17 0
1 2017 3 9 2018 1 17 0.9
2 2018 1 18 2019 1 17 1.9
3 2019 1 18 2019 7 17 5.2
(D ( ) ( )
( ) 100
( 2 2
1 2017 3 9 2018 1 17 159,207,560 52,201,712 107,005,848
2 2018 1 18 2019 1 17 25,637,035 39,557,273 93,085,610
3 2019 1 18 2019 7 17 13,172,476 19,710,661 86,547,425
(11
C 2
10,406,937,054 45.43
6,954,726,881 30.36
1,958,624,729 8.55
1,341,936,792 5.86
566,824,068 2.47
466,890,718 2.04
465,457,096 2.03
249,011,287 1.09
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180,659,667, 0.79
113,909,337, 0.50
55,173,313 0.24
22,760,150, 942 99.36
( ) - 147,219,066 0.64
( ) 22,907,370,008 100.00]
(QD)
2
- 22,161,172,160 96.74
(G
C 2
() () () ()
() )
TIl 3.875% 1,810,000 13,728.08] 382,012,631 14,616. 39 412,200,673 3.875| 2029/4/15 | 1.80
04/15/29
UKTI 1.25% 690,000 31,124.49 317,946,446 37,881.60] 393,789,262 1.250[2055/11/22( 1.72
11/22/55
UKTI 0.125% 860,000) 29,404 .94 288,174,762 38,188.16) 380,846,916/ 0.125| 2068/3/22 | 1.66
03/22/68
Tl 0.625% 3,150,000) 10,534.21] 359,079,905 10,925.70] 377,801,238 0.625( 2024/1/15 | 1.65
01/15/24
T 0.125% 3,370,000) 10,383.90] 363,784,538 10,588. 87| 375,836,278 0.125| 2022/4/15 | 1.64
04/15/22
Tl 0.25% 01/15/25 3,200,000 10,264.87] 350,138,930 10,799.71 373,728,754 0.250[ 2025/1/15| 1.63]
UKTI 0.375% 860, 000) 28,362.31] 294,477,614 35,334.88] 373,116,002] 0.375| 2062/3/22 | 1.63
03/22/62
T 0.125% 3,110,000 10,389.43] 360,427,441 10,588.79 372,675,299 0.125 2022/1/15 | 1.63
01/15/22
Tl 3.625% 1,660,000 13,258. 11 344,481,500 13,970. 76| 367,269,308 3.625( 2028/4/15 | 1.60
04/15/28
T 0.125% 3,090, 000f 10,328.74] 349,098,594 10,638.89 364,798,315 0.125( 2023/1/15 | 1.59
01/15/23
T 0.625% 3,000, 000f 10,523.57] 320,897,838 10,825. 15| 334,883,897| 0.625 2023/4/15 | 1.46
04/15/23
T 0.125% 2,800,000f 10,400.07] 319,707,947 10,647.54] 332,064,564 0.125 2022/7/15 | 1.45
07/15/22
UKTI 0.5% 03/22/50 840,000 23,807.95) 266,662,385 28,609.22] 326,084,381 0.500] 2050/3/22 | 1.42]
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TI1 0.375% 2,720,000 10,347.91 299,659,802 10,933.31 321,206,733] 0.375[ 2025/7/15 | 1.40]
07/15/25
UKTI 0.75% 800, 000] 24,073.79 263,764,055 28,628.41] 319,190,808 0.750(2047/11/22| 1.39|
11/22/47
UKTI 1.125% 900,000 21,401.09 270,994,302 24,435.53 314,870,227 1.125(2037/11/22| 1.37]
11/22/37
UKTI 0.625% 960,000 20,665.80 260,720,453 23,808.08 305,656,902| 0.625 2040/3/22 | 1.33]
03/22/40
T11 0.125% 2,680,000 10,407.52 297,124,230 10,549.54 305,549,588 0.125[ 2021/4/15 | 1.33]
04/15/21
T11 0.375% 2,620,000 10,194.60] 279,168,965 10,970.50] 304,773,434  0.375[ 2027/1/15 | 1.33]
01/15/27
UKTI 0.125% 1,070,000f 20,071.00] 252,235,822 23,653.17] 302,302,161 0.125| 2044/3/22 | 1.32
03/22/44
Tl 0.375% 2,540,000 10,496. 95 289,541,568 10,797.77| 301,865,240  0.375| 2023/7/15 | 1.32
07/15/23
TI1 0.125% 2,590,000 10,079.63 274,974,509 10,808. 48] 299,135,163  0.125| 2026/7/15 | 1.31
07/15/26
TI1 0.625% 2,500,000 10,450.11 277,596,818 11,090.97| 298,893,364 0.625| 2026/1/15 | 1.30
01/15/26
UKTI 0.625% 860,000) 21,712.32 250,076,493 25,382.00] 297,494,432 0.625(2042/11/22| 1.30)
11/22/42
TI1 0.125% 2,540,000 10,272.32 277,433,119 10,750. 65 294,562,564 0.125[2024/7/15| 1.29]
07/15/24
TI 2.125% 1,690, 000f 12,628.28 246,049,634 14,901.18] 294,547,975 2.125(2041/2/15 | 1.29]
02/15/41
UKTI 0.25% 860,000] 23,420.43 236,872,658 28,384.09 292,018,278  0.250( 2052/3/22 | 1.27]
03/22/52
TI1 0.5% 04/15/24 2,630,000 10,729.82 285,124,365 10,883. 44 290,694,201]  0.500( 2024/4/15 | 1.27]
T 1.125% 2,300,000 10,652. 38 282,774,873 10,704.03} 288,267,126( 1.125| 2021/1/15 | 1.26
01/15/21
Tl 2.375% 1,720,000f 11,599.88 267,369,949 11,995.88 280,370,448  2.375| 2025/1/15 | 1.22
01/15/25

D

2

99.36
99.36
)

95,978,000.00[ 10,183,496,147 10,212,059,200 44 .58

5,762,000.00 463,486,637 461,363,340 2.01
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36,184,000.00 4,281,580,352 4,256,323,920 18.58

51,163,000.00 6,621,065,225 6,633,282,950 28.96

16,720,000.00 184,734,264 181,913,600 0.79

3,496,000.00 55,390,274 55,166,880 0.24

3,505,000.00 253,225,735 250,782,750 1.09

1,644,000.00 113,866,399 110,279,520 0.48
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1 2
2018 1 17 2019 1 17

. 4,275

254,612 254,092

107,858,459 92,029,637

1,361 1,143

108,114,432 92,289,147

108,114,432 92,289,147

13,947 14,715

185,890 196,185

2,279 2,381

202,116 213,281

202,116 213,281

107,005,848 93,085,610

906,468 1,009,744

808,700 891,040

107,912,316 92,075,866

107,912,316 92,075,866

108,114,432 92,289,147
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1 2
2017 3 9 2018 1 18
2018 1 17 2019 1 17
1,756,249 1,380,499
1,756,249 1,380,499
42 31
32,806 32,308
437,314 430,676
5,363 5,246
475,525 468,261
1,280,724 1,848,760
1,280,724 1,848,760
1,280,724 1,848,760
472,024 410,280
- 906,468
111,820 =
111,820 -
14,052 477,732
14,052 289,020
- 188,712
906,468 1,009,744
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1 2
(2018 1 17 ) (2019 1 17 )
107,005,848 93,085,610
1,009,744
( 12
133 )
55 6 10
1 1.0085 [L 0.9892
1
a ) (10,085 |1 ) (9,892 )
1 2
2017 3 9 2018 1 18
2018 1 17 2019 1 17
A 524,498 A 350,488
B 284,202 B
C 115,595 C 281,127
D D 540,552
E=A+B+C+D 924,295 E=A+B+C+D 1,172,167
F 107,005,848 F 93,085,610
1 G=E/Fx 10,000 86 1 G=E/Fx 10,000 125
1 H 1 H
1=Fx H/10,000 1=Fx H/10,000
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1 2
2017 3 9 2018 1 18
2018 1 17 2019 1 17
500,000 107,005,848
158,707,560 25,637,035
52,201,712 39,557,273
1 2
(2018 1 17 ) 117 )
) )
1,417,635 832,422
1,417,635 832,422

€Y)
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()
)
92,987,408 92,029,637
92,987,408 92,029,637
)

2019 1 17

24,579,672

11,814,759

702,180,143

24,086,457,276

25,989,756

53,802,851

1,911,916

24,906,736,373

24,906,736,373

99,008,870

650,532,423

1,962

5,714

749,548,969

749,548,969

24,408,381,047

46/91



EDINETOOOO
00000000000 DO00D000000O00O(E12444)
Ooooooooooooooooooad

2019 1 17
251,193,643
24,157,187, 404
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24,906,736,373
2019 1 17
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( 12 251,193,643
133 ) 55 6 10
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2019 1 17

®

2019 1 17

2018 1 18
25,949,214,090
3,945,574,131
5,486,407,174
24,408,381,047

14,380,460,051
99,337,141
2,460,379,672
92,987,408
6,753,489,820
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2019 1 17
621,726,955
2019
()
184,404,435
184,404,435
()
2019 1 17
) ) () ()

24,098,515, 986 24,171,535,100) 73,019,114

10,983,236,000 11,008,536, 000 25,300,000

473,063,265 475,243,200 2,179,935

4,795,659, 080 4,771,941,600 23,717,480

7,175,088,875 7,244 ,429,000 69,340,125

218,980,608 217,011,200 1,969,408

59,838,268 59,535,400 302,868

276,892,770 278,424,300 1,531,530

115,757,120 116,414,400 657,280

24,098,515, 986 24,171,535,100) 73,019,114

()
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@
)
T 0.125% 01/15/22 3,440,000.00] 3,745,022.36
T 0.125% 01/15/23 3,300,000.00] 3,502,353.05
T 0.125% 04/15/20 3,400,000.00] 3,601,410.41
T 0.125% 04/15/21 3,840,000.00] 3,999,349.33
T 0.125% 04/15/22 3,350,000.00] 3,382,872.85
T 0.125% 07/15/22 3,150,000.00] 3,378,681.12
T 0.125% 07/15/24 3,020,000.00] 3,098,565.50
T 0.125% 07/15/26 2,950,000.00 2,942,018.06
T 0.25% 01/15/25 3,480,000.00] 3,577,022.92
T 0.375% 01/15/27 2,970,000.00 2,972,866.48
T 0.375% 07/15/23 3,500,000.00] 3,731,777.08
T 0.375% 07/15/25 3,450,000.00] 3,570,271.10
T 0.375% 07/15/27 2,780,000.00 2,748,305.47
T 0.5% 01/15/28 2,850,000.00 2,805,111.76
T 0.625% 01/15/24 3,150,000.00] 3,372,909.12
T 0.625% 01/15/26 3,250,000.00] 3,390,066.33
T 0.625% 02/15/43 1,720,000.00 1,663,919.62
T 0.625% 04/15/23 3,000,000.00] 3,014,257.35
TI 0.625% 07/15/21 2,150,000.00 2,395,397.19
I 0.75% 02/15/42 1,780,000.00 1,813,140.36)
I 0.75% 02/15/45 1,750,000.00 1,686,867.92
I 0.75% 07/15/28 2,720,000.00 2,697,454.70Q
Il 0.875% 02/15/47 1,400,000.00 1,350,801.52
TH 1.125% 01/15/21 3,100,000.00 3,580,153.86
TH 1.25% 07/15/20 2,650,000.00 3,078,849.69
TH 1.375% 01/15/20 1,280,000.00 1,491,744.68
TH 1.375% 02/15/44 1,720,000.00 1,933,906.68,
TH 1.75% 01/15/28 1,350,000.00 1,738,835.48
TH 1% 02/15/46 1,520,000.00 1,543,533.67|
TH 1% 02/15/48 1,480,000.00 1,442,315.61
TH 2.125% 02/15/40 1,130,000.00 1,558,087.77]
TH 2.125% 02/15/41 1,820,000.00 2,489,047.80
TH 2.375% 01/15/25 1,510,000.00 2,199,998.71
TH 2.375% 01/15/27 1,200,000.00 1,669,256.56]
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TH 2.5% 01/15/29 1,050,000.00] 1,416,444 .34
T 2% 01/15/26 1,360,000.00] 1,859,101.89
T 3.375% 04/15/32 370,000.00] 681,750.24
T 3.625% 04/15/28 1,350,000.00 2,602,201.59
Tl 3.875% 04/15/29 1,570,000.00 3,091,079.95

90,860,000.00; 100,816,750.12

(10,986,001,260)

CANI 0.5% 12/01/50 300,000.00] 285,432.31]
CANI 1.25% 12/01/47 570,000.00] 695,259.30]
CANI 1.5% 12/01/44 590,000.00] 797,178.45
CANI 2% 12/01/41 520,000.00] 783,410.61]
CANI 3% 12/01/36 440,000.00; 787,323.24
CANI 4.25% 12/01/21 390,000.00 692,645.19
CANI 4.25% 12/01/26 400,000.00; 780,127.80
CANI 4% 12/01/31 440,000.00; 907,788.57

3,650,000.00] 5,729,165.47

(470,880,109)

BTPS 1.3% 05/15/28 900,000.00 894,767.57
BTPSI 0.1% 05/15/22 810,000.00 834,332.83
BTPSI 0.1% 05/15/23 170,000.00 167,862.62
BTPSI 1.25% 09/15/32 890,000.00 838,742.19
BTPSI 2.1% 09/15/21 1,310,000.00 1,548,402.42
BTPSI 2.35% 09/15/24 1,030,000.00 1,143,775.80
BTPSI 2.35% 09/15/35 1,000,000.00 1,302,501.68
BTPSI 2.55% 09/15/41 700,000.00 819,568.93
BTPSI 2.6% 09/15/23 1,490,000.00 1,904,168.17
BTPSI 3.1% 09/15/26 980,000.00 1,204,366.58
DBRI 0.1% 04/15/23 1,170,000.00 1,332,081.71
DBRI 0.1% 04/15/26 1,130,000.00 1,290,868.72
DBRI 0.1% 04/15/46 600,000.00 777,316.30
DBRI 0.5% 04/15/30 920,000.00 1,123,396.10
DBRI 1.75% 04/15/20 1,230,000.00 1,441,183.52
FRTRI 0.1% 03/01/21 620,000.00 663,528.83
FRTRI 0.1% 03/01/25 770,000.00 837,778.97
FRTRI 0.1% 03/01/28 580,000.00 630,432.36
FRTRI 0.1% 07/25/21 590,000.00 635,536.895
FRTRI 0.1% 07/25/36 300,000.00 320,650.18
FRTRI 0.1% 07/25/47 650,000.00 695,177.13
FRTRI 0.25% 07/25/24 1,280,000.00 1,451,945.40
FRTRI 0.7% 07/25/30 990,000.00 1,166,218.96
FRTRI 1.1% 07/25/22 1,460,000.00 1,788,698.25
FRTRI 1.8% 07/25/40 900,000.00 1,520,571.62
FRTRI 1.85% 07/25/27 1,570,000.00 2,137,796.27
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FRTRI 2.1% 07/25/23 1,250,000.00) 1,620,007.04
FRTRI 2.25% 07/25/20 1,500,000.00) 2,009,543.73
FRTRI 3.15% 07/25/32 800,000.00 1,529,708.88
FRTRI 3.4% 07/25/29 670,000.00 1,233,356.09
SPGBEI 0.15% 11/30/23 210,000.00 221,887.47
SPGBEI 0.3% 11/30/21 470,000.00) 507,095.42
SPGBEI 0.65% 11/30/27 680,000.00) 738,458.06
SPGBEI 0.7% 11/30/33 300,000.00 309,121.27
SPGBEI 1.8% 11/30/24 1,000,000.00) 1,179,435.09
SPGBEI 1% 11/30/30 670,000.00 743,628.83
31,590,000.00 38,563,911.84

(4,787,324,015)

UKTI 0.125% 03/22/24 1,000,000.00) 1,317,585.14
UKTI 0.125% 03/22/26 1,120,000.00 1,439,379.83
UKTI 0.125% 03/22/29 1,100,000.00 1,622,058.28
UKTI 0.125% 03/22/44 1,220,000.00 2,205,744 .46
UKTI 0.125% 03/22/46 1,000,000.00) 1,745,416.86
UKTI 0.125% 03/22/58 810,000.00 1,705,821.39
UKTI 0.125% 03/22/68 970,000.00 2,506,461.35
UKTI 0.125% 08/10/28 170,000.00) 211,915.03
UKTI 0.125% 08/10/41 250,000.00) 380,038.26
UKTI 0.125% 08/10/48 600,000.00 1,019,739.68
UKTI 0.125% 11/22/36 810,000.00 1,244,013.09
UKTI 0.125% 11/22/56 470,000.00) 941,791.67
UKTI 0.125% 11/22/65 570,000.00 1,344,197.25
UKTI 0.25% 03/22/52 930,000.00 1,960,218.69
UKTI 0.375% 03/22/62 960,000.00 2,519,886.94
UKTI 0.5% 03/22/50 910,000.00 2,227,767.11
UKTI 0.625% 03/22/40 1,040,000.00 2,178,072.76
UKTI 0.625% 11/22/42 920,000.00) 2,062,958.74
UKTI 0.75% 03/22/34 1,150,000.00) 2,046,552.87
UKTI 0.75% 11/22/47 920,000.00) 2,339,099.18
UKTI 1.125% 11/22/37 970,000.00) 2,252,283.02
UKTI 1.25% 11/22/27 1,100,000.00) 2,126,133.77
UKTI 1.25% 11/22/32 1,000,000.00) 1,964,180.18
UKTI 1.25% 11/22/55 760,000.00) 2,700,530.53
UKTI 1.875% 11/22/22 1,240,000.00) 2,002,831.83
UKTI 2.5% 04/16/20 470,000.00 1,684,299.05
UKTI 2.5% 07/17/24 600,000.00) 2,182,296.00)
UKTI 2% 01/26/35 670,000.00) 1,847,913.60)
UKTI 4.125% 07/22/30 360,000.00) 1,327,878.00)
24,090,000.00) 51,107,064.56
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(7,172,876,510)
SGBI 0.125% 06/01/26 1,160,000.00 1,385,709.41
SGBI 0.125% 06/01/32 1,280,000.00 1,585,689.93
SGBI 0.125% 12/01/27 830,000.00 987,257.28
SGBI 0.25% 06/01/22 2,550,000.00 2,937,382.83
SGBI 1% 06/01/25 1,820,000.00 2,269,395.28
SGBI 3.5% 12/01/28 2,170,000.00 4,248,351.91
SGBI 4% 12/01/20 2,930,000.00 4,437,184.89
12,740,000.00) 17,850,971.53
(216,175,265)
DGBI 0.1% 11/15/23 2,340,000.00 2,656,611.37
DGBI 0.1% 11/15/30 830,000.00 928,288.84
3,170,000.00 3,584,900.21
(59,616,890)
ACGBI 0.75% 11/21/27 330,000.00 340,381.80)
ACGBI 1.25% 02/21/22 460,000.00 534,027.80)
ACGBI 1.25% 08/21/40 270,000.00 305,056.80)
ACGBI 1% 02/21/50 280,000.00) 283,718.40
ACGBI 2.5% 09/20/30 370,000.00 527,597.80)
ACGBI 2% 08/21/35 290,000.00 377,652.50
ACGBI 3% 09/20/25 540,000.00) 761,016.60
ACGBI 4% 08/20/20 230,000.00 413,385.90)
2,770,000.00 3,542,837.60)
(276,731,044)
NZGBI 2.5% 09/20/35 360,000.00 430,903.80)
NZGBI 2.5% 09/20/40 230,000.00 275,148.25
NZGBI 2% 09/20/25 410,000.00 465,483.77
NZGBI 3% 09/20/30 330,000.00 412,471.00
1,330,000.00 1,584,006.82
(116,852,183)
24,086,457,276
(24,086,457 ,276)
1. )
2. )
3.
4.
39 100. 0% 45..6%
8 100. 0% 2.0%
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36 100.0% 19._9%
29 100.0% 29.8%
7 100.0% 0.9%
2 100.0% 0.2%
8 100.0% 1.1%
4 100.0% 0.5%

(

)
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2 3

2019 1 17 2019 7 17
4,275 -
254,092 263,760
92,029,637 90,022,281
1,143 339,970
92,289,147 90,626,011
92,289,147 90,626,011
- 334,347
14,715 15,477
196,185 206,320
2,381 2,510
213,281 558,654
213,281 558,654
93,085,610 86,547,425
1,009,744 3,519,932
891,040 720,250
92,075,866 90,067,357
92,075,866 90,067,357
92,289,147 90,626,011
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2 3
2018 1 18 2019 1 18
2018 7 17 2019 7 17

64,728 5,066,179

64,728 5,066,179

15 10

17,593 15,477

234,491 206,320

2,865 2,510

254,964 224,317

190,236 4,841,862

190,236 4,841,862

190,236 4,841,862

83,685 673,337

906,468 1,009,744

= 361,151

- 177,930

= 183,221

88,032 -

54,736 i

33,296 -

711,885 3,519,932
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(2019 1 17 ) (2019 7 17 )
93,085,610 86,547,425
1,009,744
( 12
133 )
10
1 0.9892 |1 1.0407
(1 ) (9,892 )1 ) (10,407 )|
3
(019 7 17 )
@
( )
@
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3
(2019 7 17 )
2 3
2018 1 18 2019 1 18
2019 1 17 2019 7 17
107,005,848 93,085,610
25,637,035 13,172,476
39,557,273 19,710,661
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2019 7 17

28,478,136]

551,967,731

22,812,664,737

67,053,093

699,768,120

62,574,614

2,278,915

24,224,785,346

24,224,785,346

78,932,003

2,364,817

19,179,823

1,211

236)

100,478,090,

100,478,090

23,113,809,468

1,010,497,788

24,124,307,256

24,124,307,256

24,224,785, 346)

2019 7 17
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2019 7 17
( 12
133 ) 60
61
2019 7 17
23,113,809,468
1 1.0437
@ ) (10,437 )
2019 7 17
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@
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(©)
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2019

7

17

2019 7 17

2019 1 18
24,408,381,047
1,309,753,267
2,604,324,846
23,113,809,468

14,190,823,154
117,204,129
1,643,388,142
86,253,024
6,521,223,898
554,917,121

2019 7 17

(

)

(

)

)
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23,570,034,928 23,581,913,838 11,878,910
10,793,952,890 10,865,766,816 71,813,926
486,454,139 489,845,474 3,391,335
4,696,980,302 4,689,715,925 7,264,377
6,943,447,246 6,883,794,184 59,653,062
200,997,271 201,013,947 16,676
59,572,647 59,448,014 124,633
267,742,401 270,303,102 2,560,701
120,888,032 122,026,376 1,138,344
23,570,034,928 23,581,913,838 11,878,910
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2019 8 30

96,353,625

52,594

96,301,031

88,480,201

1 1.0884

1 10,884

2019 8 30

22,958,652,761

51,282,753

22,907,370,008

20,973,650,677

1 1.0922

1 10,922

@

)

®

4)
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DO
CHECK
PLAN DO CHECK PDC
2019 10 17
2019 8 30
517 12,293,215
0 0
88 343,157
7 58,802
612 12,695,174
€Y)

38 59

19 52
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&) 193 2 1 2018 4 1
2019 3 31
2018 3 31 2019 3 31
23,973,152 23,830,484
2,268,127
157,614 197,843
5,373,307 6,351,590
5,525,778
896 212,722
8,946 2,261,900
29,513,917 40,648,447
1 36,782 1 282,407
1 79,655 1 564,981
1 1,912 1 14,462
118,350 861,851
210,679 1,487,265
4,377 7,256
215,056 1,494,522
42,802 11,334,053
4,663,000
17,088
248,633 141,789
32,880 32,492
17,088
324,317 16,171,335
657,724 18,527,709
30,171,641 59,176,157
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2,950,503 5,327,037
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2,160,863 2,718,199
789,595 2,608,722
74,279 178,529
838,596 1,992,137
106,177 132,159
74,131 395,910
4,068,279 8,063,893
496,696 537,798
13,374 131,970
1,074 82
511,145 669,852
4,579,425 8,733,745
300,000 2,000,000
350,000 17,239,438
350,000 17,239,438
74,500 75,000
2,100,000 2,100,000
22,767,534 28,501,567
24,942,034 30,676,567
25,592,034 49,916,006
182 393,355
133,049
182 526,404
25,592,216 50,442,411
30,171,641 59,176,157
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5,464,685
283,013
29,206,178 36,299,550
12,544,178 13,423,932
175,296 276,617
1,401
6,008,380 5,508,097
396,842 567,136
5,609,496 4,935,847
2,041 5,113
1,474,361 2,315,373
33,158 45,767
368,414 449,571
36,616 38,658
105 5,270
942,093 1,657,735
93,973 118,370
20,202,216 21,525,421
2,006,157 3,931,172
84,130 161,977
1,649,268 3,425,725
272,758 343,470
84,944 98,748
239,702 297,753
5,831 9,851
73,807 141,173
102,158 270,353
124,629 219,292
8,000
119,300 152,281
484,841 657,473
246,326 433,138
3,487,699 6,219,240
5,516,262 8,554,888
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4,351 6,090

9,854 340,249

2,224 34,437

7,891 7,868

198,670

1,182 4,509

11,298 245,485

5,514,818 8,649,651

51,569 335,911

51,569 355,911

5,463,248 8,313,740

1,739,837 2,674,603

50,178 125,397

1,689,659 2,549,206

3,773,589 5,764,533
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300,000 350,000 350,000
300,000 350,000 350,000
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75,000 2,100,000 28,501,567 30,676,567 49,916,006
182 182 25,592,216
18,589,438
30,000
5,764,533
393,172 133,049 526,222 526,222
393,172 133,049 526,222 24,850,194
393,355 133,049 526,404 50,442,411
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896 8,946
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1
2018 3 31 2019 3 31
63,830 53,521
325,834 351,328
2,677 3,595
392,342 408,445
2017 4 1 2018 3 31
3,000 3,000
1
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2
2018 3 31
*
*
1 23,973,152 23,973,152
2 5,373,307 5,373,307
3
4
42,799 42,799
5 (2,950,503) (2,950,503)
(838,596) (838,596)
2019 3 31
*1
*1
1 23,830,484 23,830,484
2 6,351,590 6,351,590
3 5,525,778 5,525,778
4
13,602,178 13,602,178
5 (5,327,037) (5,327,037)
(1,992,137) (1,992,137)
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4
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3
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1 5
1 5 10 10
23,973,152
5,373,307
12,846 21,065 496
2019 3 31
1 5
1 5 10 10
23,830, 484
6,351,590
5,525,778
2,268,127 | 491,940 7,800,848 508
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4,663,000
2018 3 31
19,223 17,499 1,723
19,223 17,499 1,723
23,576 25,037 1,461
23,576 25,037 1,461
42,799 42,536 262
2019 3 31
4,405,802 3,432,259 973,543
4,405,802 3,432,259 973,543
9,196,375 9,602,961 406,585
9,196,375 9,602,961 406,585
13,602,178 13,035,220 566,957
3
2018 3 31
62,968 499 2,224
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1,538,203 46,789 34,437
2018 3 31
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¢ ) ! ¢ ) ¢ )
¢ )
887,121 3,257 3,257
66,467 1,275 1,275
3,344 42 42
7,802 6 6
183,640 645 645
183,228 2,601 2,601
10,985 90 90
1,110 5 5
560 4 4
2,492 0 0
1,346,753 7,916 7,916
1.
2.
¢ ) ! ¢ ) ¢ )
¢ )
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¢ ) ! ¢ )
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3,432,867 13,731
2,575,513 50,256
40,963 566
34,448 132
566,113 2,528
1,725,146 9,137
262,583 6,080
6,313 86
8,643,951 82,081

2018 3 31 2019 3 31
496,696 537,798
496,696 537,798

2018 3 31 2019 3 31
84,944 98,748

15,458
19,024
2018 3 31 2019 3 31
42,041 125,592
5,232

32,511 40,467

152,088 164,674

23,674 82,358

255,547 413,091

6,833

173,602

58,719

80 38,979

6,913 271,302

248,633 141,789
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( 2017 4 1 ( 2018 4 1
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