EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

2020 8 14
35 ( 2019 11 16 2020 5 15 )

03-6774-5100

1/90



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

5,000

2/90



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

12

3/90



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

https://www_toushin._or_jp/

FEULTBHEBRY Y —T7 /R (LI IRY =27 VRl EVWSIESH G
FT)EBEUT. ZAUD. A49UP BAY,. TSVAAFUXZLTH
F I DeHENFEITT 2ER/EBAFEMER (BREAFOBHITIZRF OB
D) EZinCHgEEZE{TV\E T,

QLT F/ROBRIZ[ZFEU-D7RARI TITVET,

# LB RIRD[ 77/ EDEH WIS,

O[FTSEHFREME 1 T vI A BR<BE. 7~10F AN—-2)* | ZEXUVFI—2ELT AV
Twd A% O EMREBETERETLET,

OEEWNFHHRILENBET S — T 7/ RRSUICFTSERFRE# A > T v I ACSFENSZE
(BAZRL) [CPREY SEMA. LREAREE. BERERE. EAD LU ZDOMBEEHFET

THHEEA T VI ACEFNSEER TOEN. BATHEMA. EiRHEMA. SEmE R
cLFET,

O LHHOEBEALECOVWTRFAIELTEUZFRSFIT N RERENAELENT
BRIGES. CDFOIGERN TCERNTENBIET,
'ﬂﬁ%ﬁ&lf}b\f!&"%@f\J?“Eﬁb‘ﬁté‘fuu

q‘r—‘@’ St “"L..\'.‘e':_?r}tl’"'ﬁ -
e

HFTSEH BN = F o7 2 (B < Bk, 7~ 104, {~4— 2. FTSE Fixed Income LLCICEH BE N, B3k tREmEg
(2020458 %. 210E) OENOESIFER DU E. STHBORERIATHRESL TERELC WS Te? AT FTSE
Fixed Income LLCIE. F 7 oROAMN =Tl £ 77 FOB R, RS SV EER{T > TEYE 2. 0
T AMF—9E, RO R EBNELTEY. FTSE Fixed Income LLCIE. M4BT —SNIEMt B LUFRet &0
2. E-F—I0EE. HRELGEEC OFASHEERLER b, CO T u? ZICH T SEEES DR E T OM
—IDHEFIZFTSE Fixed Income LLCICRELET .

FREECHEOFRBHEFAD BB TAILET. TFTIFRURID
SEL-INFIICEEDHET

OREDEEVEICKRPE T FHMULTRARTOCET. [REERUR ], [&HZEUX
21 ERVAZ | EDIHZEEVET .

4/90



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

i S EC5#t

FRIEULT. 40 (5528.58.88. 11BO&H15B. A28 0I5&3VEE8. ) DR
B5IC, lﬁfﬁmﬁw&-ﬁm&m

- O YOROY OO ORey Yo

SRR RIFOINAEE. RS ESOCERERERON T ESFNns Tl GFERESHET ) EED
FEHELFET.

SHEEHEE. FRSHFNBEEHEKEPHRYEGEEMBELTRELET L. oM BN ED
GICE. FRETOBEVIENSGUET.

SHFFOEAICDOWVTIE. FHICHIIRZERIT T BRAOBERSCE IV CERETVET.

sERKRICE D EEEREBERLET .
# _Fol3A A—VETHY. FROGEEOZIL VWS IUEOFRICDOVNTTRE, RIET2HDTIRSBUFE Av.

5/90



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

N EcEICR Y 2EREIR

SBREEOH RS ATSORRE ALY BRISE | HRE
ORAENSTILONETOTHRENZILDONZE T | ﬁmﬁ#ﬁﬁf
OEFIENS . BLERTHIET, B8, HEEOH
EPSRIRELCOOTRBIEL A

b s gt

C_O) GED

R OFEE

S oicEE. STRARCRICRE LN (BIHER R OESF NG S S UFiRF STHER) TEI TRLWON NS S
VET . TOESE. SIHRANBOEEHHMTAIERANBLE T FETALICRUET,
Flo. HESEOXRER. BT LB RIBMICHII5 TP/ FOREFEERTDOTREBUVER A,

SR EMREGEMOME (1 A-2)

ﬁEﬁI; HELHICEDE. LTOFESREANSTLONET .

T Rss R (EREEE) . o6 BHSTEE N (EREEE) . ORI E. ONENES !

| HBMPICRELREOTHSEON NS | | AR RAE L RE AR TRILDN B HE |

F—AA e r—JAB r—2AC
- <HREROrSEMEEY LRLCES> <HIRENESHEREM FELTRE>
/ |BREE | os00m 10,5508
£ i
10.500 | 10.5006 10.50073 i@ 1007 Lt P PP e
*50M ) 0,400/
*+500F9 +50063 »500/| b——" TS0 +500F3 i
" () (@) (EHE) #4500/ () i
5 | [T *E0[ 10,300/
E *420M
()
WEENE  LEEED LN FEANE  LmEENE LmEEp TWEANE  SERNE AmEND
HEH el SHER] g $HER Hiik
wSEEA R WA HEARE #SOME «REHSE «SENSE  80EE w5 ERSH
SO0 S008 S00F BEHA L 450/ S00m L. 420H

J:ﬂﬂ}'fﬂ"fﬂﬂ}?' AISENT L A RﬁEin‘bémrﬂﬁqE'ﬁﬁﬁbT"iﬂ @iﬁﬂ%ﬁﬁt AR ST EY,

A RSB 1 00F RN E S TR S O G 0= 100 i
-8 HESSHY 00+ SNEABE S ABE S DR EHH0 2 AS0MH=50M
=2C :HERBMEA 100/ +LRRROLMBRBELORFEADE A 200/5=41007

i
[
i

- - -

*ﬁ. B.COMr—AUICHTIE. ;}Lﬁﬂﬂmlnf{rﬁﬁtaﬁ B RO Sk ) Mm:m}ﬁmﬁmﬁﬂfﬂnmmmtaﬂLn;:tr,L
D3I, FEROEEC DO TIE, SSRGS T, s 0SB | & [EEE oW S B0 S oS I T o< ity
# IR A—TTHY, O SR SH ORI EUE RET S0 TRELOTIWMBE ST,

S10EE (2B 077 VEOBA MBI L ->TR. SESO—SELL25H. BENICIETEO—SHLELICEST S
WENBUET. TP FEBARDERTRICEY. SRERs BEHIMOE LU\ Eh oS EEET Y.,

| HESO—BHTAO—BLRLICIBLT 388 | | amsosBrREO—BLELICEST 38 |

il e
el ATALRE(RIHER) N
) : LR ERC T RD—E L TLRALE
RS WRLEBEEN, 2D R E mgl
ELiE o W BRI AR L L
L it ] BLET. BT i L i ScEiL
(EHTHERITEE) %*FI & R RS S (EHHHERITE) B
; : ..
LI MBS ET, | siind
S ES MR (R (REE) D77 FOMABIE LOSBHNSORERTT.

FeAHL R (R ) SR A E TS SOHiEE TY . o E OS2 CET AR, TR E s O LE

6/90



2002 11 22
2016 10

ENE#T7FF (3nBHRED

One

T bTHADAL Fineli LS
(EEFEE)

EREREACERBELGOETVEY.

BE - EREC
M 5 EEE 2

BE - ETOMYRL,
B0, REHREEOERRG
WEAES - —FFHE - KBS OIHL

REETLET.

ERE(REE)

BRLAMCIUEEHERGLIAMNE
HMELEOUET

7190

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

PREEMEOCEREMULLIETLETY. UL
BEEED-—Z aiBEDALFF+ R

HicERT S

SHERERBTHRIEH




EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

WAkS <AE—TrukE> <TH—TFUE>

ed == B wmm |

Zaml ¢ (3 nAANE) IY7YE | G T TS
e -
] -
Tk

#AE—I7r /R (E TR THRER< R R CEROLH ML EEREL A NSRS BUET.

One

20 2020 5 29

1985 7 1
1998 3 31
1998 12 1
1999 10 1

2008 1 1

2016 10 1

One

8/90



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2020 5 29

5 5 8,000  70.0 2

13 1 12,000 30.0 3

15,510

FTSE

49.0

9/90

51.0

FTSE



FTSE

236

341

10

10

10/90

10

20

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

10



ATy 1

 IMERIE O

« YIOFRIh
BB
« REBEMBI

ATWI2 :

RiBUORE

» REAEAOR 2R

- IBERREESBREL

ATY73

| AR SRTE

- BER
« Fa1lb—33>

« A=)l RH—T88E

2Tv74

: IR—hIA) A B

2020 5 29

11/90

One

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

20



10

11

12
13

14

15

10

12/90

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

10

11

18

14

14

14



28

13/90

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

28
28



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

/= = ~

DEBIITO HEHE
; : . < EEBLE > RO RITEIEE
DigRmiA AL E L0 RS0 BT <PL=Fa TIBLE>  MRKT

<EEmESIE ERSHER>

v ﬁ&i

A RORE

< - > @2 rEREELUES BRAEEED
SHAIELEE. ERIELE kit laeioll SIE‘./ ”
<OV TIAT LIS WIRID SR,
UASEBIMTIERSY>

OFEEEFOE-F) Y <MiIEEIESIE >

60 70

10 20

14/90



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

2020 5 29

11 15

15/90



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

100 10

100

100

100 10

16/90



50

17/90

10

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

100 10 100 20

100 50

18/90



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

37

19/90



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

( R DEEMT A EE R \

| . |
BRSO EIE BRIV D —7 2R
@ E5%E VIF TR EEEL KO ERPRRD QER Ta—7AZEQE-N) LY
FoA g B @ ER T —7 A ED S ST
SHREANFOUIAIOE-MN) T EIE

\— : )
D isTE

EHELEE

2020 5 29

20/90



EDINETOOOO
O00000000000000000(E10677)
OooOooooOoooooooooboood

<BTHEHR>

FrYFOFMBEERES LU S ESERAERHROES FFUFEMORKBENERAEI SALOFMEZTREOLRE

[12] (%) %)
30,000 100 100
S i £ TR O LA R (MR
24000 | mm TroROERRER(SK) 80 80 e
18.000 mu-"-__' S i &0
12,000 40 40
6,000 20 20
o I[hlwrmm"w_ull[hu;_.wmmum o o
40 20 : .
TSI 7.4
40 40 '

2015F68~2020F58

=P RDSEEMSRESEDRE. B ROSESEMERLeDESELT = LEEMOSEE O A ENOREROESS - BAW-BEE. TP
HEL-ERSHEETN TLETOT. BRSNS R Smaniany R L B R 7 S AL DT RERL. P AP LR 7 S AEEN
7. HICHETE 2L 3CFELE RO TY.

£ JP/PDEMRERR. BINOAERENRRLC DG ELTHELESE 2 TORE7SANTr/FOEREREERUET A
HRERFERCNTUETO T NEOESEHCE- I THALE ST
FERRGLESHFRUET,

HEES SA0EH

e (R EHR (TOPIX) lig. WEE S E M —BI- LR N TIBT T ORIDN SEMENR
EEE R T BIELI O T, BRI, 508 W3 R (RO S I3 ) DHIM A T5Y), il
= W, OO, G SRR 5 T < TORFIL. WRE SN AL TLEY,

IMECID28A A TP 213, MSC Inc FRELIESRN T, BEER EROTBTRmD

*-‘“ = * MECIIZ A~ ATl A BEEEE. SEOREEHEEEE < — IS L DO T E I T SN e T
Rt (ERAH. F—2) OiE—OERIIMEC] InCICRMLE T, & MSCH Inc IS ERDME BT SHFHLTR
BEMLET I ENL TS,
NSCIT T = —trsshee IMSCIZ T — TR —lrobof 2Fu2 )ik MO Inc ML ERNT. HABORER
“*t! ﬂ\ﬂ P e RO RSN = UTER L DO T . EHEI R T S8 HeR T O th—
S (A, Fri—) EIDREFNEMEC Inc ICHLE Y. B2 MECH Inc lFIEROMEE ST SHRE RRES
= T DHFENLTLET.

. - (HOMURA-BPIEM . FH B ELEH MRMTRTT LRI EROME S E0m5E
E = @ W | NOMURAEPIEM e TS0 B L Fo A0 AT T 0 1 D SR B HE E OOt — KN DB R 2 R O Rt

b (CRNLEY. &5, FHASA AT ERODET. et Ao AT ERET 20T
1, Tr/POERERSICML T-UREERLER A

IFTSEHS RN 25 oD LR <) |12, FTSE Fixed Income LLCICEURTE N, EASm

FTSEH BN 2T eI A REIFDOENCESFERESTEOHSEM TR RELMS 1 T2 AT, BN
(B<0&. A —3R) FTSE Fixed Income LLOOASRE THL ERICRT T - TOMMEFTSE Fived Income
LLCHMLTLEY.
NPEILAVGEEMTO=/ L Fa =27 B IR. LR 2L a0 F =L T TS —
JPEILAGRIEMITO—/ Tl FoBLTLSNREORSENRTOEATAR SN TV 2SEEMNRTOER T, BEmC
FAI=2 TP R(EA—=2) M7 SEERS OENDE EO0S—TOH 2P LN EF 10T =T TILT IS —CR

LEY, B B EEEROMEET BT 2SR NERET SHNENLTLET.
CEVEADERIE RN~ LA LSRR T aNLTEYEY .

21/90



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

2.2 2.0

One
0120-104-694

http://www.am-one.co. jp/

0.1

22/90



1.045

0.95

EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

0.30

0.60

0.05

15.315

23/90

20.315



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

20.315
15.315 5

20.315 15.315 5

ETF REIT

15.315 15.315

2020 5

24/90



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

25/90



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2 5 29
2,310,655,586 99.53
2,310,655,586 99.53
10,950,043 0.47
2,321,605,629 100.00

/

2 5 29
17,075,557,349 98.10
7,994,919,743 45.93
2,800,024,793 16.09
2,631,820,623 15.12
2,104,642,967 12.09
1,067,953,562 6.14
476,195,661 2.74
331,131,723 1.90
17,406,689,072 100.00

/
2 5 29
2.4056 2.4398
947,067,623 99.53
2,278,360,580 | 2,310,655,586

2 5 29
99.53
99.53
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/
US T N/B 2.375 05/15/27 107.58 112.60 2.375
1 806,475,000 .22
867,674,288 908,166,456 | 2027/5/15
US T N/B 3.125 11/15/28 111.77 120.60 3.125
2 645,180,000 A7
721,134,720 778,147,565 |2028/11/15
US T N/B 2.875 08/15/28 109.85 118.14 2.875
3 645,180,000 .38
708,788,780 762,219,684 | 2028/8/15
US T N/B 2.875 05/15/28 109.70 117.80 2.875
4 645,180,000 .37
707,782,621 760,052,279 | 2028/5/15
US T N/B 2.625 02/15/29 107.74 116.79 2.625
5 645,180,000 .33
695,160,448 753,550,077 | 2029/2/15
US T N/B 2.375 05/15/29 106.04 114.98 2.375
6 645,180,000 .26
684,187,582 741,856,190 | 2029/5/15
US T N/B 2.75 02/15/28 108.57 116.39 2.75
7 537,650,000 .60
583,770,154 625,816,196 | 2028/2/15
US T N/B 2.25 11/15/27 104.65 112.35 2.25
8 537,650,000 A7
562,684,059 604,058,173 [2027/11/15
US T N/B 2.25 08/15/27 104.57 112.07 2.25
9 537,650,000 .46
562,264,154 602,546,032 | 2027/8/15
FRANCE OAT 2.75 10/25/27 12466 122.31 2.75
10 476,520,000 .35
594,042,221 582,832,565 [2027/10/25
FRANCE OAT 5.5 04/25/29 15442 150.45 5.5
11 357,390,000 .09
551,883,067 537,695,399 | 2029/4/25
FRANCE OAT 0.75 11/25/28 108.58 107.59 0.75
12 416,955,000 .58
452,734,742 448,629,403 |2028/11/25
FRANCE OAT 0.75 05/25/28 108.51 107.44 0.75
13 357,390,000 .21
387,832,480 384,010,801 | 2028/5/25
FRANCE OAT 0.5 05/25/29 106.20 105.48 0.5
14 357,390,000 .17
379,573,912 377,002,812 | 2029/5/25
US T N/B 1.75 11/15/29 100.83 109.89 1.75
15 322,590,000 .04
325,294,883 354,496,166 |2029/11/15
US T N/B 1.625 08/15/29 99.41 108.63 1.625
16 322,590,000 .01
320,699,622 350,438,588 | 2029/8/15
US T N/B 1.5 02/15/30 103.69 107.56 1.5
17 322,590,000 .99
334,509,700 346,985,868 | 2030/2/15
ITALY BTPS 6.5 11/01/27 144.62 136.60 6.5
18 238,260,000 .87
344,571,612 325,463,160 | 2027/11/1
DEUTSCHLAND 0.5 08/15/27 108.28 107.78 0.5
19 297,825,000 .84
322,491,462 321,015,739 | 2027/8/15
ITALY BTPS 5.25 11/01/29 133.14 133.59 5.25
20 238,260,000 .83
317,232,468 318,291,534 | 2029/11/1
DEUTSCHLAND 08/15/29 102.74 104.30
21 297,825,000 .78
306,010,779 310,651,280 | 2029/8/15
ITALY BTPS 4.75 09/01/28 131.74 126.62 4.75
22 238,260,000 .73
313,888,012 301,695,366 | 2028/9/1
US T N/B 3.125 05/15/21 103.00 102.80 3.125
23 290,331,000 .71
299,063,612 298,485,216 | 2021/5/15
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UK TREASURY 0.875
101.75 106.84 0.875
24 | 10/22/29 265,060,000 1.63
269,707,827 283,215,867 |2029/10/22
ITALY BTPS 3.5 03/01/30 114.58 118.51 3.5
25 238,260,000 1.62
273,003,073 282,370,741 | 2030/3/1
FRANCE OAT 0.0 11/25/29 101.54 100.56
26 273,999,000 1.58
278,235,501 275,541,943 |2029/11/25
ITALY BTPS 3.0 08/01/29 117.63 113.84 3
27 238,260,000 1.56
280,265,238 271,243,523 | 2029/8/1
ITALY BTPS 2.8 12/01/28 115.49 111.78 2.8
28 238,260,000 1.53
275,173,621 266,339,012 | 2028/12/1
DEUTSCHLAND 0.25 08/15/28 106.49 106.38 0.25
29 238,260,000 1.46
253,725,456 253,480,048 | 2028/8/15
ITALY BTPS 2.05 08/01/27 110.03 105.61 2.05
30 238,260,000 1.45
262,159,384 251,639,728 | 2027/8/1
2 5 29
98.10
98.10
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2 5
16
8,140 8,305 0.7869 .8029
22 11 15
17
6,806 6,953 0.7383 .7543
23 5 16
18
5,636 5,766 0.6963 .7123
23 11 15
19
4,979 5,035 0.7151 .7231
24 5 15
20
4,589 4,640 0.7210 .7290
24 11 15
21
5,087 5,110 0.9013 .9053
25 5 15
22
4,413 4,433 0.8760 .8800
25 11 15
23
4,160 4,178 0.9260 .9300
26 5 15
24
4,254 4,270 1.0277 .0317
26 11 17
25
3,913 3,928 1.0075 .0115
27 5 15
26
3,613 3,627 1.0053 .0093
27 11 16
27
3,158 3,171 0.9390 .9430
28 5 16
28
2,79 2,807 0.8703 .8743
28 11 15
29
2,818 2,830 0.9132 .9172
29 5 15
30
2,788 2,799 0.9467 .9507
29 11 15
31
2,535 2,546 0.8942 .8982
30 5 15
32
2,416 2,427 0.8838 .8878
30 11 15
33
2,346 2,356 0.8850 .8890
1 5 15
34
2,311 2,321 0.9029 .9069
1 11 15
35
2,292 2,302 0.9160 .9200
( 25 15
2,350 0.8887
2,373 0.8999
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7 2,347 0.9034
8 2,348 0.9084

2,340 0.9101
10 2,349 0.9174
11 2,334 0.9126
12 2,321 0.9135
1 2,343 0.9240
2 2,353 0.9312
3 2,358 0.9390
4 2,297 0.9173
5 2,321 0.9286

16 0.0320
17 0.0320
18 0.0320
19 0.0160
20 0.0160
21 0.0120
22 0.0080
23 0.0080
24 0.0080
25 0.0080
26 0.0080
27 0.0080
28 0.0080
29 0.0080
30 0.0080
31 0.0080
32 0.0080
33 0.0080
34 0.0080
35 0.0080
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73,477,618 1,245,757,712

55,601,826 1,182,141,715

97,012,390 1,220,208,508

32,248,088 1,164,220,219
20 20,850,456 617,878,295
21 18,855,184 740,488,887
22 7,654,073 614,262,777
23 9,337,100 554,375,339
24 6,485,495 360,393,107
25 4,410,911 259,689,565
26 8,747,508 298,663,190
27 4,103,639 234,629,472
28 2,696,387 154,935,502
29 3,172,964 128,244,302
30 2,287,685 143,514,269
31 2,486,622 112,178,330
32 6,867,928 107,611,290
33 2,016,431 85,597,481
34 1,727,378 92,951,244
35 1,860,737 59,045,323
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27,279,749 27,119,195
2,300,305,915 2,281,233,592
2,327,585,664 2,308,352,787
2,327,585,664 2,308,352,787
10,239,096 10,010,358
320,669 307,028
5,772,189 5,526,939
22,537 20,469
16,354,491 15,864,794
16,354,491 15,864,794
2,559,774,140 2,502,589,554
248,542,967 210,101,561
68,642,532 63,365,594
2,311,231,173 2,292,487,993
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2,327,585,664 2,308,352,787
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1 11 15 2 5 15
80,217,674 65,927,677
80,217,674 65,927,677
4,262 3,015
640,158 635,357
11,522,931 11,437,298
44,999 43,008
12,212,350 12,118,678
68,005,324 53,808,999
68,005,324 53,808,999
68,005,324 53,808,999
1,064,921 339,538
304,859,488 248,542,967
10,178,340 5,272,822
10,178,340 5,272,822
178,854 160,563
178,854 160,563
20,623,368 20,140,314
248,542,967 210,101,561
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1 8 16 1 1 2 2 18 2 5
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9,172,883 5,408,583
0 0
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10,668,912
212,450,768
16,846,586,284
115,506,355
11,446,480
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10,048,305,189
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12

133 60 61
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7,732,612,222

7,802,241
592,060,853

5,263,409,256
948,261,875
230,356,162
21,599,813
672,948,956
11,777,548
7,148,353,610

7,148,353,610

50/90



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

1 11 16
2 5 15

51/90



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2 5 15

)

)

)

2 5 15
452,408,925
452,408,925
111 5 2 5 15
2 5 15
2.4057
(24,057 )

52/90



EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)

Ooooooooooooooooooad

2 5 15

US T N/B 1.5 02/15/30

3,000,000.000

3,253,593.750

US T N/B 1.625 08/15/29

3,000,000.000

3,281,484.360

US T N/B 1.75 11/15/29

3,000,000.000

3,321,093.740

US T N/B 2.25 08/15/27

5,000,000.000

5,631,250.000

US T N/B 2.25 11/15/27

5,000,000.000

5,648,046.850

US T N/B 2.375 05/15/27

7,500,000.000

8,485,546.870

US T N/B 2.375 05/15/29

6,000,000.000

6,947,343.720

6,000,000.000

7,056,562.490

US T N/B 2.625 08/15/20

1,000,000.000

1,006,523.430

US T N/B 2.75 02/15/28

5,000,000.000

5,852,343.750

US T N/B 2.875 05/15/28

6,000,000.000

7,105,312.500

US T N/B 2.875 08/15/28

6,000,000.000

7,131,562.500

US T N/B 3.125 05/15/21

2,700,000.000

2,780,578.120

1.
1.
2.
2.
2
2
US T N/B 2.625 02/15/29
2
2
2
2
3
3

US T N/B 3.125 11/15/28

6,000,000.000

7,283,437.500

65,200,000.000
(7,004,436,000)

74,784,679.580
(8,034,118,128)

UK TREASURY 0.875
10/22/29

2,000,000.000

2,131,660.000

UK TREASURY 1.25
07/22/27

1,300,000.000

1,409,395.000

UK TREASURY 1.625
10/22/28

1,000,000.000

1,127,600.000

UK TREASURY 4.25
12/07/27

1,200,000.000

1,572,996.000

UK TREASURY 6.0 12/07/28

1,200,000.000

1,799,052.000

6,700,000.000
(879,911, 000)

8,040,703.000
(1,055,985,525)

CANADA 1.0 06/01/27

1,500,000.000

1,560,630.000

CANADA 2.0 06/01/28

2,000,000.000

2,246,300.000

CANADA 2.25 06/01/29

2,000,000.000

2,317,200.000

5,500,000.000
(420,750,000)

6,124,130.000
(468,495,945)

DEUTSCHLAND 0.0 02/15/30

1,000,000.000

1,054,200.000

DEUTSCHLAND 0.25
02/15/29

1,700,000.000

1,830,090.800

DEUTSCHLAND 0.25
08/15/28

2,000,000.000

2,146,480.000

DEUTSCHLAND 0.5 02/15/28

1,500,000.000

1,635,600.000

DEUTSCHLAND 0.5 08/15/27

2,500,000.000

2,717,312.500

DEUTSCHLAND 08/15/29

2,500,000.000

2,634,157.500

DEUTSCHLAND 4.75
07/04/28

900,000.000

1,299,879.000
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DEUTSCHLAND 5.625
01/04/28 1,000,000.000 1,487,290.000
DEUTSCHLAND 6.25

01/04/30 900,000.000 1,504,602.000
DEUTSCHLAND 6.5 07/04/27 1,000,000.000 1,520,080.000
FRANCE OAT 0.0 11/25/29 2,300,000.000 2,308,671.000
FRANCE OAT 0.5 05/25/29 3,000,000.000 3,159,546.000
FRANCE OAT 0.75 05/25/28 3,000,000.000 3,220,230.000
FRANCE OAT 0.75 11/25/28 3,500,000.000 3,763,004.000
FRANCE OAT 1.0 05/25/27 1,500,000.000 1,630,095.000
FRANCE OAT 2.75 10/25/27 4,000,000.000 4,892,040.000
FRANCE OAT 5.5 04/25/29 3,000,000.000 4,512,480.000
ITALY BTPS 1.35 04/01/30 2,000,000.000 1,918,302.000
ITALY BTPS 2.0 02/01/28 2,000,000.000 2,052,464.000
ITALY BTPS 2.05 08/01/27 2,000,000.000 2,060,476.200
ITALY BTPS 2.2 06/01/27 1,000,000.000 1,040,400.000
ITALY BTPS 2.8 12/01/28 2,000,000.000 2,170,600.000
ITALY BTPS 3.0 08/01/29 2,000,000.000 2,204,890.000
ITALY BTPS 3.5 03/01/30 2,000,000.000 2,293,270.000
ITALY BTPS 4.75 09/01/28 2,000,000.000 2,467,412.000
ITALY BTPS 5.25 11/01/29 2,000,000.000 2,589,200.000
ITALY BTPS 6.5 11/01/27 2,000,000.000 2,671,400.000
54,300,000.000 62,784,172.000
(6,303,144,000) (7,287,986,686)
14,608,241,000 16,846,586,284
(14,608,241,000) (16,846,586 ,284)
16,846,586,284
(16,846,586 ,284)

14 46.72 47.69

6.14 6.27

3 2.72 2.78

27 42.38 43.26
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2 5 29
2,322,532,480
926,851

2,321,605,629

2,500,126,761

0.9286

2 5 29
17,406,689,072
0

17,406,689,072

7,134,421 ,467

2.4398
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20
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2020 5 29

26 1,160,565,284,561
863 13,062,656,894,856
36 97,205,646,710
185 1,287,535,891,479

1,110 15,607,963,717,606
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34 35
2019 3 31 2020 3 31
41,087,475 32,932,013
18,773,228 28,548,165
153,518 996
12,438,085 11,487,393
3,295,109 4,674,225
327,064 331,543
56,925 11,674
573,874 480,129
491,914 2,815,351
77,197,195 81,281,494
1,461,316 1,278,455
1 1,096,916 1 1,006,793
1 364,399 1 270,768
894
2,411,540 3,524,781
885,545 3,299,065
1,522,040 221,784
3,931 3,931
23
9,269,808 9,482,127
1,611,931 261,361
4,499,196 5,299,196
1,312,328 1,302,402
1,748,459 2,508,004
97,892 111,162
13,142,665 14,285,364
90,339,861 95,566,859
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34 35

2019 3 31 2020 3 31
2,183,889 3,702,906
5,697,942 4,803,140
1,053 966
48,968 9,999
4,883,723 4,582,140
764,196 210,034
6,724,986 6,673,320
3,341,238 4,090,268
576,632 1,338,183
1,344,466 1,373,328
48,609 65,290
19,917,766 22,046,438
1,895,158 2,118,947
177,851 174,139
2,073,009 2,293,087
21,990,776 24,339,526
2,000,000 2,000,000
19,552,957 19,552,957
2,428,478 2,428,478
17,124,479 17,124,479
45,949,372 49,674,383
123,293 123,293
45,826,079 49,551,090
31,680,000 31,680,000
14,146,079 17,871,090
67,502,329 71,227,341
846,755 7
846,755 7
68,349,085 71,227,333
90,339,861 95,566,859
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34 35
2018 4 1 2019 4 1
2019 3 31 2020 3 31

84,812,585 84,426,075
16,483,356 16,912,305
1,235,553 1,208,954
113,622 68,156

102,645,117 102,615,492
36,100,556 34,980,736
387,028 340,791
375 375
24,389,003 25,132,268
9,956,757 10,586,542
14,432,246 14,545,725
936,075 698,723
1,254,114 990,002
47,007 44,209
978,185 738,330
63,558 71,386
22,877 22,790
142,485 113,286

63,067,153 62,142,897
10,859,354 10,817,861
189,198 174,795
9,098,957 9,087,800
1,571,197 1,555,264
60,115 40,436
7,255 8,906
361,479 320,037
588,172 651,265
1,511,876 1,479,503
521,184 505,189
590,667 882,526
45,292 44,352
16,247 1,843
1,344,466 1,373,328
48,609 65,290
130 233
3,302,806 3,625,424
131,074 104,627
8,112 1,620
188,367 197,094

19,585,212 20,119,543

19,992,752 20,353,050
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34 35
2018 4 1 2019 4 1
2019 3 31 2020 3 31
1,749 4,440
73,517 11,185
8,582 49,164
5,528
177,066 297,886
24,919 7,394
19,797 3,473
305,633 379,073
17,542 19,750
1
175,164 169,505
31,680
5,659 104
198,365 221,042
20,100,019 20,511,082
353,644 1,169,758
353,644 1,169,758
19,121 1 16,085
19,121 16,085
20,434,543 21,664,754
6,386,793 7,045,579
71,767 385,835
6,315,026 6,659,743
14,119,516 15,005,011
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34 2018 4 1 2019 3 31
2,000,000| 2,428,478|17,124,479|19,552,957| 123,293(24,580,000( 300,000{ 200,000( 19,146,562
12,520,000
14,119,516
7,100,000
300,000
200,000
6,600,000
)
7,100,000 300,000/ 200,000 5,000,483
2,000,000| 2,428,478|17,124,479|19,552,957| 123,293|31,680,000 14,146,079
44,349,855| 65,902,812 795,002 795,002 66,697,815
12,520,000 12,520,000 12,520,000
14,119,516 14,119,516 14,119,516
7,100,000 7,100,000 7,100,000
300,000 300,000 300,000
200,000 200,000 200,000
6,600,000 6,600,000 6,600,000
51,753 51,753 51,753
)
1,599,516 1,599,516 51,753 51,753 1,651,270
45,949,372| 67,502,329 846,755 846,755 68,349,085
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?,000,000( 2,428,478[17,124,479[19,552,957|123,29331,680,000( 14,146,079 45,949,372 67,502,329

11,280,000 11,280,000 11,280,000

15,005,011} 15,005,011 15,005,011

3,725,011 3,725,011 3,725,011

?,000,000| 2,428,478[17,124,479[19,552,957|123,29331,680,000( 17,871,090 49,674,383| 71,227,341

846,755 846,755 68,349,085

11,280,000

15,005,011

846,763 846,763 846,763

846,763 846,763 2,878,247

7 7 71,227,333
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34 35
2019 3 31 2020 3 31
229,897 320,020
927,688 949,984
34 35
2018 4 1 2019 4 1
2019 3 31 2020 3 31
1,550 -
439 9,609
17,130 6,475
34 2018 4 1 2019 3 31
24490 24,490
A 15,510 15,510
40,000 40,000
1
1
2018 6 20 . 12,520,000 313,000 | 2018 3 31 2018 6 21
2
2019 6 20 11,280,000 282,000 | 2019 3 31 2019 6 21
A

68/90




EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

35 2019 4 1 2020 3 31
24,490 24,490
A 15,510 15,510
40,000 40,000
1
2019 6 20 11,280,000 282,000 | 2019 3 31 2019 6 21
A
2
2020 6 17
2020 6 17 12,000,000 300,000 | 2020 3 31 2020 6 18
A
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34 2019 3 31
1 41,087,475 41,087,475
2 18,773,228 18,773,228
3 12,438,085 12,438,085
4 3,295,109 3,295,109
5
1,488,684 1,488,684
77,082,582 77,082,582
1 4,883,723 4,883,723
4,883,723 4,883,723
35 2020 3 31
1 32,932,013 32,932,013
2 28,548,165 28,548,165
3 11,487,393 11,487,393
4 4,674,225 4,674,225
5
2,988 2,988
77,644,787 77,644,787
1 4,582,140 4,582,140
4,582,140 4,582,140
1
1
2
3
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1
2
34 35
2019 3 31 2020 3 31
276,764 259,369
4,499,196 5,299,196
®)
3
34 2019 3 31
1 1 5 5 10 10
1 41,087,475
2 18,773,228
3 12,438,085
4 3,295,109
> 153,518 1,995 996
( )
35 2020 3 31
1 1 5 5 10 10
1 32,932,013
2 28,548,165
3 11,487,393
4 4,674,225
5
996 994 997
( )
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34 4,499,196 35 5,299,196

34 2019 3 31
1,326,372 111,223 1,215,148
158,321 153,000 5,321
1,484,694 264,223 1,220,470
3,990 4,000 9
3,990 4,000 9
1,488,684 268,223 1,220,460

276,764

35 2020 3 31
2,988 3,000 11
2,988 3,000 11
2,988 3,000 11

259,369
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2018 4 1 2019 4 1
2019 3 31 2020 3 31
2,154,607 2,289,044
300,245 302,546
1,918 2,087
10,147 18,448
158,018 187,749
438 1,476
2,289,044 2,422,901
34 35
2019 3 31 2020 3 31
2,289,044 2,422,901
2,289,044 2,422,901
150,568 130,155
243,317 173,798
1,895,158 2,118,947
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1,895,158 2,118,947
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2019 3 31 2020 3 31
300,245 302,546
1,918 2,087
43,920 38,861
69,519 69,519
3,640 11,303
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0.09 0.09
1.00 4.42 1.00 4.42
104,720 103,477
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(2019 3 31 ) (2020 3 31 )
173,805 221,053
10,915 10,778
411,675 420,513
80,253 78,439
7,961 10,410
138,994 47,781
102,490 331,395
10,152 14,116
4,569 50,942
125,839 82,684
135,542 323,132
580,297 648,821
54,458 53,321
7,360 7,360
166,740 166,740
28,976 28,976
29,494 11,532
3
2,069,527 2,508,004
2,069,527 2,508,004
321,067
321,067
1,748,459 2,508,004

100 5
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AMOne 2016 7 13 DIAM
DIAM MHAM
8 4
2016 10 1
DIAM MHAM TB
2016 10 1
MHAM TB
MHAM TB
DIAM MHAM
One
MHFG
3
DIAM MHAM
* 1 0.0154
*
3 DIAM MHAM MHFG
MHAM 103 8,408 DIAM 490
15,510
MHFG 50.00
MHFG 20.00
MHFG 70.00
MHFG 50.00 51.00
3 MHAM MHFG
MHAM

DIAM
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21 25 9 13
10 25 9

MHAM 144,212,500
144,212,500

12
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76,224,837
20
40,451,657
11,605,537
11,792,364
9,256,209
4,539,592
53,030,000
53,030,000
16.9
34 35
2019 3 31 2020 3 31
104,326,078 94,605,736
104,326,078 94,605,736
10,571,428 8,278,713
10,571,428 8,278,713
93,754,650 86,327,023
66,696,733 62,885,491
39,959,586 34,810,031
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2018 4 1 2019 4 1
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9,043,138 8,954,439
9,043,138 8,954,439
9,091,728 9,111,312
7,489,721 7,536,465
187,243 04 188,411 64
3,811,241 3,811,241

5,241,252 5,149,555
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1
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90
90
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34 2018 4 1 2019 31
35 2019 4 1 2020 31
2
34 2018 4 1 2019 31
35 2019 4 1 2020 31
3
34 2018 4 1 2019 31
)
14,040 6,048,352 915,980
1,270,000
1,251 10,215,017 1,670,194
35 2019 4 1 2020 31
)
14,040 5,793,912 1,112,061
1,251 10,294,840 1,231,431
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1,708,727 13 1,780,683 32
352,987 92 375,125 27
34 35
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14,119,516 15,005,011
14,119,516 15,005,011

40,000 40,000
(24,490 ) (24,490 )
(15,510 ) (15,510 )
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121,101

14,577

500

48,323

650

125,167

3,000

215

7,495

500

9,257

852

500

558

300

2019
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2019 11 29
2020 2 14
2020 2 14
2020 3 3
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