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FTSE Fixed Income LLC

JP GBI-EM J.P. Morgan
Securities LLC
J.P. Morgan Securities LLC
2015 12 1 2015 12 29
2015 12 30 2016 1 29
1 1 3.24
3.0
03-5208-5858 9:00 17:00
https://www.pinebridge.co.jp/
0.3
0.913 0.83
0.913 0.83
( ) 0.44 0.4
( ) 0.44 0.4
( ) 0.033 0.03
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2020 1 31

136,419,064 6.85

1,626,989,430 81.67

181,783,939 9.13

1,808,773,369 90.80

46,958,282 2.36

1,992,150,715 100.00

1. 2020 1 31
(@)
SOMPO JAPAN NIPPONKOA 1,600,000 11,614.89| 185,838,240| 11,683.05| 186,928,840 5.325| 2073/3/28 [9.38
NOMURA HOLDINGS INC 1,700,000 11,011.35| 187,192,983| 10,951.58| 186,176,980| 6.700| 2020/3/4 [9.35
BK TOKYO MITSUBISHI UFJ 1,650,000 10,962.95| 180,888,756| 10,970.59| 181,014,744 2.750| 2020/9/14 [9.09
SUMITONMO MITSUI BANKING 1,650,000 10,943.26| 180,563,943| 10,943.49| 180,567,679 2.650| 2020/7/23 [9.06
MIZUHO BANK 1,650,000 10,918.10| 180,148,813| 10,915.95| 180,113,180 2.400| 2020/3/26 (9.04
SUMITOMO LIFE 1,450,000 12,201.08| 176,915,769| 12,241.98| 177,508,783| 6.500| 2073/9/20 [8.91
MITSUBISHI UFJ LEASE & F 1,600,000 10,921.26| 174,740,294| 10,912.69| 174,603,075| 2.500| 2020/3/9 |[8.76
FUKOKU MUTUAL LIFE INSURANCE | 1,400,000| 12,187.23| 170,621,316 12,214.72( 171,006,080 6.500 8.58
NIPPON LIFE INSURANCE 1,450,000 11,550.76| 167,486,059| 11,533.85| 167,240,947 5.000| 2042/10/18 |8.39
JAPAN FIN ORG MUNICIPAL 1,250,000 10,906.70| 136,333,863| 10,913.52| 136,419,064| 2.000| 2020/9/8 |6.85
AMERICAN HONDA FINANCE 1,100,000 11,064.61| 121,710,729| 11,057.15| 121,628,709 3.875| 2020/9/21 [6.11
NISSAN MOTOR ACCEPTANCE 400,000| 10,904.90| 43,619,638| 10,907.80| 43,631,234| 2.125| 2020/3/3 [2.19
CHUGOKU ELECTRIC POWER 200,000 10,910.94| 21,821,897| 10,914.56| 21,829,122| 2.701| 2020/3/16 |1.10
TOYOTA MOTOR CREDIT CO 150,000( 11,051.72( 16,577,587 11,015.99| 16,523,996| 4.500| 2020/6/17 |0.83
1
2. 2020 1 31
6.85
90.80
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97.64
1 2,879,201,966 10,225
2016 6 15 2,865,122,568 10,175
2 2,762,811,269 9,937
2016 12 15 2,748,910,190 9,887
3 2,760,442,976 10,114
2017 6 15 2,746,796,775 10,064
4 2,598,336,373 10,013
2017 12 15 2,585,361,982 9,963
5 2,444,274 ,408 9,771
2018 6 15 2,441,772,944 9,761
6 2,255,577,263 9,704
2018 12 17 2,254,415,085 9,699
7 2,179,525,023 9,884
2019 6 17 2,178,422,471 9,879
8 2,037,145,634 9,920
2019 12 16 2,036,118,873 9,915
2019 1 2,260,795,005 9,749
2 2,243,842,089 9,770
3 2,204,790,690 9,825
4 2,199,554,921 9,832
5 2,194,526,487 9,842
6 2,179,421,050 9,901
7 2,154,803,367 9,905
8 2,159,747,237 9,951
9 2,115,347,671 9,932
10 2,100,240,534 9,936
11 2,063,047,130 9,945
12 2,009,760,159 9,898
2020 1 1,992,150,715 9,916
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50
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50
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10

2018 6 15
2018 6 16 .

2018 12 17
2018 12 18 .

2019 6 17
2019 6 18 .

2019 12 16

2015 12 30
2.3

2016 6 15

2016 6 16
2.3

2016 12 15

2016 12 16
2.3

2017 6 15

2017 6 16
0.5

2017 12 15

2017 12 16
1.9

2018 6 15

2018 6 16
0.6

2018 12 17

2018 12 18
1.9

2019 6 17

2019 6 18
0.4

2019 12 16

1
10,000
+ x 100
2015 12 30
2,817,380,052 1,500,301
2016 6 15
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2016 6 16

35,663,909
2016 12 15
2016 12 16

50,975,580
2017 6 15
2017 6 16

134,361,925
2017 12 15
2017 12 16

93,413,946
2018 6 15
2018 6 16

177,107,661
2018 12 17
2018 12 18

119,251,889
2019 6 17
2019 6 18

151,582,291
2019 12 16
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5
1
03-5208-5858 9:00 17:00
https://www.pinebridge.co.jp/
2015 12 30 2020 10 7
6 16 12 15 12 16 6 15
1 2016 6 15
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1
2015-12
@
7 8
(2019 6 17 ) (2019 12 16 )
28,239 59,152
73,014,365 55,124,843
135,443,603 136,796,393
1,930,860, 832 1,879,958,772
29,949,346
1,065,627
21,065,883 20,025,932
76,110
2,191,427,895 2,092,041,202
2,191,427,895 2,092,041,202
43,596,788
1,755,706
1,102,552 1,026,761
1,956,073
359,522 344,931
9,587,177 9,198,068
100 75
13,005,424 55,922,329
13,005,424 55,922,329
2,205,104,841 2,053,522,550
26,682,370 17,403,677
216,203,235 230,922,950
2,178,422,471 2,036,118,873
2,178,422,471 2,036,118,873
2,191,427,895 2,092,041,202
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O
7 8
2018 12 18 2019 6 18
2019 6 17 2019 12 16
42,660,583 41,035,893
42,206,306 6,867,691
33,203,934 29,433,152
82,000 76,110
51,744,955 18,546,542
9,906 14,309
359,522 344,931
9,587,177 9,198,068
117,280 113,654
10,073,885 9,670,962
41,671,070 8,875,580
41,671,070 8,875,580
41,671,070 8,875,580
1,166,429 769,594
69,941,645 26,682,370
3,857,186 2,199,468
3,857,186 2,199,468
1,102,552 1,026,761
26,682,370 17,403,677
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€))
1.
2.
3. )
12 133 60
61
@
2019 6 15 2019 6
17 2019 12 15
2019 12 16 182
7 8
(2019 6 17 ) (2019 12 16 )
1. 2,324,356,730 2,205,104, 841
119,251,889 151,582,291
2. 2,205,104,841 2,053,522, 550
3.
26,682,370 17,403,677
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2018 12 18 2019 6 18
2019 6 17 2019 12 16
33,473,879 30,243,393
0 0
296,299 275,932
183,831,908 201,706,318
217,602,086 232,225,643
2,205,104,841 2,053,522,550
986.81 1,130.86
5.00 5.00
1,102,552 1,026,761

31/77



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

7 8
2018 12 18 2019 6 18
2019 6 17 2019 12 16

32/77



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

7 8
(2019 6 17 ) (2019 12 16 )

€Y [€))

@ [©))

(€)) (©)

33/77



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

( )
7 8
(2019 6 17 ) (2019 12 16 )
2,458,976 392,993
38,317,143 5,648,933
40,776,119 6,041,926
7 (2019 6 17 )
1
2,112,781,506 2,082,832,160| 29,949,346
2,112,781,506 2,082,832,160| 29,949,346
8 (2019 12 16 )
1
1,997,393,962 2,040,990,750| 43,596,788
1,997,393,962 2,040,990,750| 43,596,788

(

)
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©)
1 2019 12 16
(€H)
@)
JAPAN FIN ORG MUNICIPAL 2.0000% 09/08/2020 1,250,000.00|  1,250,081.27
1,250,000.00|  1,250,081.27
(136,796,393)
AMERICAN HONDA FINANCE ~ 3.8750% 09/21/2020 1,100,000.00|  1,115,997.88
BK TOKYO MITSUBISHI UFJ 2.7500% 09/14/2020 1,650,000.00|  1,658,616.87
CHUGOKU ELECTRIC POWER  2.7010% 03/16/2020 200,000.00 200,090.75
FUKOKU MUTUAL LIFE INSUR 6.5000% 1,400,000.00|  1,564,472.00
MITSUBISHI UFJ LEASE & F 2.5000% 03/09/2020 1,800,000.00|  1,802,593.45
MIZUHO BANK 2.4000% 03/26/2020 1,650,000.00|  1,651,832.14
NIPPON LIFE INSURANCE  5.0000% 10/18/2042 1,450,000.00|  1,535,724.00
NISSAN MOTOR ACCEPTANCE 2.1250% 03/03/2020 800,000.00 799,976.19
NOMURA HOLDINGS INC 6.7000% 03/04/2020 1,700,000.00|  1,716,422.00
SOMPO JAPAN NIPPONKOA  5.3250% 03/28/2073 1,600,000.00|  1,704,000.00
SUMITOMO LIFE 6.5000% 09/20/2073 1,450,000.00|  1,622,187.50
SUMITOMO MITSUI BANKING 2.6500% 07/23/2020 1,650,000.00|  1,655,638.57
TOYOTA MOTOR CREDIT CO  4.5000% 06/17/2020 150,000.00 152,004.28
16,600,000.00|  17,179,555.63
(1,879,958,772)
18,429,636.90
(2,016,755,165)
2,016,755,165
(2,016,755,165)
( )DL
2
1 6.8 100.0
13 93.2
2
3

®
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2020 1 31

3,968,147,502

1,975,996, 787

1,992,150,715

2,008,985,650

0.9916
9,916
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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
2,486,188 2,890,910
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@

(

33
29 1 1
29 12 31 )

34
3 1 1
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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1,857 -
- 4,952

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 12 31 30 12 31
*1
105,281 110,806
113,906 108,607
10,155
UFJ
)
33 34
29 1 1 3 1 1
29 12 31 30 12 31
- *1 36
*2 111
*3
(AIG) 18 3
AIG
AIG
)
33 29 1 1 29 12 31
41,000 - 41,000
41,000 - 41,000
34 30 11 30 12 31
41,000 1,000 42,000
41,000 1,000 42,000
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1) 887,338 887,338
2) 670,737 670,737
3) 253,439 253,439
7)) 87,915 87,915

1,899,430 1,899,430
1) 759,507 759,507
2) 318,692 318,692

1,078,200 1,078,200
1 2 3
4
1 2

164,013
1 1 5 10 10
1) 887,338 -
2) 670,737 -
3) 253,439 -
1,811,515 -

34 30 11 30 12 31
1
2
3
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1) 1,425,655 1,425,655 -
2) 457,570 457,570 -
3) 329,213 329,213 -
4) 2,770 2,770 -
2,215,209 2,215,209 -
1) 605,315 605,315 -
2) 172,561 172,561 -
777,877 777,877 -
1
4
1

164,013

51/77



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

1 5 10 10
1) 1,425,655 _
2) 457,570 _
3) 329,213 -
2,212,439 _
33 34
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1. 1.
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