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TOPIX

MSCI

MSCI

NOMURA-BPI

FTSE

JP GBI-EM

TOPIX
MSCI MSCI
MSCI Inc.
MSCI Inc.

NOMURA-BPI
FTSE FTSE Fixed Income LLC

FTSE Fixed Income LLC
JP GBI-EM J.P. Morgan
Securities LLC
J.P. Morgan Securities LLC
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2019 12 30
4,018,778,130 91.01
219,285,646 4.97
27,561,187 0.62
4,265,624,963 96.60
150,117,825 3.40
4,415,742,788 100.00

2019 12 30

AMERICAN AIRLINES

GROUP 2,100,000( 10,967.73| 230,322,510| 10,973.20| 230,437,219| 4.62500| 2020/3/1 |5.22
CENTURYLINK INC 2,050,000( 11,077.58| 227,090,490| 11,032.69| 226,170,186| 5.62500| 2020/4/1 |5.12
AT&T INC 2,050,000] 11,023.50f 225,981,759| 10,995.52| 225,408,318| 3.03438] 2020/6/30 | 5.10
DISH DBS CORP 2,000,000( 11,148.75| 222,975,142| 11,053.61| 221,072,359| 5.12500| 2020/5/1 |5.01
DISCOVERY

2,000,000 10,996.66| 219,933,374| 10,983.98| 219,679,657

N

.80000| 2020/6/15 | 4.97
COMMUNICATIONS

D.R. HORTON INC 2,000,000 11,133.61| 222,672,264| 10,981.65| 219,633,069| 4.00000] 2020/2/15 | 4.97
CVS HEALTH CORP 2,000,000 11,001.90f 220,038,112| 10,979.59| 219,591,881| 3.12500| 2020/3/9 | 4.97
VERIZON

2,000,000 10,996.01| 219,920,226| 10,975.73| 219,514,738

N

.44875] 2020/5/22 | 4.97
COMMUNICATIONS

ABBVIE INC 2,000,000 10,958.21| 219,164,372| 10,972.45| 219,449,066

N

.50000( 2020/5/14 | 4.97

ALLERGAN FUNDING SCS 2,000,000 10,982.07| 219,641,506| 10,964.28| 219,285,646

w

.00000| 2020/3/12 | 4.97

N

DOLLAR TREE INC 2,000,000| 10,957.03| 219,140,726| 10,957.86| 219,157,301| 2.70213| 2020/4/17 | 4.96

CORRECTIONS CORP OF
AMER

2,000,000 11,051.86| 221,037,300| 10,956.00| 219,120,000

~

.12500| 2020/4/1 | 4.96

TEVA PHARMA FIN 1V

LLC 2,000,000( 10,887.52| 217,750,500| 10,928.61| 218,572,200| 2.25000] 2020/3/18 | 4.95
LENNAR CORP 1,950,000| 11,977.85| 233,568,224 11,120.34| 216,846,630| 6.62500| 2020/5/1 | 4.91
SPRINT

1,945,000| 11,474.15| 223,172,350| 11,010.78| 214,159,671

~

.00000| 2020/3/1 | 4.85
COMMUNICATIONS

TIME WARNER CABLE
LLC

1,900,000| 11,059.86| 210,137,395| 10,978.88| 208,598,754 5.00000| 2020/2/1 | 4.72

R.R. DONNELLEY &

SONS 1,750,000| 12,367.75| 216,435,780| 11,120.34| 194,605,950( 7.62500| 2020/6/15 | 4.41
DOMINION ENERGY INC 1,000,000| 10,991.16| 109,911,688 10,978.22| 109,782,246( 2.57900| 2020/7/1 |2.49
EBAY INC 900,000f 10,969.36] 98,724,296| 10,960.45| 98,644,071| 2.15000| 2020/6/5 |2.23
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ZF NA CAPITAL 600,000 11,038.17| 66,229,020| 11,009.12| 66,054,760| 4.00000f 2020/4/29 | 1.50

GENERAL MOTORS FINL
co

600,000f 10,996.49| 65,978,961| 10,973.66| 65,842,003| 2.91613| 2020/4/13 | 1.49

CATERPILLAR FINL
SERVICE

600,000( 10,965.10| 65,790,627| 10,961.93| 65,771,626| 2.08988| 2020/5/15 | 1.49

FORD MOTOR CREDIT CO
LLC

600,000( 10,749.69| 64,498,191| 10,951.99| 65,711,953 2.42500| 2020/6/12 | 1.49

EXELON CORP 500,000f 10,996.53| 54,982,686| 10,990.89| 54,954,472| 2.85000( 2020/6/15 | 1.24

FIAT CHRYSLER
250,000f 11,065.56| 27,663,900| 11,024.47| 27,561,187| 4.50000| 2020/4/15 | 0.62

AUTOMOBILE
2019 12 30
96.60
1 8,256,611,839 9,662
2015 11 20 8,213,884,874 9,612
2 7,172,155,277 8,889
2016 5 20 7,090,466,902 8,789
3 6,915,455,900 9,127
2016 11 21 6,838,626,391 9,027
4 6,426,127,012 9,503
2017 5 22 6,356,670,174 9,403
5 5,860,613,942 9,540
2017 11 20 5,797,690,950 9,440
6 5,257,479,602 9,435
2018 5 21 5,200,693,839 9,335
7 4,967,665,132 9,583
2018 11 20 4,915,148,958 9,483
8 4,692,995,951 9,497
2019 5 20 4,643,222,422 9,397
9 4,437,936,200 9,391
2019 11 20 4,394,895,534 9,301
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2018 12 4,693,406,274 9,307
2019 1 4,654,385,199 9,271
2 4,735,864,212 9,458
3 4,728,860,645 9,484
4 4,752,603,306 9,581
5 4,608,114,224 9,326
6 4,531,398,062 9,227
7 4,512,757,487 9,321
8 4,390,624,659 9,113
9 4,401,192,693 9,257
10 4,434,503,259 9,357
11 4,422,118,102 9,391
12 4,415,742,788 9,403
1
2015 7 17
50
2015 11 20
2015 11 21
100
2016 5 20
2016 5 21
100
2016 11 21
2016 11 22
100
2017 5 22
2017 5 23
100
2017 11 20
2017 11 21
100
2018 5 21
2018 5 22
100
2018 11 20
2018 11 21
100
2019 5 20
2009 5 21
90
2019 11 20
2015 7 17
3.38
2015 11 20
2015 11 21
7.52
2016 5 20
2016 5 21
3.85
2016 11 21
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2016 11 22
5.27
2017 5 22
2017 5 23
1.46
2017 11 20
2017 11 21
0.05
2018 5 21
2018 5 22
2.66
2018 11 20
2018 11 21
0.15
2019 5 20
2019 5 21
0.06
2019 11 20
1
10,000
x 100
2015 7 17
8,560,985,127 15,592,021
2015 11 20
2015 11 21
477,964,008
2016 5 20
2016 5 21
491,277,084
2016 11 21
2016 11 22
815,843,947
2017 5 22
2017 5 23
618,401,669
2017 11 20
2017 11 21
570,650,008
2018 5 21
2018 5 22
387,883,040
2018 11 20
2018 11 21
242,226,175
2019 5 20
2019 5 21
216,064,558
2019 11 20
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1

2015-07

@
8 9
(2019 5 20 ) (2019 11 20 )

142,422,878 159,125,001
68,578,780 39,041,234
4,430,831,745 4,347,878,319
43,121,884 28,747,679
2,524,021 4,809,492
4,748,608 2,171,951
4,692,227,916 4,581,773,676
4,692,227,916 4,581,773,676
153,225,413
24,705,735 18,900, 330

9,043,007
372,123 359,822
14,884,536 14,392,524
93 53
49,005,494 186,878,142
49,005,494 186,878,142
4,941,147,175 4,725,082,617
297,924,753 330,187,083
4,643,222,422 4,394,895,534
4,643,222,422 4,394,895,534
4,692,227,916 4,581,773,676
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O
8 9

2018 11 21 2019 5 21

5 20 2019 11 20
128,754,927 105,100,679
15,597,569 14,648,794
108,791,811 68,564,835
2,330,973 2,171,951
37,891,658 24,059,001
7,727 4,931
762,224 731,956
30,488,942 29,278,295
223,059 244,647
31,481,952 30,259,829
6,409,706 6,200,828
6,409,706 6,200,828
6,409,706 6,200,828
268,224,392 297,924,753
13,663,462 16,979,164
13,663,462 16,979,164
49,773,529 43,040,666
297,924,753 330,187,083




EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

®

12 133 60
61
8 9
(2019 5 20 ) (2019 11 20 )
1. 2015 7 17 2015 7 17
8,560,985,127 8,560,985,127
5,183,373,350 4,941,147,175
57.7 55.1
2. 4,941,147,175 4,725,082,617
3.
297,924,753 330,187,083
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8 9
2018 11 21 2019 5 21
2019 5 20 2019 11 20
6,210,771 5,934,099
[2018 11 21 [2019 5 21
2019 2 20 2019 8 20
1 1
68,584,791 56,486,331
68,584,791 56,486,331
16,025,932 15,235,005
52,558,859 41,251,326
5,013,558, 934 4,828,067,398
5,081,044,537 4,897,948, 880
51,860,780 40,662,772
103.44 84.22
50.00 50.00
25,067,794 24,140,336
[2019 2 21 [2019 8 21
2019 5 20 2019 11 20
1 1
62,493,382 50,781,368
62,493,382 50,781,368
15,448,293 15,019,893
47,045,089 35,761,475
4,941,147,175 4,725,082,617
4,984,708, 647 4,770,659,921
46,633,960 35,419,821
94.37 74.96
50.00 40.00
24,705,735 18,900,330
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8 9
(2019 5 20 ) (2019 11 20 )
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1
( )
8 9
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44,223,062 55,069,017
44,223,062 55,069,017
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O]
1 2019 11 20
D
&)
ABBVIE INC 2.5000% 05/14/2020 2,000,000.00 2,003,703.84
ALLERGAN FUNDING SCS 3.0000% 03/12/2020 2,000,000.00 2,003,462.02
AMERICAN AIRLINES GROUP  4.6250% 03/01/2020 2,100,000.00 2,105,250.00
ATET INC 3.03438% 06/30/2020 2,050,000.00 2,059,746.06
CATERPILLAR FINL SERVICE 2.08988% 05/15/2020 600,000.00 600,409. 65
CENTURYLINK INC 5.6250% 04/01/2020 2,050,000.00 2,062,537.80
CORRECTIONS CORP OF AMER 4.1250% 04/01/2020 2,000,000.00 2,000,000.00
CVS HEALTH CORP 3.1250% 03/09/2020 2,000,000.00 2,007,044.84
D.R. HORTON INC 4.0000% 02/15/2020 2,000,000.00 2,008,550.97
DISCOVERY COMMUNICATIONS 2.8000% 06/15/2020 2,000,000.00 2,007,004.69
DISH DBS CORP 5.1250% 05/01/2020 2,000,000.00 2,020,000.00
DOLLAR TREE INC 2.70213% 04/17/2020 2,000,000.00 2,000, 355. 34
EBAY INC 2.1500% 06/05/2020 900,000.00 902,280.20
FIAT CHRYSLER AUTOMOBILE 4.5000% 04/15/2020 250,000.00 251,800.00
FORD MOTOR CREDIT CO LLC 2.4250% 06/12/2020 600,000.00 599,970.78
GENERAL MOTORS FINL CO  2.91613% 04/13/2020 600,000.00 601,113.64
LENNAR CORP 6.6250% 05/01/2020 1,950,000.00 1,981,687.50
MERITAGE HOMES CORP 7.1500% 04/15/2020 1,925,000.00 1,963,500.00
MGM RESORTS INTL 5.2500% 03/31/2020 600,000.00 605,100.00
R.R. DONNELLEY & SONS  7.6250% 06/15/2020 1,750,000.00 1,776,250.00
SPRINT COMMUNICATIONS ~ 7.0000% 03/01/2020 1,945,000.00 1,966,881.25
TEVA PHARMA FIN IV LLC  2.2500% 03/18/2020 2,000,000.00 1,989,000.00
TIME WARNER CABLE LLC  5.0000% 02/01/2020 1,900,000.00 1,909,538.00
VERIZON COMMUNICATIONS — 2.6995% 05/22/2020 2,000,000.00 2,004,300.10
ZF NA CAPITAL 4.0000% 04/29/2020 600,000.00 602,539.10
39,820,000.00|  40,032,025.78
(4,347,878,319)
40,032,025.78
(4,347,878,319)
4,347,878,319
(4,347,878,319)
( )1
25 100.0 100.0
2
3
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2019 12 30

4,424,088,514

8,345,726

4,415,742,788

4,696,125,033

0.9403
9,403
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2019 12
19 61,023
62 286,364
81 347,388
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1.
@
(
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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33
29 12 31

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
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