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2020 1 31

22,811,582 97.21

655,674 2.79

23,467,256 100.00

2020 1 31
22,963,139 0.9901 22,736,218| 0.9934| 22,811,582 97.21
2020 1 31
97.21

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
9 42,096,753 9,484
2019 12 16 41,870,066 9,434
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
8 36,231,328 9,552
9 46,046,111 9,497
10 86,558,937 9,479
11 42,011,874 9,466
12 41,860,014 9,421
2020 1 23,467,256 9,451
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
2019 6 18
9 50
2019 12 16
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2015 7 31
1 0.05
2015 12 15
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
2019 6 18
9 0.44
2019 12 16
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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55,550,766

49,078,481
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2020 1 31

20,731,823 98.32

354,447 1.68

21,086,270 100.00

2020 1 31
20,869,563 0.9901 20,662,954 0.9934 20,731,823| 98.32
2020 1 31
98.32

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
9 21,253,751 9,231
2019 12 16 21,012,153 9,181
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
8 64,034,332 8,957
9 64,725,769 9,049
10 24,536,663 9,141
11 21,120,831 9,208
12 21,054,359 9,192
2020 1 21,086,270 9,201
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
2019 6 18
9 50
2019 12 16
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2015 7 31
1 2.02
2015 12 15
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
2019 6 18
9 3.34
2019 12 16
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 6 18

2019 12 16

49,304,330

53,183,939
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2020 1 31

5,817,434 4.04

133,972,689 93.06

4,174,294 2.90

143,964,417 100.00

2020 1 31

()
GINNIE MAE POOL MA3035 92,405.43| 11,566.90| 10,688,446| 11,486.34| 10,614,004 4.000| 2045/8/20 | 7.37
FREDDIE MAC POOL Q45095 82,409.83| 11,334.60| 9,340,829| 11,370.32| 9,370,264 3.500| 2046/12/1 | 6.51
FREDDIE MAC POOL G08676 79,488.62| 11,400.04| 9,061,735| 11,431.47| 9,086,721 3.500] 2045/11/1 | 6.31
FREDDIE MAC POOL GO7998 59,822.72| 11,833.00|] 7,078,828| 11,888.10 7,111,785 4.500| 2044/7/1 | 4.94
FANNIE MAE POOL AL1715 60,864.12| 11,217.91 6,827,683] 11,237.51 6,839,616 3.000| 2027/5/1 4.75
FANNIE MAE POOL BC0326 59,092.93| 11,385.86| 6,728,240 11,416.99 6,746,635 3.500| 2045/12/1 | 4.69
FANNIE MAE POOL MA3612 58,634.85| 11,350.96| 6,655,621 11,397.89 6,683,136 4.000] 2039/3/1 | 4.64
GINNIE MAE POOL MA3375 54,096.38| 11,282.25| 6,103,292 11,318.65 6,122,983| 3.000| 2046/1/20 | 4.25
US TREASURY N/B 53,000 10,712.58| 5,677,670| 10,976.29| 5,817,434| 1.625| 2029/8/15 | 4.04
GINNIE MAE POOL MA3523 47,257.02| 11,625.79| 5,494,005 11,719.16 5,538,126 4.500| 2046/3/20 | 3.85
GINNIE MAE POOL MA3736 47,904.56| 11,361.87 5,442,854 11,374.34 5,448,828 3.500| 2046/6/20 | 3.78
FANNIE MAE POOL AL7685 42,304.95| 12,092.57| 5,115,756| 12,140.88| 5,136,196| 4.500| 2045/8/1 | 3.57
FANNIE MAE POOL MA3058 43,848.24| 11,413.12| 5,004,456| 11,483.04| 5,035,112 4.000| 2047/7/1 | 3.50
GINNIE MAE POOL MA3376 42,939.34| 11,386.95| 4,889,483| 11,431.81| 4,908,745| 3.500| 2046/1/20 | 3.41
GINNIE MAE POOL MA3310 42,001.97| 11,409.85| 4,792,365| 11,432.44| 4,801,854| 3.500| 2045/12/20 | 3.34
GINNIE MAE POOL MA3309 41,329.16]| 11,268.07| 4,657,002 11,305.18f 4,672,338| 3.000| 2045/12/20 | 3.25
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FREDDIE MAC POOL G08687 37,225.77| 11,400.04| 4,243,753| 11,431.22| 4,255,360| 3.500| 2046/1/1 | 2.96
FREDDIE MAC POOL A85070 33,529.37| 11,937.70| 4,002,637| 11,982.43| 4,017,634| 4.500| 2039/3/1 | 2.79
FREDDIE MAC POOL Q34871 32,670.43| 11,444.75| 3,739,050 11,511.95| 3,761,006| 3.500| 2045/7/1 | 2.61
GINNIE MAE POOL MA3243 31,036.93| 11,268.07| 3,497,265| 11,305.45| 3,508,865| 3.000| 2045/11/20 | 2.44
FREDDIE MAC POOL G08700 23,558.97| 11,574.53| 2,726,842| 11,629.22| 2,739,726] 4.500| 2046/3/1 | 1.90
GINNIE MAE POOL MA5817 21,568.26| 11,314.96| 2,440,442| 11,292.64| 2,435,628| 4.000| 2049/3/20 | 1.69
FANNIE MAE POOL MA3496 19,641.65| 11,516.73| 2,262,076| 11,571.75| 2,272,883| 4.500| 2048/10/1 | 1.58
GINNIE MAE POOL MA2960 18,820.08| 11,268.07| 2,120,661| 11,348.63| 2,135,822| 3.000| 2045/7/20 | 1.48
FANNIE MAE POOL MA3155 18,013.44| 11,232.09| 2,023,286| 11,287.92| 2,033,343| 3.000| 2032/10/1 | 1.41
FANNIE MAE POOL AS4377 15,975 11,717.40| 1,871,856 11,811.08| 1,886,821| 4.000| 2045/2/1 | 1.31
FGLMC POOL G60145 14,372.21| 11,497.09| 1,652,387| 11,548.25| 1,659,739 3.500| 2045/8/1 | 1.15
FANNIE MAE POOL MA2956 12,722.07| 11,209.31| 1,426,057| 11,251.29| 1,431,397 3.000|] 2047/4/1 | 0.99
GINNIE MAE POOL MA3175 8,611.9| 11,651.96| 1,003,456 11,784.24| 1,014,847| 4.500| 2045/10/20 | 0.70
GINNIE MAE POOL MA5192 7,685.15| 11,365.12 873,427 11,346.28 871,979 4.000| 2048/5/20 | 0.61
2020 1 31

4.04

93.06

97.10
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2019 9 14 2020 9 14
12
2020 5 15
3
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
12
2020 5 19
3 16 6 15 6 16 9 15 9 16 12 15 12 16
3 15
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1
o
8 9
(2019 6 17 ) (2019 12 16 )

1,363,578 576,673
34,793,551 41,393,188
111,510
13,140
36,157,129 42,094,511
36,157,129 42,094,511

184,000
94,770 110,951
3,043 4,110
81,238 109,384
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62,000.00 61,491.08
(6,728,968)

FANNIE MAE POOL AL1715
FANNIE MAE POOL AL7685
FANNIE MAE POOL AS4377
FANNIE MAE POOL AS6005
FANNIE MAE POOL BC0326
FANNIE MAE POOL MA3058
FANNIE MAE POOL MA3155
FANNIE MAE POOL MA3496
FANNIE MAE POOL MA3612
FANNIE MAE POOL MA3663
FG POOL G08583

FGLMC POOL G60145
FREDDIE MAC POOL A85070
FREDDIE MAC POOL GO7998
FREDDIE MAC POOL G08653
FREDDIE MAC POOL G08676
FREDDIE MAC POOL G08687
FREDDIE MAC POOL G08700
FREDDIE MAC POOL Q34871

.0000% 05/01/2027 63,048.67 64,857.25
.5000% 08/01/2045 42,940.44 47,613.55
.0000% 02/01/2045 16,244 .51 17,454.35
.5000% 10/01/2045 3,646.28 3,847.61
.5000% 12/01/2045 60,095.53 62,742.31
.0000% 07/01/2047 45,007.06 47,100.53
.0000% 10/01/2032 18,358.19 18,907.48
.5000% 10/01/2048 20,398.90 21,542.69
.0000% 03/01/2039 60,307.87 62,772.44
.5000% 05/01/2049 61,379.12 63,108.51
.5000% 04/01/2044 5,686.93 6,120.49
.5000% 08/01/2045 14,629.72 15,423.23
.5000% 03/01/2039 33,808.42 37,008.15
.5000% 07/01/2044 60,396.77 65,536.01
-0000% 07/01/2045 100,534.71 103,144.07
.5000% 11/01/2045 80,887.92 84,559.60
.5000% 01/01/2046 38,006.49 39,730.86
.5000% 03/01/2046 24,011.25 25,485.14
.5000% 07/01/2045 32,916.60 34,544.48

A A W DA W WOWLWLW WP PRDOLWWREWLWOW DO PO DWW DD O DD, ®

FREDDIE MAC POOL Q45095 3.5000% 12/01/2046 83,915.82 87,215.78
GINNIE MAE POOL MA2960 3.0000% 07/20/2045 19,156.88 19,794.20
GINNIE MAE POOL MA2962 4.0000% 07/20/2045 6,630.41 7,032.74
GINNIE MAE POOL MA3035 4.0000% 08/20/2045 94,570.86 100,309.39
GINNIE MAE POOL MA3175 4.5000% 10/20/2045 8,776.51 9,377.53
GINNIE MAE POOL MA3243 3.0000% 11/20/2045 31,522.24 32,570.94
GINNIE MAE POOL MA3309 3.0000% 12/20/2045 42,091.33 43,491.64
GINNIE MAE POOL MA3310 3.5000% 12/20/2045 42,938.11 44,926.05
GINNIE MAE POOL MA3375 3.0000% 01/20/2046 55,039.64 56,939.51
GINNIE MAE POOL MA3376 3.5000% 01/20/2046 43,947.67 45,890.09
GINNIE MAE POOL MA3523 4.5000% 03/20/2046 48,563.44 51,769.77
GINNIE MAE POOL MA3736 3.5000% 06/20/2046 49,072.49 51,126.44
GINNIE MAE POOL MA5192 4.0000% 05/20/2048 8,053.10 8,392.72
GINNIE MAE POOL MA5817 4.0000% 03/20/2049 23,760.75 24,653.24
1,340,344.63|  1,404,988.79

(153,747,923)

1,466,479.87

(160,476,891)

160,476,891

(160,476,891)
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