EDINETOOOO
OO000OO000oOO00o0DO000DO00o00onoOO(EL3343)
Ooooooooooooooooooad

2019 10 25

3 2018 7 26 2019 7 25

2016-07

03 6756 4725

1/50



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

EDINETOOOO
OO000OO000oOO00o0DO000DO00o00onoOO(EL3343)
Ooooooooooooooooooad

2
4
6
(
12
(
( )
5, B
( )
( )

2/50



EDINETOOOO
O00000000000000000000000000(E13343)
Oooooooooooobooooooad

1,000

*1

*1

*2

*2

Convertible Bond

(CBImHE) BoEENEn
cBe
& e ———— <

[ e g LA 5ES]
CBO#EZ Ll OEEED
EEEAE LS.

RHFIEE)

b

2009

3/50



EDINETOOOO
O00000000000000000000000000(E13343)
OooO0oooooooooooononoad

T AL X
BEUhESH

LB IFAFOR—FIFUA

2018 2 1 2019

2007 100

2016 7 26

4/50



EDINETOOOO
OO000OO000oOO00o0DO000DO00o00onoOO(EL3343)
Ooooooooooooooooooad

| Zoror |
BNY A -5 ﬂ—ﬂf‘['ﬁﬂnCB?ﬂmelﬁ—ﬂT
{M~=7) (E B
BNY AR - T gk ez R Aeh =HUF %II: {RHCRTHRES
T AR (R B Ay — 5 A M

oSEiE DREAT

A ER R * Y o+ (REEMEORT-ER
0 ELLE ¥ ﬂmﬁﬂmfm ® + (FHEHECHE 8
S LD REDERE TR e s ORI L
HEEMO— 2 EFWoET, S o—E AR T,

Bl omE 8 & 7 7R A Sl R

0l -t P \.
Rt rE Rt
JERE DT ABL o bl A AL
ﬁg o & 1 Pt e
Eﬁ —HAER &, R ED
+ M7 7 M BT SEROEE
RSk SO REEDBEE LT, ﬂ M NSO R BT,
;- EREEHBEHE —HhE H:ﬁsinéﬁ??/}-“mflﬁﬂ
FWMOET, - Wb,
2019 9
7 9,500
1998 11 6
1998 11 30 828
1999 12 9 21
2000 1 1
2000 5 18 28
2000 10 1
2007 9 30
406
2007 11
2020 4 1
2019 9

EC4V 4LA

1 1
160 5,900 00

5/50



N

o 01 bW

aa b~ wWw N

10
11

6/50

EDINETOOOO

OO000OO000oOO00o0DO000DO00o00onoOO(EL3343)

Ooooooooooooooooooad



12

13

14

15
16

17
18
19

20
21

22

o 01~ WN P

EDINETOOOO

OO000OO000oOO00o0DO000DO00o00onoOO(EL3343)
Ooooooooooooooooooad

1 11

2 1 18
2 1
2 1 20
2 1 14
2 1 16
2 1 14
21
12 17
2 6 12
2 1 14
2 2 1
5

7/50

19

13

17

14



EDINETOOOO
OO000OO000oOO00o0DO000DO00o00onoOO(EL3343)
Ooooooooooooooooooad

R < JC 3L

L
ﬁﬁ l:ll:lgl*iﬁﬂ [Pk vTia—Cr—74]

W7 oOREOQSH
BHiEEIA OS54
BERIEROD 7347
BH AR5 OET

Hib n b4 9 5 0 55

Hi 0 Wl 8 i Ny S
CRUNAUAN Y

ul 1 BiE

NEsEEE]

BFtevRFOS—32 5 :
WAEISEE %ﬁﬁﬁ%ﬁ
W77 FHE et ~— 1=

]

-z >

B AR

WEE S Y RTHH
W ATV ARFIVT
BEEEAOQI—Fvy
WERBERLLOBE
WEIETE

8/50



EDINETOOOO
OO000OO000oOO00o0DO000DO00o00onoOO(EL3343)
Ooooooooooooooooooad

2019 9

BEakgELrE
(AT OAB LU IF 7t &7 -F2pH2 %)

R—FI3YF- 2RIt U —F AbSTV—
=2V A7 — U —F-FFJAr AZTIALR

R—F 22U BB TE, V2 ORA{ERESSIC
)2 50 BEFEETEL. B EHLEY,

2019 8

9/50



EDINETOOOO
OO000OO000oOO00o0DO000DO00o00onoOO(EL3343)
Ooooooooooooooooooad

10

10

10

10

20

28 8 3 4

10/50



EDINETOOOO
OO000OO000oOO00o0DO000DO00o00onoOO(EL3343)
Ooooooooooooooooooad

11/50



879

10

100

50

12/50

EDINETOOOO
OO000OO000oOO00o0DO000DO00o00onoOO(EL3343)
Ooooooooooooooooooad



EDINETOOOO
OO000OO000oOO00o0DO000DO00o00onoOO(EL3343)
Ooooooooooooooooooad

13/50



EDINETOOOO
OO000OO000oOO00o0DO000DO00o00onoOO(EL3343)
Ooooooooooooooooooad

37 6

14/50



EDINETOOOO
OO000OO000oOO00o0DO000DO00o00onoOO(EL3343)
OoOoooooooooooooodad

RIS S
SEFEDHS EESAEDHE
] 1
: N VTS TUR -
EETRET ISk JZ sEREas
& e RN SVFSA TR VA DERD
1 R DS B RS
ii:%fﬂ SUTSA TR UA ST
%
L SUTSA TR UAD  THIAE -
ﬁ AT 4t— ATt
5 |
o EoAUD S, ERAUR IR DM
S T F SRR 7o O 7y 5
SEFREFF
2019 9
2019 8
0.7
1.1385 1.035
6
1.1385
1.035

0.60

15/50



EDINETOOOO

OO000OO000oOO00o0DO000DO00o00onoOO(EL3343)

Ooooodoooddoodnoodd

0.40

0.035

g b~ WN -

~N o

16/50

0.37

0.05



EDINETOOOO
OO000OO000oOO00o0DO000DO00o00onoOO(EL3343)
Ooooooooooooooooooad

EETESERE

g% ETS
%
I
=
gz | %
fi”% I
JC
x =
BENESCER
% S TALESERNES)
- ! GEERY
az|| 2
e % NEELED
xR | | & 2 ENDER T
P 2
2013 1 1 2037 12 31 2.1
20.315 15
0.315 5
20.315 15 0.315
5
20.315 15 0.315 5
ETF REIT
2020 1 1
NISA
NISA

15.315 15 0.315

17/50



EDINETOOOO
OO000OO000oOO00o0DO000DO00o00onoOO(EL3343)
Ooooooooooooooooooad

2019 9
2019 8 30

1
1,636,147,120 69.10
54,085,246 2.28
45,203,828 1.91
44,236,259 1.87
1,779,672,453 75.16
280,983,724 11.87
54,585,315 2.31
53,502,656 2.26
38,952,837 1.65
428,024,532 18.08
160,176,783 6.76
2,367,873,768 100.00
— 674,165,300 28.47
— 2,924,615,950 123.51

2
) ()
1 3.75% VEREIT,INC. 12/20 | 3.75( 2020/12/15 900,000, 10,791.54| 97,123,873 10,816.75 97,350,761 4.11
2 0.25% TWITTER,INC. 09/19 | 0.25 2019/9/15 900,000 10,592.21 95,329,948 10,635.42| 95,718,857 4.04
3 5.625% RWT HOLDINGS11/19 | 5.625( 2019/11/15 850,000 10,698.67| 90,938,750/ 10,672.77| 90,718,585 3.83
4 3.875%COLONY CAPITAL1/21 | 3.875| 2021/1/15| 850,000 10,433.04| 88,680,908 10,431.48| 88,667,606 3.74
5 1% FIREEYE, INC 06/35 1|  2035/6/1| 800,000/ 10,326.61 82,612,959 10,476.01| 83,808,122 3.54
6 1.25% HURON CONSUL 10/19 | 1.25( 2019/10/1f 750,000 10,562.30| 79,217,259 10,555.54/ 79,166,557| 3.34
7 3.75% FORESTAR GROU 3/20 | 3.75  2020/3/1 725,000 10,658.94| 77,277,355 10,634.99| 77,103,692 3.26
8 5.375% PENNYMAC CORP5/20 | 5.375  2020/5/1)  700,000| 10,677.82| 74,744,747| 10,752.33| 75,266,326| 3.18
9 5.25% TCPC 12/19 5.25 2019/12/15/ 700,000 10,752.46 75,267,220 10,699.23| 74,894,610/ 3.16
10 3% PRA GROUP INC 8/20 3| 2020/8/1) 700,000 10,499.63| 73,497,471 10,568.84 73,981,939 3.12
11 0.875% SUNPOWER CORP6/21 | 0.875  2021/6/1) 700,000 9,794.57| 68,562,028 9,900.78| 69,305,460 2.93
12 4.42DELL INTERNATION6/21 | 4.42| 2021/6/15 600,000 10,960.26] 65,761,574 10,966.06| 65,796,401 2.78
13 1.5% VERINT SYSTEM 06/21 | 1.5 2021/6/1 575,000 11,690.78| 67,222,038 11,385.65 65,467,500| 2.76
14 3% SEACOR HOLDINGS 11/28 3| 2028/11/15/ 600,000\ 10,588.40| 63,530,430 10,492.96| 62,957,782| 2.66
15 0.5% ROVI CORP 3/20 0.5| 2020/3/1 600,000/ 10,367.07| 62,202,449 10,446.91 62,681,519 2.65
16 2.875% ENCORE CAPI 03/21 | 2.875| 2021/3/15 600,000 10,146.12 60,876,766/ 10,207.98| 61,247,886| 2.59
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17 1.25% TESLA INC 03/21 1.25  2021/3/1 600,000 10,630.29 63,781,784| 10,079.24| 60,475,498 2.55
18 1% CARDTRONICS INC 12/20 1| 2020/12/1 575,000/ 10,395.47| 59,773,963 10,371.22| 59,634,554| 2.52
19 1.25% WHITING PETRO 4/20 | 1.25|  2020/4/1) 550,000 10,355.97| 56,957,841 10,484.11 57,662,643| 2.44
20 5.4% ARCONIC INC 04/21 5.4/ 2021/4/15 500,000 11,027.97| 55,139,892 10,965.38| 54,826,900| 2.32
21 5.7% CHOICE HOTELS 8/20 5.7| 2020/8/28] 500,000/ 10,952.07| 54,760,362 10,959.41 54,797,001 2.31
22 4.125% NXP BV/NXP 06/21 | 4.125|  2021/6/1] 500,000| 10,887.55 54,437,782 10,917.06| 54,585,315 2.31
23 4.5% DHT HOLDINGS 10/19 4.5 2019/10/1f 500,000 11,373.81 56,869,069 10,817.04| 54,085,246( 2.28
24 4.2% SYMANTEC CORP 09/20 | 4.2| 2020/9/15| 500,000| 10,819.09] 54,095,498 10,799.68) 53,998,435 2.28
25 4.5% TPG SPECIALTY 12/19 | 4.5/ 2019/12/15 500,000, 10,678.42 53,392,139 10,717.46| 53,587,333 2.26
26 3.125% JD.COM 04/21 3.125/ 2021/4/29| 500,000 10,651.29] 53,256,498 10,700.53 53,502,656 2.26
27 3.72% CEMEX SAB DE 3/20 | 3.72| 2020/3/15| 425,000 10,647.04| 45,249,934 10,636.19| 45,203,828 1.91
28 2.875% SILVER STAND 2/33 | 2.875|  2033/2/1| 400,000 10,965.38| 43,861,520 11,059.06| 44,236,259| 1.87
29 4% PATTERN ENERGY G 7/20 4| 2020/7/15) 400,000 10,786.86 43,147,471| 11,045.22| 44,180,900/ 1.87
30 0.25% TEVA PHARM CO 2/26 | 0.25|  2026/2/1| 450,000 9,694.50| 43,625,264/ 9,667.63 43,504,347| 1.84
75.16
18.08
93.24
/
6,370,000.00 683,116,100 674,165,300 28.47
27,671,000.00 2,962,962,130 2,924,615,950 123.51
3
2019 8
1
1 (2017 7 25 5,565,710,648 5,565,710,648 1.0528 1.0528
2 (2018 7 25 3,315,775,479 3,315,775,479 1.0632 1.0632
3 (2019 7 25 2,407,561,834 2,407,561,834 1.0788 1.0788
2018 8 3,148,022,471 1.0695
9 3,093,690,925 1.0688
10 2,995,598, 208 1.0612
11 2,948,855,093 1.0580
12 2,876,718,082 1.0484
2019 1 2,754,959,839 1.0586
2 2,724,810,818 1.0644
3 2,644,079,364 1.0693
4 2,518,125,270 1.0738
5 2,466,971,255 1.0688
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6 2,461,907,618 1.0730

7 2,401,535,938 1.0791

8 2,367,873,768 1.0778

1
1 2016 7 26 2017 7 25 0
2 2017 7 26 2018 7 25 0
3 2018 7 26 2019 7 25 0
1 2016 7 26 2017 7 25 5.3
2 2017 7 26 2018 7 25 1.0
3 2018 7 26 2019 7 25 1.5
1 1 10,000

1 2016 7 26 2017 7 25 6,530, 626,566 1,244,257,878 5,286,368,688
2 2017 7 26 2018 7 25 2,167,677,820 3,118,690,868
3 2018 7 26 2019 7 25 886,961,546 2,231,729,322
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2016-07
2 3
2018 7 25 2019 7 25

680,682 1,955,646
26,145,263 160,832,976
3,356,606,830 2,264,850,369
994,752 7,524,528
23,641,138 15,942,504
1,333,362 292,871

3,409,402,027

2,451,398,894

3,409,402,027

2,451,398,894

68,181,719 25,946,359
4,967,870 3,173,031

675,902 482,345
19,311,380 13,781,220

489,677 454,105
93,626,548 43,837,060
93,626,548 43,837,060

3,118,690,868

197,084,611
244,598,563
3,315,775,479

2,231,729,322

175,832,512
233,394,899
2,407,561,834

3,315,775,479

2,407,561,834

3,409,402,027

2,451,398,894
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2 3

2017 7 26 2018 7 26

2018 7 25 2019 7 25
124,603,555 92,899,231
27,487,228 51,910,797
83,079,310 85,241,350
5,032,453 3,383,572
74,043,926 62,952,250
1,532,424 1,061,916
43,783,614 30,340,224
2,099,765 1,519,472
47,415,803 32,921,612
26,628,123 30,030,638
26,628,123 30,030,638
26,628,123 30,030,638
4,239,180 426,658
279,341,960 197,084,611

104,646,292 51,709,395
104,646,292 51,709,395
197,084,611 175,832,512
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12 133
60 61
2 3
2018 7 25 2019 7 25
3,118,690,868 2,231,729,322
1.0632 1.0788
(10,632 ) (10,788 )
2 3
2017 7 26 2018 7 26
2018 7 25 2019 7 25
1.
0.37
2.
68,398,947 54,018,717
0 0 0 0
176,199,616 179,376,182
244,598,563 1 784.28 233,394,899 1
1,045.78

28/50



EDINETOOOO
OO000OO000oOO00o0DO000DO00o00onoOO(EL3343)
Oooooooooooooooooaod

3 4
@
@)
®
2 3
2017 7 26 2018 7 26
2018 7 25 2019 7 25
) QD)
3,270,573 49,940,799
3,270,573 49,940,799
2
2018 7 25

1|

29/50



EDINETOOOO

OO000OO000oOO00o0DO000DO00o00onoOO(EL3343)

Ooooodoooddoodonooodd

120,591,047 121,424,550 833,503
3,436,103,530 3,504,124,000 68,020,470
- - 67,186,967
3
2019 7 25

689,154,054 683,116,100 6,037,954
2,950,578,253 2,962,962,130 12,383,877
- - 18,421,831
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2 3
2018 7 25 2019 7 25
5,286,368,688 3,118,690, 868
2,167,677,820 886,961,546
2019 7 25

0.25% TEVA PHARM CO 2/26 450,000.00 409,780.80
0.25% TWITTER, INC. 09/19 900,000.00 895,453.20
0.5% ROVI CORP 3/20 600,000.00 584,280.00
0.75% SYNCHRONOSS 8/19 175,000.00 174,542.55
0.875% SUNPOWER CORP6/21 700,000.00 644,016.80
1.25% HURON CONSUL 10/19 750,000.00 744,103.50
1.25% TESLA INC 03/21 600,000.00 599,115.00
1.25% WHITING PETRO 4/20 550,000.00 535,016.35
1.5% NEXTERA ENERGY 9/20 300,000.00 305,762.10
1.5% VERINT SYSTEM 06/21 500,000.00 551,562.50
1.625% CALAMP CORP 05/20 200,000.00 195,759.00
1% CARDTRONICS INC 12/20 350,000.00 341,250.00
1% FIREEYE, INC 06/35 800,000.00 776,000.00
2.875% ENCORE CAPI 03/21 600,000.00 571,827.60
2.875% SILVER STAND 2/33 400,000.00 412,000.00
2% AVID TECHNOLOGY 06/20 250,000.00 245,000.00
3.125% JD.COM 04/21 500,000.00 500,248.90
3.72% CEMEX SAB DE 3/20 425,000.00 425,041.65
3.75% FORESTAR GROU 3/20 725,000.00 725,881.60
3.75% VEREIT,INC. 12/20 900,000.00 912,303.90
3.875%COLONY CAPITAL1/21 850,000.00 832,997.45
3% PRA GROUP INC 8/20 700,000.00 690,376.40
3% SEACOR HOLDINGS 11/28 600,000.00 596,754.00
4.125% NXP BV/NXP 06/21 500,000.00 511,344.94
4 _2% SYMANTEC CORP 09/20 500,000.00 508,129.79
4_25% FS INVESTMENT 1/20 300,000.00 300,969.17
4 _42DELL INTERNATION6/21 600,000.00 617,711.57
4 _45%LEIDOSHOLDINGS12/20 180,000.00 183,812.40
4 _5% DHT HOLDINGS 10/19 500,000.00 534,182.50
4_5% TPG SPECIALTY 12/19 500,000.00 501,523.00
4_.75% PROSPECT CAPI 4/20 500,000.00 504,001.00
4% PATTERN ENERGY G 7/20 400,000.00 405,292.80
5.25% ARBOR REALTY 7/21 200,000.00 221,500.00
5.25% ARBOR REALTY 7/21 300,000.00 310,687.50
5.25% TCPC 12/19 700,000.00 707,000.00
5.375% PENNYMAC CORP5/20 700,000.00 702,092.30
5.4% ARCONIC INC 04/21 500,000.00 517,940.00
5.625% RWT HOLDINGS11/19 850,000.00 854,205.80
5.7% CHOICE HOTELS 8/20 500,000.00 514,375.00
ARCELORMITTAL 3/11 350,000.00 364,364.16
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100.0
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2018 3 31 2019 3 31
3,350,313 4,643,359
1,309,658 1,373,798
2,971,872 3,533,309

121,195 117,489
4,198 20,731
51,378 36,284
16,714 15,256
7,825,331 9,740,229
*1 1,429 *1 1,234
*1 4,013 *1 597
5,443 1,831
62,866 34,312
62,866 34,312
11,533 2,401
118,300 125,814
223,499 214,209
353,333 342,426
421,642 378,570
8,246,974 10,118,800
174,587 172,620
2,795,190 3,732,078
3,743 671
148,759 176,116
17,397 24,075
329,743 308,187
184,068 144,471
229,039 138,963
3,882,529 4,697,185
671 -
369,996 423,795
370,668 423,795
4,253,197 5,120,980
795,000 795,000
695,000 695,000
695,000 695,000
2,504,100 3,507,540
2,504,100 3,507,540
3,994,100 4,997,540
323 278

323 278

3,993,777 4,997,819
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2017 4

1

8,246,974 10,118,800
2017 4 1 2018 4 1
2018 3 31 2019 3 31
3,886,932 7,580,480
6,575,762 5,839,920
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