EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

2021 3 23
21 2020 6 24 2020 12 23

One

03-6774-5100

1/106



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

1 ;gg AHECEDDICREL. BREWLBA VALY A VDESEHEL

OEALH ADOREHEALFEE. RRIEUTHERESTEOS0%L EELET .,
O FHFENRET HHESE HABICHBNTAB L EZEESLTLSBDICBRELFET .

(#1) BFEIN. BMERETOMEEMFLLEY.,
(#2)5&P. Moody's, JCRELIFZREIC L DB ERRELLET .

2 ENOEBES CHBBURIENZ DOBEETVET,

@5 (FoERE) OEBEFICHUL T, REFHRS I ERALAB Ny IETVET. COR
%f\;?:&: WP/ FORBERUAIEERL. SRENSEHEZMRFTLIEN
CTEFT,

®FAIEL T, OECD (BiF I MR FEMEME) (CINBEL TV EEEDOPH S HARICBNT
AABHL EERBL TV S ERSFERELIRELET,

OIENREDREEICH TR BEANVI IANEEBULCERNKE, MR, SRK
ROTIEME. T EOMBRES S IICBEURELE T,

(3 HERMATHEREEEEZHET,
(#d)SEPFIINoody sk SBTEERLLEY.

EARESBNAOERSFOXEHEALLRE . SEOFFIKEPEES
T7VIA VI AFEMRURELE T,
O SEDEFKE L SRIHED HENEFEOHIBRBLONETL ERARESEN (&
HEE) OEEEOEA LR EHIESELET,

#FM—h 73U 2 EONEFS T 2L—2323, RAIE LT 3~7FE0MERELET.
Fab—TavEaR, [EREWCHT WS HHOZEWE] ZEET 500 T, Fab—3vBFREVE
CEHZEBICHT SHEROESBIGUET. COH. MSTRICHIIBUATRELLVTERSN
F9.

4 SRAREETV. RENRIEOSREDLET,
OEH23H (REXHOESIFEE0. ) ITRR=ETWL. BRI L TH I FEEAF NS Ei0

lCﬁi‘EE’EﬁL"I??a

ﬂﬂﬁ_%‘?’ 1H 2 H 3m H AE\—HSH\_— Eﬁ\-—/?ﬁ em) '—X‘BH H wﬁ—nﬁ—';zﬁ—b
-J:;Eta*#;ﬂ—;ltﬁu ﬁ?ﬁmﬁﬁﬁ@ﬁ?ﬁb\aﬁdiﬁ%mﬁﬁkﬁmeﬁ ﬁn&ﬁ'ﬁﬁ
DTIEBIFER e

SR PEAHICEIVTEREHNRELET . HSHUH—EDBEDHEEHH
RIZBOTEBIER A HESHZILDNBLESBHUET,

XY —TF/ROEALRR. BUEHSTICLEBFLLET.

2/106



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooodad

N B (CRT 2B EEIR

SIRAGKOSERR. AFE0RCERE. REER  pumEmEhssRStt
DHEENSTILONETOTHESISILONSE. F EhbhdrA-Y SHicE
OEFIELS BEBIMITHAET. B8, SBEE0F SRR ORR M"}“
FrRHERWELCDOTEEVEE A,

SOz, SR cPICTEE Lo (B RR e 0SS Ind LU G E SUFTH) T2 THLWONAESH S
HET. ZOES. SIRRNBOREEHIEITRRBEEXTFET AL BUET,
Fio. HEcEOHCER. BT LB EBMICEI 507/ FONSREETRTEOTEBIER fu.

S E i MEHMOME (X —2)

ﬁEﬁl;t HEHHICEIE LTOSENRI,STILONET .

O

DEIHRE(ERIMEE). ORDESTAE FEH (ERERE). OO RARAL R, ORSREER i

| BRI L RBOPHSTIAONBES | | H R IR L R E A THLDN 3 8E ]

H
¥

5=2A 10 co0m —28 r—2C
L <FWANEHSEAEHN LS HRRNEN S EREN FELEEE>
/P | e 00 10,55063
1osoom; | 1998 105008 10,500/, [imsaieom . 511 005 wosoom
| i 10,400/
tEDEHII | =500 *m L IRAR0H #5001 ﬁ ;'.‘J:'I‘Eﬁ'lﬂ'ﬂm
(@@ | (B+@) | (@+@) | w450/ (@+@) |  |(@i2om] |
-3 . _ [(3+@) . | [Ces0) 10300
§i *42073
. L @@
FRARE  SWANE  HEANE ANERE  MWANE  SNRNE WRARE  HWENE  SEANE
S S S S HEM e
SRR PP CHEHRHE  s500E  SHEHSE  SHRHEN  SE0RE  HEHSD
50073 500F] 50083 AL 4507 500/ L 420/

LIEOENTNOY —ACSW T RNy S SHRNEE TERALC REORSERD S NOMUEEUET,

P —RA:HESBHE 00F+SIRNE A RNE £ OEETHDE0M=1007 5'
P o—28 SERSRE 0P+ LIERRECABRNE DK SERADE A50H=50F -.
| r—2C RS RN 0P LIAWELAMANEE OERMEHOE A 200M=4100F 1

e e o e B e e e e g e s

*ﬁ- B.Cr —ACBWTF, SERER T T~ T EE T, B ERO MR LY SR A EORE R EN TR BB TVET .. O
&SI S EDEBIC VTR, SieE K HOGEE T SO0 TR, ot i ST o SEmORE I O S O rEEL,
#_FIEE AT, RO SR E RN TR Y S 20 TEENO TN B ET L.

SiRAS (BRE) 077 YFORAERICL TR, HRED—BEVLLEEN . RENICRTHAD—EHLRELICIELET S
S BUET, 77 /ERAROERERICEY, SEEERSVEEHBEOE LIS SBSEEETT.

| SEREO—BHTTEO—EHLRUICIELT 588 || SRSOBHTEO—BHRUICHLT 58S |
HANER
— e : FEELRE MBS 000
oy FEHILEE RO Tt TR
A “ul_(9FIER) e RRE | @nsE
(85%) O S AR (BB5E) O
B2 (S SHECEE ik H}L.-El:! o %M L N SREETihid
(RIS HREE & R ES 8512 (L ERTE) B
(@) : (R
B13 L oH RN -
il i AEREAE R E (B H) 07 PO ENE EESESSDIEETY.

FraAEL R (F R e ) S AR TR SE O SOHE S T . Sio s e (9 ) OER ST, Tt (i) O e LET.

3/106



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Oooooooooooooooooad

| I7YROMBALRES |
EALH M SADORMNFOREEALEF, SEOEFICEPERERODS OEFOMBRMBLODINE

T EREELET.

(: HALEOEE A XA— )

B MOEREEA TR, FAEUTHEERIAOS0%LL FELET.

*‘Hh?

50~100%

B Lt

HA L BNOET EREE CRED2004F6H~ 20065
6RMEEF L IfRES) T 8A0OEBMSOMEE TEIC
A BEAvIICHD WAL LRTILEASNINS.

B OEMNE
(BEAvISY)
0~50%*

E3 ] Aanl |

AL BREESAOERENEFERANTVBET.
AP~y SRBEEELTHEAOENS
BOnEEIASNNS.

EALTROBEALFE=/{HET

BHOERSOBALEEMOHET

# FHRIREA LR DEEC DLW THAT SO0 EDTE), REDHEA LR LB REVET,

K—b T2 UAHE
ERREURTTLD
R hETT e F LGN
SOMMMIT

« ALt b PFUZ LB LA o
W — B AR L =) T — A DERTE

» EEMREETIICERA U=

» A Lew BT

« B —IL SR LIiEil

@

- M= EEY—ILIC £ U BRI S. Fal—
La oIS Al THEES)

* BtV —ILIC & HERESHOERERAU 2 7 EE

BB R 7S HIC & SEIEHAERN Y R 780

M7 —TAWE

4/106



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

5/106



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

12

6/106



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

12
12
https://www.toushin.or.jp/
2010 9 3
TH =7 !
DIAMPR AT HF—27 K
e ]
DIAME B SRS I7F
IEse iR IBIESEEY <ATIFRREETEISH >

L A

<TFEvbTHUAL RO B S > - BRUEOCRE. ¥EF
EEpEOEREES HERBEO—H-2F BXEHBEAI LT
BiTloSRTaILNTEET,

BE-E¥ED
g IRE p. gt o]

BT

BEODBOLSEVEE. FREERARBEAE - ERRERO L.
—HERHCMTIEE. RESEE0EER. NEsEe —HRNEEE
VRSSO L OMEBLE

L

mR
(BEH)

71106



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

[} [}
CARE=TFFF> L= F L E > <EFEEEAR >
DT AM Dl AaM B[ Rrgadi |
BRE # AR RS Aot % BEU
(FEHH) kP TH—=TFLFE BAOERS
pms waes
I
(]
One
20 2020 12 30
1985 7 1
1998 3 31
1998 12 1
1999 10 1

2008 1 1

8/106



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2016 10 1
One
2020 12 30
28,000 )

S J 70.0

13 1 |12,000 30.0 4
1 15,510
2 51.0

49.0

9/106



D
(*2)

22

50
16
( 2 20
23 )

17 1

One

( 2 2

)

10/106

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

21



10.

11.
12.

13.

14.

15.

16.

17.

18.

19.

20.

21.
22.

23.

EDINETOOOO

OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

236 1 3
341 31 7 8
2 1
2 1 1
2
1 8
1 12.
( 2 1 10
)
2 1 1
2 1 18
2 1 19
2 1 20
( 2 1 14
2 1 16 )
2 1 14
22.
13. 18. 1.
2 7 13. 18
14.

17 2

11/106

15.



o o1 A oWDN -

EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

(

50

12/106

2



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
ooooodooodooooooodd

10

10 20

(@ TH—

DEBRITOENR

. . . < ERESE>  EHEOMITEEEH
DOz MRRALL LU ERBHOME <h—F4oJBHE>  THRIT
<{zERBREE EERHHzE>

M M

2:E It EORE

< BEEXTE BREIBNES @ 20BESLUES-EREBRGESD
BFIRRFOE_SUY
-:::u;r:’fx#?;ri-l)i?ﬁfiiééﬁai

WAOBRICMTIZRASF>

DR EEFOE-F)L Y <ASFERESHE>

13/106



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

60 70

10 20

2020 12 30

23

@

@

®

14/106



@
D

2)

@ D

®

2)

15/106

10

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

10 20

20
€Y

@ O

21

€Y)
28 8 3
28 8

28 8 3

@

®

22
o

@

®

4

23

16/106



@

@

®

4

€y

@ @1 2.

®

@

&)

24

26

32

23

17/106

25

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

10



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

®

4

879 3
100 50

18/106



10

19/106

37

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

éa JRYEBIMTHEALE N\

.rT\
I I
B RO EE /AT — 2 AT
QEEEH -HN-HARELGLEOUTFHERD O:ER/ N TH—TURAEOE=S) Y
EoAHYLT -EE O:ER/ N TH—TAEDO ST - 5HE
ORHERBEDIRAIDE=R) YT - BB

- - Y

& 1B B ERE

2020 12 30

20/106



<&ZfEH>

EDINETOOOO
O00000000000000000(E10677)
OooOooooOoooooooooboood

 IrVROFMBERSSUSESBRABAGEAOKS

 IPUREDRRNGAET SALOFNREROLY

(=
20,000

—— i MG R (1)

16000 | mm ZroEnFMmEEiGe

12000

000
4,000

D sxeilisg

20161

*IFUFORETNEREESHE. B N0 ESERSRLoOEMELT
HELEEREHCETNTLETOT. ENOEEERSERIDES )

X7,

20171 20081 019

(%) (%)
100 100
Bl
&0 a0 Eﬂz“
&0 &0 i
4‘0‘ dﬁl 327 H_t 3?.2
20 20 19.3
g3 114
] a -ﬂl_ﬁ‘" AT T W0 10
5 -40
=20 20 p— ATE 123 N
274
-40 -4
202012 FrvE  BES SAER FRDS SSEN EFAIN KRDN

2016F1R~2020512R8

* FIERMOE BRICHH S0 | F MRS RO RS- ool B s, Jr
FELFENEER ISR DL TETL. PP P BnEAR IS EER
I HET* SESICERLIE SO T,

*+ TPURMEMBERRR. HIMOAESENERLDiAELTHELLE s F<TOREISANTPLEDERHESRmUIES A,
EEEEFEESNTLETOT, RROERENICE ST HELCEmRRE

(RIS (TOPIX) |3 WRE S S M —EIC LR NTUST A TOEOM SR ER
EHELIE BT, EERE, S W3 RS ([ ()R IS ) S0 B T a5 fRR
R SRR, PR SRR T B T ORI SIS L T LT,

BLiRusBsSFEOET.
SEHEISADIEN
WEMERENTOPRIX)
B = #® EsiAz)
MSCI Tt of vof 2w IR
ABER | piiame 2

[MECIDZH A A T o223 MECH Inc O MRLICEEER T, B it OBl Eo
FEEEE. SEOETHEEREA—-AICSRLTTSDTT. BES M T SR, IR E T
THt— I DRFHEMEC) Inc TR MLE T, Bz MECH Inc 2EIEROM S ST T SRS LT
EEHETESRIENLTVET.

MECIT T =2 o =druhs

IMSCIT=—3 o - —irabof 7w 223 MO Inc ARRLICHR SRR T. TREOSEE
IE, RO EENE~— 2 CAMLE 0T SRR T SETE. Dk Oe—

ERan ':Eﬁzm,{_m WRDHERIEMSC) InC SRR, B, MSC) InCIZ MR ONEEEE T SRNELULERES
: FrsaREnLTLEY.
[MNOMURA-BFIGEM] . SRS Ss FRNTRTC LR DM OmE 2 E0nEE
B =6 @ MOMURA BPIEA Ww e sh| SO L R S R SR IR T T SR R B D — D B R st e
[CHELEY. 8. BHANRT AN R, BENOEETE. o210, BHE. AN ERET 80T
FE, P EOEAE RN mL TR E AL ED A
[FTSEH WD T w2 A (Re< B %) |12, FTSE Fived Income LLCICEYUES &N, OEkk<
=@M FTSERER- > Fo? 2 AEEROEMCESEEREEMEONEEHN CHRTELEARS Y Fw I ATy . AR
FECBE. A=2) FTSE Fixed income LLCOERIRRECHEL. ERICHT ST~ TOMRIEFTSE Fixed Income
LLEH L TLIEY.
[IPEILHAGBEEMIO—=/ Ul Fa =2 2P Bl L P B - EFaUF = IR T —
FEE M JPENHAGRHEMIT D=/ TIL- FEBLTVSHREONR AN T OENTEES N TOSERINETF SN T Y. BRI

Fa =L TP (A4—2)

MY SEEREN O IRE T DR — ORI P LA - EFaUF —X-TILT L — R
LET. L B R EER SRR T RS ARE ST IR ERLTLET,

) AN RS~ TELIC A RRENELT. ARRLTEUET.

21/106



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2.2 2.0
0.616 0.968 0.56 0.88
6 12
10
10
3
............................. 0.23 0.30 0.03
0.616  0.56
3 4
----------------------------- 0.28 0.35 0.04
0.737  0.67
4 5
............................. 0.33 0.40 0.05
0.858  0.78
5
............................. 0.38 0.45 0.05
0.968  0.88
X

22/106



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

20.315
15.315 S

20.315
15.315 S

20.315
15.315 S

ETF REIT

23/106



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

15.315 15.315

2020 12

24/106



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

25/106



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2020 12 30
1,559,919,405 99.55
1,559,919,405 99.55
7,032,461 0.45
1,566,951,866 100.00

/

2020 12 30
1,516,352,286 97.20
1,070,283,950 68.61
219,106,264 1405
123,390,867 7.91
103,571,205 6.64
43,625,155 2.80
1,559,977,441 100.00

2020 12 30
167,601,447 10.74
99,924,402 6.41
67,677,045 4.34

/
2020 12 30
1.1533 1.1522
1,353,861,661 99.55
1,561,408,654 | 1,559,919,405

2020 12 30
99.55
99.55

26/106



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2020 12 30
/
102.22 102.04 0.3
240,000,000 15.70
245,329,000 244,905,600 |2025/12/20
101.13 101.31 0.1
240,000,000 15.59
242,730,300 243,158,400 | 2027/9/20
100.49 100.30 0.1
220,000,000 14.15
221,082,400 220,668,800 | 2022/5/1
US T N/B 5.5 08/15/28 139.17 135.70 5.5
161,460,000 1405
224,719,322 219,106,264 | 2028/8/15
102.76 102.33 0.6
205,000,000 13.45
210,665,150 209,782,650 | 2024/3/20
100.70 101.17 0.1
150,000,000 9.73
151,056,000 151,768,500 | 2029/9/20
UK TREASURY 4.75 12/07/30 147.41 14467 4.75
85,290,200 7.91
125,730,548 123,390,867 | 2030/12/7
DEUTSCHLAND 0.5 02/15/28 108.62 108.77 0.5
95,212,500 6.64
103,424,578 103,571,205 | 2028/2/15
2020 12 30
97.20
97.20

27/106




EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2020 12 30
US 10YR NOTE FUT
7 99,799,875 99,924,402 6.41
Mar21
EURO-BUND FUTURE
3 67,783,683 67,677,045 4.34
Mar21
2020 12 1
2
18,384 18,422 0.9726 0.9746
(2011 6 23 )
3
16,862 16,896 0.9765 0.9785
(2011 12 26 )
4
11,377 11,401 0.9728 0.9748
(2012 6 25 )
5
10,114 10,135 0.9637 0.9657
(2012 12 25 )
6
8,601 8,619 0.9499 0.9519
(2013 6 24 )
7
7,260 7,275 0.9472 0.9492
(2013 12 24 )
8
6,346 6,360 0.9396 0.9416
(2014 6 23 )
9
5,325 5,336 0.9431 0.9451
(2014 12 24 )
10
4,299 4,308 0.9279 0.9299
(2015 6 23 )
11
3,790 3,798 0.9277 0.9297
(2015 12 24 )
12
3,245 3,248 0.9465 0.9475
(2016 6 23 )
13
2,779 2,782 0.9195 0.9205
(2016 12 26 )
14
2,514 2,517 0.9215 0.9225
(2017 6 23 )

28/106



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooodooodioonooodn

15
2,361 2,364 0.9112 0.9122
(2017 12 25 )
16
2,217 2,220 0.8993 0.9003
(2018 6 25 )
17
2,018 2,021 0.8941 0.8951
(2018 12 25 )
18
1,870 1,872 0.8998 0.9008
(2019 6 24 )
19
1,740 1,742 0.8885 0.8895
(2019 12 23 )
20
1,652 1,654 0.8954 0.8964
(2020 6 23 )
21
1,571 1,572 0.8858 0.8868
(2020 12 23 )
2019 12 1,731 0.8900
2020 1 1,730 0.8949
2 1,731 0.9003
3 1,714 0.9021
4 1,697 0.9010
5 1,692 0.8977
6 1,653 0.8953
7 1,648 0.8958
8 1,641 0.8896
9 1,622 0.8915
10 1,574 0.8880
11 1,592 0.8866
12 1,566 0.8849
2 0.0120
3 0.0120
4 0.0120
5 0.0120
6 0.0120
7 0.0120
8 0.0120
9 0.0120
10 0.0120
11 0.0120
12 0.0090
13 0.0060
14 0.0060
15 0.0060
16 0.0060
17 0.0060
18 0.0060
19 0.0060
20 0.0060

29/106



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
ooooodooodooodonoodd

21 0.0060 |
2 0.9
3 1.6
4 0.8
5 0.3
6 0.2
7 1.0
8 0.5
9 1.6
10 0.3
11 1.3
12 3.0
13 2.2
14 0.9
15 0.5
16 0.6
17 0.1
18 1.3
19 0.6
20 1.5
21 0.4
2 4,973,952,084 3,841,881,927
3 2,739,711,204 4,373,596,342
4 2,340,628, 555 7,013,143,221
5 1,694,183, 666 2,893,784,164
6 1,528,177,999 2,969,158, 794
7 585,274,468 1,975,707,334
8 433,541,651 1,343,629,444
9 210,308,598 1,377,992,929
10 90,883,173 1,104,322,323
11 117,101,512 664,228,558
12 65,888,113 723,259,107
13 210,425,949 617,139,851
14 28,409,021 321,726,604
15 50,537,274 187,438,883
16 119,686,898 245,535,641
17 10,768,399 218,702,936
18 15,260,506 194,956,185
19 24,591,085 143,920,145
20 11,513,499 124,938,310
21 73,662,804 145,698,621

30/106




EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

31/106



EDINETOOOO
O00000000000000000(E10677)
Oooooooooooobooooooad

F—IOEHEF:2020F12H308

BEMIBR-NEEOHE coosiza308-20209128300) DB KR (FS1a0)
2020 BR 10/
20202 98 108
B R ) 20206108 10M
20205118 10
2020128 10
[=Figk=a.l -y 120/
SRR 1,890/
SHESIHOSEITY,
200 2R 20N4ELH 207EH 220E1 2R
SRERENI FOS0 R AT ROENTT.
SRESTERBRENE. 7SO0 CE S ERENCS DU TERELTLET.
SRR NS B OSSR e OL AL THE L RO TEY, RO NS E S R EY,
(BEE2010E0838)
FELGEEDKR
A2 BB showmoz sREsEicE T S4RARORELETT.
[ li} BIAS HE(%)
1 DIAMPIAMST =D 7K 99,55
EDIAMPIAliS < -7/
W HR ), AT — Dr ORI T S LR A E R T, SR OB B D S ERLET,
HEORER A ERHE
b F HE) Wl BES i B | FE (%) RBE  |H®%)
EREH 9720 1 |3401E HIEWR%(10F) EAES |G+ 0.3] 2025/12/20| 1570
IEES 68.61 2 3488 HJEMMH(10F) | BAES |B*x 01| 2027/9/20] 1559
M FAun 1405 3 [41268 HEEMASCE |ENES (B 01| 2022/5/1] 1415
M AFUR 791 4 |USTN/BSS508/15/28 | EAEESH | PAUH 55| 2028/8/15| 14.05
ARy 6.64 5 |3338 HNEMWRZ0E) | BREH | B& 0.6 2024/3/20| 13.45
J-N-0—2 F OO E (RS 280 6 [3568 HNEWMH(0F) BRES BF 01| 2029/9/20] 973
_EiEt (RS RE ) 100.00 7 | UK TREASURY 4.75 12/07/30 | @MES | (FUZ 4.75| 2030M12/7] 791
2O EDRRR 8 | DEUTSCHLAND 0.5 0215/28 | BIMES | FBrw 05| 2028/2/15] 664
f ot B HoE (%)
SRS | (FEiR) ~10.74
FRAINDBEDHE (BEN—2)
E% -
4% 2P FRER
I 2:.5% 2.5%
Pl s oo Bom o =
19% H 0.7% 5 0.5%
0% i “ i E i i _ i m i 0‘2* i i “ i m_
=19 0.6%
2%
3%
4%
5%
1 201265 2035 A00144F 2N EE 20MGE 2007 20185 20V 20204

SEMEEED. HERMEREMENE S CHNLIB0TY.
BEIPRICEAYF T2 BUER A

OfRRT —FRa<FTolEORNTH)). FROERANEETE. RET00TESEIEFL A
OTESHR— L —VETERKRIMTESNTUSBENBIET.

32/106



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

33/106



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

URL http://www.am-one.co.jp/
0120-104-694 9 5

2.2 2.0

34/106



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

URL http://www.am-one.co.jp/
0120-104-694 9 5

35/106



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

URL http://www.am-one.co.jp/
0120-104-694

2010 9 3
®

24 23

10

36/106



18

16

37/106

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

a. g.
a a
a.
2
b.
b 3 2
b. e
a f.
a g.
18 1
3 1

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

38/106



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

6 23 12 23

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

€Y

&)

10

©))

4

39/106



59
12

2020 12

133

193
23

EY

40/106

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

38

2020 6 24



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad
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5,511,014 9,305,407
1,649,854,706 1,564,412,039
1,655,365,720 1,573,717,446
1,655,365,720 1,573,717,446
1,845,711 1,773,675
99,999 3,209
44,035 41,345
778,058 730,521
4,889 4,521
2,772,692 2,553,271
2,772,692 2,553,271
1,845,711,526 1,773,675,709
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30,291,516 1,442,667
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1,434 1,277
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4,991,686 4,720,018
31,497 29,452
5,307,127 5,017,875
24,984,389 6,460,540
24,984,389 6,460,540
24,984,389 6,460,540
206,925 60,143
218,473,626 193,118,498
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1,922,649 1 10 1,840,383 1 10
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1,356,465,828

207,972,452
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220,000,000 220,712,800
205,000,000 209,895,400
240,000,000 245,119,200
240,000,000 243,420,000
150,000,000 151,974,000
1,055,000,000 1,071,121,400

US T N/B 5.5 08/15/28

1,560,000.000

2,120,137.490

1,560,000.000
(161,694,000)

2,120,137.490
(219,752, 250)

UK TREASURY 4.75

12/07/% 610,000.000 884,756.200
610,000.000 884,756.200
(84,582,600) (122,680, 295)
DEUTSCHLAND 0.5 02/15/28 750,000.000 816,795.000
750,000.000 816,795.000

(94,575,000)

(102,997,850)

1,395,851,600
(340, 851,600)

1,516,551,795
(445,430,395)

1,516,551,795
(445,430,395)

1 14.05 14._49
1 7.84 8.09
1 6.58 6.79
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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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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

62/106



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

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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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
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35 2019 4 1 2020 3 31
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1
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2
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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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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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1,298,377 1,169,758
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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
1,895,158 2,118,947
1,895,158 2,118,947
34 35
2018 4 1 2019 4 1
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
411,963 401,711
34 35
2019 3 31 2020 3 31
0.09 0.09
1.00 4.42 1.00 4.42
104,720 103,477
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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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DIAM MHAM
8 4
2016 10 1
DIAM MHAM TB
2016 10 1
MHAM TB
MHAM TB
DIAM MHAM
One
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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
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34 35
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104,326,078 94,605,736
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34 2018 4 1 2019 31
35 2019 4 1 2020 31
2
34 2018 4 1 2019 31
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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
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14,040 5,793,912 1,112,061
1,251 10,294,840 1,231,431
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