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FTSE Fixed Income LLC

JP GBI-EM J.P. Morgan
Securities LLC
J.P. Morgan Securities LLC
2016 2 15 2016 2 26
2016 2 29 2016 4 28
1 1 3.24
3.0
03-5208-5858 9:00 17:00
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0.3
0.913 0.83
0.913 0.83
( ) 0.44 0.4
( ) 0.44 0.4
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2020 7 31

31,428,205 6.15

195,156,551 38.22

284,080,301 55.63

510,665,057 100.00

2020 7 31
)
SUMITOMO LIFE 350,000| 11,819.80| 41,369,300| 11,885.17| 41,598,112 6.500 2073/9/20|8.15
FUKOKU MUTUAL LIFE INSURANCE | 300,000 11,610.60( 34,831,800 11,898.25| 35,694,750| 6.500 6.99
SOMPO JAPAN NIPPONKOA 300,000 11,250.35( 33,751,073 11,362.17| 34,086,525| 5.325 2073/3/286.67
BK TOKYO MITSUBISHI UFJ 300,000 10,518.65| 31,555,955| 10,487.39| 31,462,175 2.750| 2020/9/14|6.16
DAI-ICHI LIFE INSURANCE 270,000| 11,007.26| 29,719,621| 11,085.40| 29,930,589 7.250 5.86
NIPPON LIFE INSURANCE 200,000 11,170.23| 22,340,468| 11,192.20| 22,384,400 5.000| 2042/10/18| 4.38
JAPAN FIN ORG MUNICIPAL 200,000| 10,494.34| 20,988,681| 10,474.03| 20,948,070| 2.000[  2020/9/8| 4.10
CNTRL NIPPON EXP 100,000| 10,496.62| 10,496,623| 10,480.13| 10,480,135 2.381| 2020/9/17|2.05
2020 7 31

6.15

38.22

44 .37
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1 780,955,206 10,154
2016 6 15 779,416,983 10,134
2 754,842,689 9,902
2016 12 15 751,031,074 9,852
3 732,388,816 10,045
2017 6 15 728,743,429 9,995
4 711,620,235 9,950
2017 12 15 708,759,416 9,910
5 672,796,749 9,727
2018 6 15 672,450,899 9,722
6 614,135,104 9,660
2018 12 17 613,817,222 9,655
7 572,470,562 9,808
2019 6 17 572,178,735 9,803
8 540,778,922 9,826
2019 12 16 540,503,734 9,821
9 508,834,431 9,815
2020 6 15 508,575,228 9,810
2019 7 564,526,730 9,820
8 566,540,952 9,855
9 556,815,430 9,839
10 548,665,930 9,840
11 546,036,811 9,845
12 539,696,626 9,805
2020 1 535,642,866 9,819
2 529,245,730 9,835
3 515,214,793 9,574
4 506,629,396 9,735
5 508,108,164 9,801
6 509,037,119 9,818
7 510,665,057 9,850
1
2016 2 29
1 20
2016 6 15
) 2016 6 16 50
2016 12 15
3 2016 12 16 50
2017 6 15
2017 6 16
4 40
2017 12 15
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2017 12 16

5
2018 6 15

2018 6 16

2018 12 17

2018 12 18

2019 6 17

2019 6 18

2019 12 16

2019 12 17

2020 6 15

2016 2 29

2016 6 15

2016 6 16

2016 12 15

2016 12 16

2017 6 15

2017 6 16

2017 12 15

2017 12 16

2018 6 15

2018 6 16

2018 12 17

2018 12 18

2019 6 17

2019 6 18

2019 12 16

2019 12 17

2020 6 15

10,000
+ x 100

2016 2 29

769,111,606
2016 6 15

2016 6 16

236,961 7,025,554
2016 12 15

2016 12 16

731,495 33,977,100
2017 6 15
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2017 6 16

563,840 14,436,449
2017 12 15
2017 12 16

533,694 24,038,109
2018 6 15
2018 6 16

69,076 56,004,498
2018 12 17
2018 12 18

58,214 52,167,240
2019 6 17
2019 6 18

57,369 33,336,272
2019 12 16
2019 12 17

57,292 32,028,221
2020 6 15
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1
2016-02
@
8
(2019 12 16 ) (2020 6 15 )
23,607 53,807
37,058,627 210,296,812
21,866,634
32,836,277 32,279,962
457,221,288 257,522,756
6,794,933
439,110
5,997,893 3,846,045
7,530
555,011,856 511,233,425
555,011,856 511,233,425
11,081,872 20,184
644,093
275,188 259,203
90,619 85,971
2,416,300 2,292,551
50 288
14,508,122 2,658,197
14,508,122 2,658,197
550,377,033 518,406,104
9,873,299 9,830,876
56,883,702 59,103,270
540,503,734 508,575,228
540,503,734 508,575,228
555,011,856 511,233,425
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O
8 9
2019 6 18 2019 12 17
2019 12 16 2020 6 15

10,597,721 8,354,631

767,868 613,646

7,581,331 5,866,389

7,530 8,340

3,791,788 1,882,936

6,235 21,025

90,619 85,971

2,416,300 2,292,551

28,487 42,207

2,541,641 2,441,754
1,250,147 558,818
1,250,147 558,818
1,250,147 558,818

107,937 203,518

11,477,201 9,873,299

738,011 657,952

738,011 657,952

1,131 1,026

1,131 1,026

275,188 259,203

9,873,299 9,830,876
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€))
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12 133 60
61
@
2019 12 15 2019 12 16
182
8 9
(2019 12 16 ) (2020 6 15 )
1. 583,655,936 550,377,033
57,369 57,292
33,336,272 32,028,221
2. 550,377,033 518,406,104
3.
9,873,299 9,830,876
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2019 12 16 2020 6 15
7,836,485 5,705,320
0 0
482,766 460,299
49,322,405 53,657,153
57,641,656 59,822,772
550,377,033 518,406,104
1,047.31 1,153.97
5.00 5.00
275,188 259,203
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( )
8 9
(2019 12 16 ) (2020 6 15 )
2,000
75,082 100,831
642,636 106,366
719,718 5,535
8 2019 12 16
507,717,758 518,799,630 11,081,872
507,717,758 518,799,630 11,081,872
2020 6 15
299,672,469 292,897,720| 6,774,749
299,672,469 292,897,720 6,774,749

(

)
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O]
1 2020 6 15
D
&)
CNTRL NIPPON EXP 2.3810% 09/17/2020 100,000.00 100, 350.13
JAPAN FIN ORG MUNICIPAL 2.0000% 09/08/2020 200,000.00 200, 656.61
300,000.00 301,006.74
(32,279,962)
BK TOKYO MITSUBISHI UFJ 2.7500% 09/14/2020 300,000.00 301,682.17
DAI-ICHI LIFE INSURANCE 7.2500% 270,000.00 284,126.40
FUKOKU MUTUAL LIFE INSUR 6.5000% 300,000.00 333,000.00
NIPPON LIFE INSURANCE  5.0000% 10/18/2042 200,000.00 213,580.00
SOMPO JAPAN NIPPONKOA  5.3250% 03/28/2073 300,000.00 322,668.00
SUMITOMO LIFE 6.5000% 09/20/2073 350,000.00 395,500.00
SUMITOMO MITSUI BANKING 2.6500% 07/23/2020 350,000.00 350,792.93
TOYOTA MOTOR CREDIT CO  4.5000% 06/17/2020 200,000.00 200,018.99
2,270,000.00[  2,401,368.49
(257,522, 756)
2,702,375.23
(289,802,718)
289,802,718
(289,802,718)
( )1
2.
3.
2 11.1 100.0
8 88.9
2
3

®
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2020 7 31

805,356,303

294,691,246

510,665,057

518,453,202

0.9850
9,850
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2020 7
17 51,141
59 281,787
76 332,928
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1.
)
(
34 35
2018 12 31 2019 12 31
1,425,655 509,244
- 700,000
4,981 1,802
21,225 21,559
135,017 66,346
457,570 449,886
329,213 266,278
67,765 17,556
30,254 -
14,880 3,462
- 1,347
2,486,565 2,037,483
*1 30,647 *1
*1 7,041 *1
37,688 0
1,360 -
3,875 0
5,235 0
2,770 958
164,013 164,013
109,117 109,816
74 74
85,444 81,814
361,421 356,678
404,345 356,678
2,890,910 2,394,162
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(

34 35
2018 12 31 2019 12 31

23,342 18,935
240 240
172,561 165,228
227,732 120,558
605,315 492,902
72,006 35,110
25,132 2,759
16,468 29,005
49,399 -
9,092 -

- 3,822
1,201,290 868,561
- 77,360

- 15,849

79,579 80,317
3,398 4,178

- 13,020

82,977 190,725
1,284,268 1,059,286
1,000,000 1,000,000
58,876 58,876
58,876 58,876
265,112 265,112
230,000 230,000
53,013 219,029
548,126 276,083
1,607,002 1,334,959
360 84

360 84
1,606,642 1,334,875
2,890,910 2,394,162
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@)
(
34 35
( 2018 1 1 ( 2019 1 1
2018 12 31 ) 2019 12 31 )
3,280,295 2,530,890
1,250,895 1,201,694
292,479 185,874
4,823,670 3,918,459
1,429,483 1,037,516
17,638 15,268
572,127 543,109
944,075 851,849
11,849 9,819
93,39 61,544
5,657 5,693
2,079 1,627
8,858 12,530
3,085,165 2,538,961
38,600 38,600
713,849 689,368
177,256 204,183
63,396 33,355
49,399 38,699
9,092 8,587
1,916 1,922
640 -
20,906 12,949
30,629 23,793
173,890 173,435
41,517 39,758
780 780
6,820 9,669
280,550 259,971
64,100 54,371
1,673,348 1,589,446
65,156 209,947
38 7,237
16 13
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- 6,172

4,952 -

632 784

5,639 14,208

4,862 -

- 137

555 -

594 -

6,013 137

64,782 195,877

*1 36 -
36 -

*2 111 *1 7
- *2 55,969

- 15,435

18,163 31

*3 67,765 -
86,040 71,443

21,220 267,320

12,787 1,092

*3 67,765 -
85,444 3,630

140,422 4,722

119,202 272,043
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€))
34 2018 1 1 2018 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  -| 27,140 - - - -| 527,140 - -| 527,140
- - - - - -] 119,202 119,202 119,202 - -l 119,202
- -l - - - - - - -| 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
35 2019 1 1 2019 12 31
(
1,000,000(58,876|  -|58,876|265,112230,000| 53,013 548,126| 1,607,002 360 360| 1,606,642
- -l - - - -| 272,043 272,043] 272,043 - -l 272,043
- -l - - - - - - - 276 276 276
- -l - - - -| 272,043 272,043] 272,043 276 276| 271,766
1,000,000(58,876|  -|58,876|265,112(230,000| 219,029 276,083| 1,334,959 84 84| 1,334,875
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)
28 2018 2 16
)
85 85
3 5
8 )
;
)
34 35
2018 12 31 2019 12 31
*1 *1
110,806 141,905
108,607 118,436
19,353
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)
34 35
2018 1 1 2019 1 1
2018 12 31 2019 12 31
*1 36 *1 7
*2 111 2
1
*3
(AIG) 2006 3
AIG
AIG
2
3
26,617
8,063 16,450 962
3,875
4
5
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( )
34 2018 1 1 2018 12 31
1.
41,000 1,000 - 42,000
41,000 1,000 - 42,000
( )
2018 2 22 1,000
2.
35 2019 1 1 2019 12 31
1.
42,000 - - 42,000
42,000 - - 42,000
2.
34 35
2018 1 1 2009 1 1
2018 12 31 2019 12 31
(
)
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34 2018 1 1 2018 12 31
1
2
3
(
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 2 3
4
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1 2
164,013
1 1 10 10
1) 1,425,655 _ _
2) 457,570 - -
3) 329,213 _ _
2,212,439 _ _
35 2019 1 1 2019 12 31
1
2
3
D 509,244 509,244 -
2) 700,000 700,000 -
3) 66,346 66,346 -
4) 449,886 449,886 -
5) 266,278 266,278 -
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6) 1,347 1,347 -
7 958 958 -
1,994,062 1,994,062 -
1) 165,228 165,228 -
2) 120,558 120,558 -
3) 492,902 492,902 -
4) 1 16,842 16,842 -
795,531 795,531 -
1 2 4 5
;
1 2
4
164,013
1 5 10 10
1) 509,244 - -
2) 700,000 - -
3) 66,346 - -
4) 449,886 - -
5) 266,278 - -
6) 1,347 - _
1,993,103 - -
1 5 5 10 10
4) 3,822 13,020 -
3,822 13,020 -
34 35
2018 12 31 2019 12 31
1. 1.
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164,013

164,013

2,770

3,131

360
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34 2018 12 31

1
2
@
74,772
11,098
6,291
79,579
@
79,579
79,579
79,579
79,579
®)
11,098
3
30,419
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3 2019 12 31

1

2

@
79,579
10,983
10,246
80,317

)
80,317
80,317
80,317
80,317

®

10,983
3

28,774
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34
2018 12 31

26,659
81,911
24,370
1,040
20,951
507,312
12,257

674,503
589,059

85,444

30.9%

1.5%
105.4%
99.9%
319.3%
17._8%
618.8%
23.6%
57.4%
1.6%

661.7%
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35
2019 12 31

2 562,636
10,895
89,042
24,596
1,279
17,140
20,951
9,969

736,512

2 562,636
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