EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

2020 20

1/86



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

@

€3)

an

®

©)

17

®
1.65 1.5

(®)

O)

2020 21 2021 19

®

2/86



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

©
(10)
(€))
12
a.
b.
©
C.
d.
16
e.
f.
g.

1D
an

3/86



@

EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

12

4/86



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

12
480 12 1 2
32 26 9 4

5/86



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
ooooodooodooodoooodd

12

12

6/86



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
ooooodooodooodoooodd

5,000

7/86



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

FE UTHRRETHROHARRMASFICRELE T,

* FELTHFEL - v RVERESFTY -7 L 2B T.BRETH(BFERLLL
BEDFE. BFROBFAEMNE)HHER TRITTINERAFFCRAZTV. LELNE
ORFREERMEOPERNLCAEEZBRE UTERETVET.

<#@RvIMBORE>
JrPUEARENCERMRETIHNERMS . —REREADRIT TSRO MM
RIITHHEMOEN WAL ARG PERBHRTENRTIIERMNFITIBATRT
FHD. BHREAFSHRTHEEL>TVSBENHBOET,
HEMm
RTHOERBLABLC. A PEELREFELVLMBEAROBINESMBEOE TOI.
EBH RS CHRTHEFAEGIET . AEHBICEHOLG WX AL ER & MEREHL
HaHRALERINHE0ET,

* HEOERICS T SEREE"— A, EFOITO—/UMEICHS MRhENTORSEEZ) ©
AREEAEOZ/EIGEERIC. BEXD 205D EF.CRICHYL, HRTERTIBFD
R BACHESTEATB TONARBSRTERCLHEEEET>TLET,

s B—ORITETIAERER CAB~ v IETLBETE-TH. AREMAED LIEHNIC
BLWAELHRABTEET.,
HHEEEOR/ S EESTEOE ARSI, FREDLICESELCENEDET.

s RAIE LT RITH(BHEEROBMNZESHET.)H A BIHYM L*ONARRSSTRENS

ELET.
* Moody’ stt. S&P#L. REIH, JCRH. Fitchit (20208 5SREE ) ML A A AR LL EDRAZIELTLSED

{(#f3 (S&Pit) £IBAMD) #HitER

 BITRENEREMEISOCHASORTSHIIOWVT.
MBOIHENFENRI 200TY .

o —REENIC. 120 R WA BOELLAEIERIC
ZETHSLHBENTLSMET. SEP HFOBH
HEICED . BBB Bl B ENEMBOILE
BLET.

e

o B O

Lo
-

,lr .
a1
|
n
E
#

AEWEASSUTREAFCL>TE. LROLSLERN TELLBANBOET. |

8/86



EDINETOOOO
O000000000000000000(E06433)
OooOooooooooooooooood

FEEIBABEOARRMEFICRAZITL., WHTRBENY I LET.

s pGERECBMERE. A P - FAREONBRAZF CEREETVET,

s REIELT HMATABANYIZTSCELLD. ABEDV A OEEEEDEY.
HBEAYVETICLT. ARENUALOEREEDZTH AR ERUASERECRIRTEILOTREVEL A

E—RREIC. &N~y I HREEOEHL 0L ECVES. Chen@BERUFO VIR RFRELET L.
AETRICS I DREOEEFICLoTR. ENEES U LGOI DA DB SHBEDES.

-4
.I
]
.
b

[

F—2RSUPERL ) P "
=Sy kR
Ea-u?_j;l], =

# TR AT TEL EENEESFENET.

AfAvIIEONT

EB/AvIERE {meFa2 k)
HHERE*EIANEBCARTRUZ = ERTE BEYAVEFINCHSSRAIARIEBLET. |
RBICALSNEEETT, EmaRAsHRARDEN

I £ =2IE eI

[Ltit i o B

FogN ArdnREEosn

{1 x=2I[) (BB AYIZL) {(BE~AvIBUY
- mMs
L L] (%)
. b il e ah
(i) - (F)
ABUERUIIOEEESRIET. BUMEBUASOERIEETNET .

BELARMA-YTHEN. AR IVCETIRAS EERLTEDEBALER. BRC LEDQLSLEBELWIL

HEDET.

E=TA

REREEEIHREANCE T EROETS RS TREVRRBIET

9/86



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

77 EOLEH

« 2PEU-D P FARCEDERETVET,

[RE—Z7»F] INY=2pME]
—,
H3A g i iR
pEs O =m“ﬁmm:m= ) ESEE ) | BRRGHH
(BEE) o (AE~YEY) Sy —YRVERES ERTRITIS
' A, (65 1 EAREY) T zyorvk | punass
mitE
P g i
Rl —_—

BIOrIU—DroP AR S BEBQERRGEAE-Dr  RFELTEED. FOREETLLTYY - DF U FICER
FECEICED. RENSERE 7 —Orr FCTITOAR T . AE—-2ry Faie =2 FICERTSCELTE
SRR POER ALE BORE =7 RN Y -0 F  EABRT ST B0EY.

FiaE bR

BANORHEBEH SR BRMEOHEELAO10%LUTELET.
¥ A (REL. EREMAOER. FHSIZHOTESLURKFHROTEICE
DRBTSMEICMOET.)

NEREE NEREEANORELEISCRAMBERTESA,

BT &t OF1DREZTVET.

« 1MTA20H(RBOBSERERB) ICREETVWRAELTROAHICESEFRETVET,

SEMBHRI. ERERED. BESESHEHAFSIESLIURER (BERESHE 7. 502HE
LET,

PHE4ESE. SRSt/ EEEHOKE. H RS EHMELTRELES AL . SEHREN
PLHEOBESECE. AHTREETHORVWCENEDET.

(o XA—VE)
RE 18 28 i38 (4B iS5E[6Ai7A 8898 {10Ai11A 128
e | 1 bR

QLERAA-JETHY . BEOIREOFLVEIVEOEME LT . RW-RETILOTRBEDE A,
EROSESHIEAEMRCEUTREENET.

I HEWESLUTRNEFCL TR, LEDLSEERAN TEEVESFEDET.

@
2013 21

®

10/86



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

TH—TF L
RERER

BrRlE - —vHAERRSTY— T oF

=Rl el

HERL - —o#HAEREE T
(EE/~vHY) (551 EEREE)

Fited Sit=i
BERIFEy FRRIA - HEAEH | geaeauns EHtkiEtETsl s
ErE E TR BEEES GE1) [BE=stad]
i BALHBENZ T 8T
% - EmEFOoRECCET SR (B EDEFE - FES
Y GERD
et  (E1 SwsE
! E=FO0E
EE EEODEL. —AKAEE | RN R ]
DEsEE - e - #BE0ER NS | LEZ 2mEFF.
i DB -8R
: il A :

EREOEERL
REzie- #8022 - RESCOESTERYE

Y
BRE (BEE)

20 2020

1985128 EEEEF L7 R EEEEE#HI -7 FEobEicry. EEEH
VR R AU E T T, REEBLET L - L —iRE RIS it o its
VW TE A g 2 (B TR

19874 2 R SRR E L L TEH

&6 A SIS

19915 4 B EFE LB ER 0 ERFRERE

199552 5 F REBLEY ¥ v b w32 A v MREHRESHICHRERE L, BEERELD
Tt LT ORFS

20074 9 F mRifdninsd [5RE b LTER

4FE 4R BEELT v b2 A0 MERsEiciLRERE

L0110 REE R TehER GRSt b &t
2020

38,300 100.0

@

€Y)

€)

11/86



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

Qa
Q@
1 10
2
3 20
4
5
6 10
7 10
@
(€H)
20
22 23 24
15
@)
(€H)
@
3

(4)

12/86



Q)
(©)
Q)
®
©®

(10)
(1)

(12)
(13)
(14)

(15)
(16)

an
(18)
(19)

(20)
1)

(22)
@

(©)
(14)

€Y)
)
©)
4
Q)
(©)

®

20

16
(21)

(12) an

@ ®

(14)

14

®

13/86

EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

@ an
10
11

18
19

14

14

@
12) an &)
(13)



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

1. EH HEOSE
2. EHHEHOIRE
EarsEESS (1 PC)
= 1 FEHFRTLIFE R FDHRTE
2 27 L FERAFIEE
3. A= 27 a VA g < 1[@.~H =
4. W7 a—7 A R Bl
HREEEES (PRCY
S 1 =
10
2020
)
11 20
a.

14/86



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

®

100 10

100 20

100

100

100 10

g. 236

341

100 10
19

21

22

28
28

15/86



(¢]

23
24
24

25
26

b.
27

b.

16/86

28

EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad



29

100 10

35

€Y

100

29

20

17/86

EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

&)

€))

&)

®

37

18/86



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

< A EIREH

< {8 24 3 EF &R >
SEFEL A4S MIEE - BEEEE
E?ﬂ.'?ﬂ“—FHv{J‘T Tﬁ#ﬂ.-?q’hhwﬂ'
<A FSA7 28> < FHY A EFEEM >
e g s CHERHA FS4 8RR Fr o &
D;imﬁ#ljﬁ?’%}ﬁ.‘ﬂ :Jtaﬁ DJEETJ%@?—&@%EE
O BRSO
OB A S, AU SRR €18 %

<A IS A7 AEFEE> < EHERES =
CREIH 1O - BEEE) (JHEIH 10 - e
AT 2T AR Otedl - BIETTL. ERAEIE F DR SR L.
AT AT AA0OHEE - RELEHIZENE ghnhiEiTHhosmEE CTHEOD&ELWER
Eioh2EHEEOIRE - EHICHATIRAEER FHDEEF -mLtERELIT.
Tl EF.

’l"l"l'lllll-.l"l'llllll‘.'l'l'llllll‘.'l'l'llll'l‘.l'llll."'l'llllll.'.'lllll.lh
.'.'Illll-.'I'.'IIIII-‘.'I'.IIil".ll"liil""iliil..'IIIU'."'I'III'U'-"I*

R e
EREER T L EE(FRIEE

19/86



EDINETOOOO
O000000000000000000(E06433)
OooOooooOoooooooooboood

B 2015 6R~2020%5A

27 /FOFHBERE S U . . 7PV EEREBNBREISALD
SEEERAREHROHE WEEOLR
8% SEMOERFI SIS B 5 2 WA £ 6 PRUFEAERNLRESSAEERMICENTESLSIC
1EMORERERTLEEROTY. fFRILAcLOTY. BRSEROEREICSITEEIETEM
OREROFSME - AN B/ @l BERLISLOTE
1] %) (%)
17.500 100
okl
15,000 80 P TT |
12,500 57 00 8 42 G ) 60 2
10,000 40
7.500 20
5.0
5 000 . T T — T A PLLDRN o, 0 _ﬂ
-3.9

2.500 FFLEOEHREE(EH) =20

0 -40
2015/06 20D16/06 2017/06 2018/06 2019/06 2020/05 |77vF | B4 EOEN WREN SSEHA SENA FEER
7 e | I [ I = =

HOREHERERENR. RINTEEERERELELOL HETOREZSAN I F FOERNBEEEOERA
LTHELEEREETHY. EROBRENLER SN HPPFRAEEMEABAEHOSMRERTY, WM
SNHNET, SEETBEALELOELTHELTLSS, EREOREYR

HEMMERD. Rl sEEEBERLts0ELTHELT EHCEIVTHRELEEMREREGRLSEBETHY
Vi, EEORNEHCEIVTHRELCEMEREEL e
ERuIBEHEDET.

RENGEANED A CHNES

BE6  TOPIX (WIEMEHR) (RH2a)

e fuld Msm:lpv-r;liﬁ :'Eaiaéh A~—2)

FREDE MSCITT—3ud-F-frubkfwFud 1 (BYAH. @r=2)
E+EA NOMURA-BPI (EH)

E&_I_E!_ FTSEEI'FHH'K-T:JF'}'ﬂ'R (B<B*x. B<=2)

FRER JPENHY-HIAYE - R E ATy 2 A-Tv— i - F=4ray - F0=1b - TAR—=2 271 E (A~=2)

EElic2nE

STOPEGEREM LM ARRL TV ANERAN— B2 ERORSEEL SHEERT Y. TOPIXOERELSL URNG., RRENRSIRCDBME TAD, TOMYXCRTE
FATOENEEU/ 20 PR EREDHSMATLET. RRESELMG. TOPMOERROBHLLCRUROAEGE . LMORLE, TOFKOREOEE, SAOMLE
FAMENMAOEY, @MSODS IR (ESAA. AA=2) k. MECIENRELTGZAFERJIFEAMOATERORY EFLAHERCREENTY. AR
oETE. BaREREoR-YodiaMiCtcELEY, iR MICIHERERCcABEERTLERAELULEERETLHHENLTLET. MSCIHEOIFGL T
P A0—FERSESEN S5, EASTAC LB RLSRTLET. MRS P FEERES L, FPyFrdFL A0 EiRELRLEYA,  BMSCIDT—
Dy Tk ATy 22 (BERS. A2 2 MY RELTVLANEOREAROBE IR JAENLHETY. Ao, ONNR 8 £ of—00
WHEMSCIHCRLET, k. MSCIHEREROMBEERTEAMELUTLBERETEHENLTVEY, MSCIOFRSLE  »FPolin—B1 a2 HER
EaS5 PANTICEGECANTURT, MACIHB? P FEERELC. P7rrFroslsLrLdAELRLVETA. @NOMURA-BF DAY 2. BHEANSLEY
LEFOEETEOREEINECETCACMRE AL AESME T 486 NOMURA-BPHE®) CHTIN Y. 3RS, ENHERTOG—VORNL. FHEDCS
HLET, OFTSEHPERASYF o223 (MCBEFE. Bri=2) @, FTSE Fixed Income LLCEZD@E &0, BEERCEAZIECIROEERERESTHAOMNEERT
MREFHLEARS S F AT SOV 02AF-RE. AEAROHEEMELTED, FTEE Fued Income LLCE. SRF-SOINGELUSsREREYT. 2
F=20RE ERE-QEEC2FOCASEEALVETL. COSFU2ACNT 2N MTENCINHE 0~ OOWNEFTSE Fixed Income LLOCWML-EY. @IPE
N {2k M E + f e F o PRA-IF -V -T2 - TO0-1TR - Fari—2 371 F (B=—231 & J.F. Morgan Securities LLCS'ME. B ELTVS. HREY
RETIHBAMBTAREHBCLEERTY. 85, JPEAS Y A1 At -l E e A Fu R - IR T o 90~ F—L T A FEATSEMA,
HEmEd £ oE— 0o, )P Mergen Securities LLCCARLRET,

GEIEMOEDE. AR Y ELICEMEREEELT.A—AELTLVET.,

LRRBXZOEATHD . REOMEFETE-RUHTILOTREDIE A

@
1.65 1.5

20/86



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

@
©)
1.232
1.12
0.55 0.55 0.02
*
0.011 0.01
66 60
(OO
®
20.315
15 0.315
20.315 15
0.315
2037 12 31 15 x2.1
20.315 15 0.315

21/86



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

15.315 15 0.315
2020
2020 5 29
(@)
7,258,285,135 101.61
115,463,826 1.61
7,142,821,309 100.00
1,191,076,673 1.39
67,059,563,005 78.52
5,313,165,071 6.22
155,937,596 0.18
1,281,131,849 1.50
5,219,643,911 6.11
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79,029,441,432 92.53
5,183,190,758 6.06
85,403,708,863 100.00
@
a.
() ()
(H (H )
1 4,542,958,713| 1.5881 7,214,673,269| 1.5977 7,258,285,135] 101.61
b.
101.61
101.61
a.
() ()
() () )
ASABRE 1.151
1 1.151| 2025/09/19 | 40,500,000( 12,349.01| 5,001,351,399| 11,952.31| 4,840,686,724| 5.66
09/19/25
NTT 1.9
2 1.900| 2021/07/21 | 36,000,000( 10,743.32| 3,867,596,028| 10,847.37| 3,905,056,469| 4.57
07/21/21
MIZUHO 4.6
3 4.600] 2024/03/27 | 31,242,000 11,471.30| 3,583,863,670| 11,472.92| 3,584,371,620| 4.19
03/27/24
Sumt 2 172
4 2.500| 2022/09/13 | 30,000,000( 10,791.16| 3,237,348,719] 10,995.70| 3,298,711,788| 3.86
09/13/22
MYLIFE 5.2
5 5.200| 2045/10/20 | 27,000,000f 11,951.63| 3,226,941,965| 12,106.58| 3,268,778,662| 3.82
10/20/45
JAPTOB 2.8
6 2.800| 2026/04/13 | 28,246,000( 10,832.57| 3,059,768,343| 11,291.72| 3,189,460,728| 3.73
04/13/26
MITSRE 3.65
7 3.650]2027/07/20 | 27,000,000( 11,402.07| 3,078,559,307| 11,785.11| 3,181,981,307| 3.72
07/20/27
KOMATS 2.437
8 2.437|2022/09/11 | 26,000,000( 10,798.05| 2,807,494,318| 10,932.83| 2,842,536,624| 3.32
09/11/22
MITCO 2 5/8
9 07/14/22 2.625| 2022/07/14 | 22,000,000( 10,833.53| 2,383,377,847| 11,030.46| 2,426,702,071| 2.84
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ORIX 3.95
10 .950] 2027/01/19 | 19,500,000| 11,566.49] 2,255,466,858| 11,484.55| 2,239,488,975| 2.62
01/19/27
SUNTOR 2.55
11 .550] 2022/06/28 | 16,500,000f 10,798.04| 1,781,676,957| 10,951.92| 1,807,067,645| 2.11
06/28/22
MSINS Var
12 .000] 2072/03/15 | 15,000,000f 11,771.30| 1,765,696,365| 11,598.99] 1,739,848,841| 2.03
03/15/2072
NKSJHD 5.325
13 .325| 2073/03/28 | 14,300,000/ 11,588.50| 1,657,156,658| 11,613.36| 1,660,711,772| 1.94
03/28/73
MIZUHO 4.2
14 .200] 2022/07/18 | 14,572,000| 11,141.05| 1,623,474,426| 11,222.01| 1,635,272,291| 1.91
07/18/22
MIZUHO 4.353
15 .353]2025/10/20 | 14,000,000 11,344.73| 1,588,262,660| 11,612.98| 1,625,818,072| 1.90
10/20/25
MIZUHO 3.17
16 .170| 2027/09/11 | 14,000,000| 11,106.08f 1,554,852,121| 11,248.37| 1,574,772,591| 1.84
09711727
MUFG 3 3/4
17 .750] 2024/03/10 | 13,000,000f 11,351.82| 1,475,737,375| 11,538.35| 1,499,985,595| 1.75
03/10/24
MITCO 3 3/8
18 .375] 2024/07/23 | 12,962,000( 11,194.17| 1,450,989,540| 11,521.99| 1,493,480,348| 1.74
07/23/24
SUMILF 6 172
19 .500] 2073/09/20 | 10,000,000f 12,103.57| 1,210,357,680| 12,070.24| 1,207,024,250| 1.41
09/20/73
SUMIBK 4
20 .000| 2020/11/09| 9,800,000f 12,357.35| 1,211,020,780| 12,066.67| 1,182,534,414| 1.38
11/09/20
ORIX 3.7
21 .700] 2027/07/18 | 10,000,000f 11,453.81) 1,145,381,924| 11,551.43] 1,155,143,820| 1.35
07/18/27
CJRAIL 2.8
22 .800] 2022/02/23 | 10,000,000| 10,884.74| 1,088,474,575| 11,045.81| 1,104,581,494| 1.29
02/23/22
SUMIBK 2.934
23 .934] 2021/03/09 | 10,000,000f 10,871.97] 1,087,197,119| 10,942.15] 1,094,215,494| 1.28
03709721
MATSEL 3.113
24 .113] 2029/07/19| 9,530,000f 11,101.01} 1,057,926,978| 11,465.63| 1,092,674,571| 1.27
07/19/29
SMBCAC 3
25 .000] 2022/07/15 | 10,000,000f 10,947.74| 1,094,774,758| 10,640.44| 1,064,044,512| 1.24
07/15/22
NIPLIF 5.1
26 .100] 2044/10/16| 8,800,000f 11,720.77| 1,031,427,760| 11,828.30| 1,040,890,400 1.21
10/16/44
SUMIBK 4.85
27 .850] 2022/03/01| 9,000,000f 11,293.76| 1,016,439,153| 11,423.71| 1,028,134,653| 1.20
03/01/22
SUMIBK 2.632
28 .632] 2026/07/14| 9,000,000f 10,757.02)  968,132,526| 11,241.06] 1,011,695,918| 1.18
07/14/26
MUFG 3 1/4
29 .250] 2024/09/08 | 8,200,000 11,201.92| 918,558,013| 11,508.71| 943,714,227| 1.10
09/08/24
NIPLIF 4.7
30 .700] 2046/01/20| 8,000,000f 11,653.56| 932,285,100| 11,774.53| 941,962,800| 1.10
01/20/46
b.
1.39
92.53
93.93

24/86



EDINETOOOO
OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooooad

®
1 1
) )
( ) ( )
1 (2013 11 20 ) 29 29 1.0201 1.0201
2 (2014 11 20 ) 709 709 1.0577 1.0577
3 (2015 11 20 ) 1,222 1,222 1.0650 1.0650
4 (2016 11 21 ) 7,955 7,955 1.0752 1.0752
5 (2017 11 20 ) 12,114 12,114 1.0791 1.0791
6 (2018 11 20 ) 9,379 9,379 1.0380 1.0380
7 (2019 11 20 ) 8,716 8,716 1.0888 1.0888
2019 5 8,891 1.0731
6 8,662 1.0847
7 8,833 1.0825
8 8,874 1.0962
9 8,811 1.0896
10 8,721 1.0875
11 8,715 1.0902
12 8,419 1.0887
2020 1 8,413 1.0968
2 8,315 1.1042
3 7,148 1.0711
4 7,217 1.0864
5 7,142 1.0988
1 2013 8 21 2013 11 20 2.0
2 2013 11 21 2014 11 20 3.7
3 2014 11 21 2015 11 20 0.7
4 2015 11 21 2016 11 21 1.0
5 2016 11 22 2017 11 20 0.4
6 2017 11 21 2018 11 20 3.8
7 2018 11 21 2019 11 20 4.9
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2019 11 21 2020 5 20 0.3
2013 8 21 2013 11 20 29,307,406 — 29,307,406
2013 11 21 2014 11 20 657,817,062 16,637,440 670,487,028
2014 11 21 2015 11 20 849,249,373 372,112,855 1,147,623,546
2015 11 21 2016 11 21 7,264,707,591| 1,013,221,674 7,399,109,463
2016 11 22 2017 11 20 5,037,485,872| 1,209,902,373| 11,226,692,962
2017 11 21 2018 11 20 1,428,589,194| 3,618,783,544 9,036,498,612
2018 11 21 2019 11 20 2,502,704,981| 3,533,033,840 8,006,169,753
2019 11 21 2020 5 20 809,230,487 2,291,350,553 6,524,049,687
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1
o
6 7
[2018 11 20 1 [2019 11 20 ]
9,439,269,372 8,696,432,220
11,114,200 24,592,200
81,915,341 61,785,377
9,532,298,913 8,782,809,797
9,532,298,913 8,782,809,797
34,327,600 5,942,300
44,293,000
11,579,730 5,767,461
1,105,701 963,418
60,813,710 52,987,835
324,000 325,663
152,443,741 65,986,677
152,443,741 65,986,677

1 9,036,498,612

1 8,006,169,753

343,356,560 710,653,367
450,983,625 513,605,215
9,379,855,172 8,716,823,120
9,379,855,172 8,716,823,120
9,532,298,913 8,782,809,797
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6

2017 11 21
2018 11 20

7

2018 11 21
2019 11 20

291,274,054 82,740,146
9,493,819 457,084,710
300,767,873 539,824,856
2,339,269 1,938,650
128,659,991 106,625,521
658,800 660,463
131,658,060 109,224,634
432,425,933 430,600,222
432,425,933 430,600,222
432,425,933 430,600,222
81,096,729 98,426,804
887,718,624 343,356,560
89,357,284 179,537,990
89,357,284 179,537,990
282,390,144 144,414,601
282,390,144 144,414,601
1 1

343,356,560 710,653,367
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7
2018 11 21
2019 11 20

[2018 11 20

6 7
1 | 2019 11 20 ]

9,036,498,612
2,502,704,981
3,533,033,840

11,226,692,962
1,428,589,194
3,618,783,544

9,036,498,612 8,006,169,753

6
2017 11 21
2018 11 20

7
2018 11 21
2019 11 20

217,812,847

0
500,309,840
233,170,778
951,293,465
1,052.70

217,909,361

0
551,729,767
295,695,854
1,065,334,982
1,330.63

6 7

2017 11 21
2018 11 20

2018 11 21
2019 11 20
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9,341,596,600 9,364,810,000 23,213,400
3,156,831,800 3,149,210,000 7,621,800
3,085,367,100 3,095,570,000 10,202,900
3,099,397,700 3,120,030,000 20,632,300
9,341,596,600 9,364,810,000 23,213,400

7 2019 11 20
8,724,659,900 8,706,010,000 18,649,900
2,932,226,600 2,929,080,000 3,146,600
2,893,679,600 2,887,680,000 5,999,600
2,898,753,700 2,889,250,000 9,503,700
8,724,659,900 8,706,010,000 18,649,900

¢ 1.
2.
3.
1
6 7
[2018 11 20 1 [2019 11 20 ]
1 1.0380 1.0888
1 10,380 10,888
Q)
1
€y

&)
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5,450,941,595| 8,696,432,220

5,450,941,595| 8,696,432,220
5,450,941,595| 8,696,432,220

(€H)

[2018 11 20 1| [2019 11 20 ]
16,981,873 79,127,270
984,586 341,592
546,713,554 525,592,979
166,881,170 108,664,305
557,603,830 1,191,188,440
102,813,246,457 92,001,940,334
446,971,400 133,726,600
478,057,900 118,784,929
755,415,262 651,636,051
1,766,360 8,590,603
105,784,622,392 94,819,593,103
105,784,622,392 94,819,593,103
43,854,800 215,279,900
137,869,200 9,946,000
503,125,867 596,033,138
1,589 1,183
684,851,456 821,260,221

684,851,456

821,260,221
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1 66,389,059,122 58,917,080,735
38,710,711,814 35,081,252,147
105,099,770,936 93,998,332,882
105,099,770,936 93,998,332,882
105,784,622,392 94,819,593,103
@
2018 11 21
2019 11 20
1.
2.
3.
12 133 60
61
[2018 11 20 1| 2019 11 20 ]
1. 1
94,125,418,122 66,389,059,122
12,948,760,586 13,130,325,886
40,685,119, 586 20,602,304,273
66,389,059,122 58,917,080,735
1,894,223,759 1,718,662,303
58,532,312, 861 51,747,476,837
5,962,522,502 5,450,941,595
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66,389,059,122 58,917,080,735
66,389,059,122 58,917,080,735
2017 11 21 2018 11 21
2018 11 20 2019 11 20
26 198 2 4
[2018 11 20 1 [2019 11 20 ]
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2. @ @
) 2
®d) ®d)
3.
2017 11 21 2018 11 20
495,748
19,413,041
4,059,806,718
4,079,715,507
(Y
( 2 (2017
11 21 2018 11 20 )
2018 11 21 2019 11 20

1,868,092

41,786,580
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5,021,473,990

5,065,128,662

(2018

D
2
11 21 2019 11 20 )
2018 11 20
61,216,008,100 61,499,550,000 283,541,900
27,256,691,700 27,344,320,000 87,628,300
33,959,316,400 34,155,230,000 195,913,600
62,181,940,700 62,062,366,000 119,574,700
62,181,940,700 62,062,366,000 119,574,700
123,397,948,800 123,561,916,000 403,116,600
2019 11 20
54,868,270,400 54,725,390,000 142,880,400
23,494,955,100 23,462,400,000 32,555,100
31,373,315,300 31,262,990,000 110,325,300
54,920,407,100 54,859,080,000 61,327,100
54,920,407,100 54,859,080,000 61,327,100
109,788,677,500 109,584,470,000 81,553,300
( )1
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2.
3.
1
[2018 11 20 ] [2019 11 20 ]
1 1.5831 1 1.5954
1 15,831 1 15,954
©)
1
@
(O3
TOKYO 2 1/8 05/19/20 1,000,000 1,000,500.00
1,000,000 1,000,500.00
(108, 664,305)
1
0.1 0.1
108,664,305
(108, 664,305)
DBJJP 2 7/8 09/19/24 3,000,000 3,118,200.00
JFM 4 01721 INTL 2,000,000 2,045,800.00
5,000,000 5,164,000.00
(560, 862,040)
2
0.6 0.6
DBJJP 0 7/8 10/10/25 5,000,000 5,238,750.00
5,000,000 5,238,750.00
(630, 326,400)
1
0.7 0.7
1,191,188,440
(1,191,188,440)
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AMER HONDA FIN 3 7/8 09/ 1,000,000 1,015,884.00
CENEXP 2.091 09/14/21 5,800,000 5,784,092.92
CENEXP 2.293 04/23/21 1,836,000 1,837,707.48
CENEXP 2.362 05/28/21 6,300,000 6,313,192.20
CENEXP 2.849 03/03/22 5,300,000 5,373,574.60
CHIBAB 2 3/4 07/29/20 3,000,000 3,015,357.00
CHUGEP 2.701 03/16/20 17,000,000 17,011,121.40
CHUGEP 3.488 02/28/24 1,000,000 1,037,725.00
CJRAIL 2.8 02/23/22 10,000,000 10,122,520.00
DIALEA 2 1/4 09/07/21 1,000,000 998,032.00
DIALEA 2 3/4 10/21/20 6,000,000 6,032,820.00
EASEXP 2.134 11/02/21 7,500,000 7,504,417.50
HNDA 2.45 09/24/20 2,000,000 2,005,520.00
HNDA 3 1/2 02/15/28 1,000,000 1,072,200.00
HNDA 3 7/8 09/21/20 500,000 508,020.50
HNDA 3.45 07/14/23 1,000,000 1,045,800.00
HNDA 3.8 09/20/21 700,000 722,428.00
JAPTOB 2 04/13/21 3,000,000 2,994,750.00
JAPTOB 2.8 04/13/26 28,246,000 28,455,020.40
KOMATS 2.437 09/11/22 26,000,000 26,108,940.00
MATSEL 3.113 07/19/29 9,530,000 9,838,435.59
MITCO 2 5/8 07/14/22 22,000,000 22,164,771.20
MITCO 3 3/8 07/23/24 12,962,000 13,493,811.41
MITSRE 2.95 01/23/23 3,000,000 3,043,525.80
MITSRE 3.65 07/20/27 27,000,000 28,629,771.30
MIZUHO 2.273 09/13/21 3,000,000 3,005,164.80
MIZUHO 2.839 09/13/26 4,000,000 4,046,269.60
MIZUHO 3.17 09/11/27 14,000,000 14,459,705.40
MIZUHO 4.2 07/18/22 14,572,000 15,097,874.33
MIZUHO 4.353 10/20/25 14,000,000 14,770,414.40
MIZUHO 4.6 03/27/24 34,242,000 36,531,557.08
MSINS Var 03/15/2072 32,000,000 35,031,296.00
MUFG 2 3/4 09/14/20 5,000,000 5,031,924.50
MUFG 2.19 09/13/21 6,000,000 5,996,760.00
MUFG 2.65 10/19/20 8,000,000 8,050,627.20
MUFG 2.757 09/13/26 5,000,000 5,034,586.50
MUFG 2.85 09/08/21 7,950,000 8,055,304.11
MUFG 3 1/4 09/08/24 8,200,000 8,542,341.80
MUFG 3 3/4 03/10/24 13,000,000 13,723,959.60
MUFG 3.287 07/25/27 4,000,000 4,176,714.40
MUFG 3.455 03/02/23 5,000,000 5,180,500.00
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MUFG 3.85 03/01/26 7,000,000 7,504,604.80
MUFG 3.961 03/02/28 7,000,000 7,665,943.60
MUFJLF 2.652 09/19/22 5,000,000 5,037,405.00
MYLIFE 5.1 04/26/48 5,000,000 5,637,500.00
MYLIFE 5.2 10/20/45 27,000,000 30,009,690.00
NIPLIF 4 09/19/47 8,000,000 8,390,000.00
NIPLIF 4.7 01/20/46 8,000,000 8,670,000.00
NIPLIF 5 10/18/42 8,500,000 8,995,550.00
NIPLIF 5.1 10/16/44 8,800,000 9,592,000.00
NKSJHD 5.325 03/28/73 33,300,000 35,888,808.60
NOMURA 6.7 03/20 11,611,000 11,766,626.87
NSANY 1.9 09/14/21 7,000,000 6,931,050.00
NSANY 2 1/8 03/03/20 2,000,000 1,999,577.60
NSANY 2.15 07/13/20 2,000,000 1,998,727.20
NTT 1.9 07/21/21 36,000,000 35,967,600.00
NTT 2.15 02/26/20 5,950,000 5,949,643.00
ORIX 2.65 04/13/21 928,000 931,518.04
ORIX 3 1/4 12/04/24 3,000,000 3,126,061.80
ORIX 3.7 07/18/27 10,000,000 10,651,743.00
ORIX 3.95 01/19/27 19,500,000 20,975,233.50
SMBCAC 3 07/15/22 10,000,000 10,181,110.00
SMBCAC 3.55 04/15/24 1,000,000 1,036,285.00
SMBCAC 4 1/8 07/15/23 1,000,000 1,053,105.50
SUMI 2 1/2 09/13/22 30,000,000 30,106,470.00
SUMIBK 2.632 07/14/26 9,000,000 9,003,371.40
SUMIBK 2.934 03/09/21 10,000,000 10,110,640.00
SUMIBK 3.544 01/17/28 6,000,000 6,382,343.40
SUMIBK 4.436 04/02/24 7,514,000 7,923,686.57
SUMIBK 4.85 03/01/22 9,000,000 9,452,610.00
SUMILF 4 09/14/77 19,000,000 19,950,000.00
SUMILF 6 1/2 09/20/73 15,000,000 16,884,000.00
SUNTOR 2.55 06/28/22 16,500,000 16,569,115.20
TOYAUT 3.235 03/16/23 6,000,000 6,152,814.00
TOYAUT 3.566 03/16/28 3,000,000 3,197,385.00
TOYOTA 3.05 01/11/28 1,000,000 1,055,700.00
TOYOTA 3.3 01/22 1,000,000 1,029,349.00
TOYOTA 3.4 09/21 1,000,000 1,027,088.70
TOYOTA 3.65 01/08/29 2,000,000 2,202,800.00
TOYOTA 3.669 07/20/28 5,000,000 5,478,000.00
TOYOTA 4 1/2 06/20 941,000 955,094.29
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750,182,000 780,304,689.09
(84,748,892,282)
81
90.2 90.8
ASABRE 0.321 09/19/21 3,000,000 3,012,600.00
ASABRE 1.151 09/19/25 40,500,000 41,982,300.00
HNDA 0.55 03/17/23 1,000,000 1,016,800.00
NOMURA 1 1/2 05/12/21 1,300,000 1,328,210.00
SUMIBK 1.546 06/15/26 2,000,000 2,144,500.00
SUMIBK 4 11/09/20 9,800,000 10,165,540.00
57,600,000 59,649,950.00
(7,177,081,984)
6
7.6 7.7
TOYOTA 2 3/4 07/26/21 1,000,000 1,024,630.00
1,000,000 1,024,630.00
(75,966,068)
1
0.1 0.1
92,001,940,334
(92,001,940,334)
93,301,793,079
(93,301,793,079)
(@) )
2 Q)
3
2
3
€)) ( 52
38 ) 38 3 57 2
12 133
@) 193 2 1 2019 11 21

2020 5 20
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o

2019 11 20 2020 5 20

8,696,432,220 7,254,560,086
24,592,200
61,785,377 77,283,999
8,782,809,797 7,331,844,085

8,782,809,797

7,331,844,085

5,942,300 128,779,100
5,767,461 28,297,923

963,418 868,863
52,987,835 47,787,213

325,663 330,000
65,986,677 206,063,099
65,986,677 206,063,099

1 8,006,169, 753

1 6,524,049,687

710,653,367 601,731,299
513,605,215 375,901,706
8,716,823,120 7,125,780,986

8,716,823,120

7,125,780,986

8,782,809,797

7,331,844,085
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@
2018 11 21 2019 11 21
2019 5 20 2020 5 20

28,298,909 49,494,454
346,405,250 136,361,840
318,106,341 86,867,386
975,232 868,863

53,637,686 47,787,213

324,000 330,000

54,936,918 48,986,076
263,169,423 37,881,310
263,169,423 37,881,310
263,169,423 37,881,310
21,979,064 16,958,634
343,356,560 710,653,367
59,083,602 74,318,814
59,083,602 74,318,814
65,606,694 204,163,558
65,606,694 204,163,558
578,023,827 601,731,299
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®)
2019 11 21
2020 5 20
2019 11 20 2020 5 20
9,036,498,612 8,006,169,753
2,502,704,981 809,230,487
3,533,033,840 2,291,350,553
8,006,169,753 6,524,049,687
2018 11 21 2019 11 21
2019 5 20 2020 5 20
2019 11 20 2020 5 20
€Y €Y
@ @

51/86




EDINETOOOO

OO0000O000Oo00DoO0O0oOo(Ees433)
Ooooooooooooooooodad

® ®
2019 11 20
8,724,659,900 8,706,010,000 18,649,900
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