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2020 1 31 2021 2 1
677,470 1,246,908
296,037,941 324,283,322
13,422,093 -
310,137,504 325,530,230
310,137,504 325,530,230
13,422,093 -
24,640 45,349
529,688 974,888
123,142 226,671
14,099,563 1,246,908
14,099,563 1,246,908
261,509,352 286,204,679
34,528,589 38,078,643
5,425,704 4,612,029
296,037,941 324,283,322
296,037,941 324,283,322
310,137,504 325,530,230
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2009 2 1 2020 2 1
2020 1 31 2021 2 1
19,978,804 18,273,764
19,978,804 18,273,764
52,241 80,224
1,123,044 1,724,505
261,093 401,059
1,436,378 2,205,788
18,542,426 20,479,552
18,542,426 20,479,552
18,542,426 20,479,552
15,723,648 18,944,690
5,909,812 34,528,589
216,700,255 1,255,920,450
216,700,255 1,255,920,450
190,900,256 1,250,835,534
190,900,256 1,250,835,534
34,528,589 38,078,643
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261,509,352 286,204,679
1 1.1320 1.1330
(10,000 ) (11,320 ) (11,330 )
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2019 2 1 2020 2 1
2020 1 31 2021 2 1
5,425,534 | A 4,612,029
0 0
29,102,885 | C 33,466,614
170 | D 0
34,528,589 | E 38,078,643
(E=A+B+C+D) (E=A+B+C+D)
261,509,352 | F 286,204,679
10,000 1,320 | G 10,000 1,330
(G=E/Fx 10,000) (G=E/Fx 10,000)
10,000 0 | H 10,000 0
(1=Fx H/10,000) 0|1 (1=Fx H/10,000) 0
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521,552,582 621,116,675
521,552,582 621,116,675
33,758,911 213,037
14,476,281 1,394,298
48,235,192 1,607,335
48,235,192 1,607,335
426,676,368 554,180,409
46,641,022 65,328,931
473,317,390 619,509,340
473,317,390 619,509,340
521,552,582 621,116,675
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282,412,644 426,676,368
2,823,860,580 9,340,860,934
2,679,596, 856 9,213,356,893
426,676,368 554,180,409
159,807,224 264,097,823
266,869, 144 290,082,586
6)) 2021 2 1
0 2021 2 1
ISHARES 1-5Y INV GRADE CORP 11,817 651,353.04
ISHARES 20+ YEAR TREASURY BO 6,557 996,664.00
ISHARES 7-10 YEAR TREASURY B 8,984 1,065,861.76
ISHARES 1BOXX INVESTMENT GRA 2,468 334,660.80,
ISHARES 1BOXX USD HIGH YIELD 19 1,652.43
ISHARES INTERNATIONAL TREASU 9,029 494,337 .75
ISHARES MBS ETF 10,767 1,187,492.43
SPDR BBG BARC ST HIGH YIELD 21,957 592,399.86
SPDR BLACKSTONE/GSO SEN LOAN 12,862 590,365.80
84,460 5,914,787 .87
(619,219,142)
619,219,142
(619,219,142)
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2020 2 1 2021 8 1
1,246,908 846,572
324,283,322 552,994,041
_ 1,442,245
325,530,230 555,282,858
325,530,230 565,282,858
- 818,817
45,349 47,605
974,888 1,023,494
226,671 237,976
1,246,908 2,127,892
1,246,908 2,127,892
286,204,679 468,491,414
38,078,643 84,663,552
4,612,029 4,568,615
324,283,322 553,154,966
324,283,322 553,154,966
325,530,230 555,282,858
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3,467,394 19,501,165
3,467,394 19,501,165
34,875 47,605
749,617 1,023,494
174,370 237,982
958,862 1,309,081
4,426,256 18,192,084
4,426,256 18,192,084
4,426,256 18,192,084
1,810,812 94,057
34,528,589 38,078,643
617,268,341 29,004,311
617,268,341 29,004,311
611,414,437 517,429
611,414,437 517,429
37,767,049 84,663,552
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261,509,352 286,204,679
9,070,993,026 186,080,797
9,046,297,699 3,794,062
2021 2 1 2021 8 1
62,888 145,613
1,834,613 2,859,686
619,219,142 907,543,555
32 -
621,116,675 910,548,854
621,116,675 910,548,854
213,037 128,506
1,394,298 3,670,314
1,607,335 3,798,820
1,607,335 3,798,820
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65,328,931 130,652,150
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621,116,675 910,548,854

12 133 60
61
2021 2 1 2021 8 1

554,180,409 776,097,884
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(10,000 ) (11,179 ) (11,683 )

2021 2 1 2021 8 1
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426,676,368 554,180,409

9,340,860,934 240,380,209

9,213,356,893 18,462,734
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264,097,823 302,765,656

290,082,586 473,332,228
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2,762,085

570,815,824
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1.1867

940,258,747

2,492,050
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1,000,000

100,000

200,000

100,000

100,000

350,000

85,000

201,500

75,125

154,691

81,456

74,972

191,531

84,283
2016 9 16 493,465,370 203,485,938
2016 11 15 635,431,762 493,465,370
2016 12 21 845,422,944 635,431,762
2017 3 11 100,000,000 845,422,944
2017 7 14 349,991,362 100,000,000
2017 10 27 740,232,862 349,991,362
2018 6 29 3,240,221,662 740,232,862
2018 9 28 3,590,214,142 3,240,221,662
2019 3 22 100,000,000 3,590,214,142

2021 8

2021 8
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38 59
19 52
193 31
31 31
31 31

2,776,188 2,170,217
740,300 970,428
10,900 3,608
1,950,010 2,010,010
101,095 54,700
210,413 95,590
5,788,908 5,304,555
30,690 23,606
38,756 34,633
42,848 42,380
26,597 15,859
175,152 122,768
50,171 104,649
1,079 1,003
226,403 228,420
39,874 65,935

2,000 -
26,075 17,988
4,682 4,412
72,632 88,335
325,634 332,615
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31 31
1,040,324 1,651,123
500,000 400,000
52,098 223,554
273,064 270,888
3,800 4,319
7,788 10,659
1,877,075 2,560,544
- 858
- 858
1,877,075 2,561,403
100,000 100,000
12,023,924 12,023,924
12,023,924 12,023,924
7,881,186 9,049,854
7,881,186 9,049,854
4,242,738 3,074,070
5,271 1,697
5,271 1,697
4,237,467 3,075,767
6,114,542 5,637,170

31

31

31
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404,907 580,926
25,710 125,753
108,320 865
19,992 31,689
558,930 739,234
223,510 253,876
436,546 304,793
132,266 110,923
24,414 25,097
43,327 56,395
97,092 1,388
32,543 42,465
26,390 37,766
6,153 4,699
33,208 12,000
1,022,908 806,939
439,494 460,583
42,544 61,710
396,950 398,872
58,648 54,535
7,597 3,533
26,468 47,474
327,916 368,255
3,513 2,723
7,936 6,161
12,310 5,075
38,876 40,978
58,497 64,925
2,073 1,271
29,226 15,426
1,012,559 1,070,946
1,476,537 1,138,651
1,164 1,231
3,870 4,769
853 -
2,904 2,431
8,792 8,432
6,166 7,600

- 487
19,874 22,849
42,163 1,061
23 129
68,228 32,129
1,535,973 1,162,348
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- 1,999
306,560 1,999
1,842,533 1,164,348
3,800 4,319
1,846,333 1,168,667
31 31
100,000, 12,023,924 -112,023,924 6,034,852 6,034,852 6,089,071
- - - - 1,846,333 1,846,333 1,846,333
- - - - 1,846,333 1,846,333 1,846,333
100,000, 12,023,924 -112,023,924 7,881,186 7,881,186, 4,242,738
133 133 6,089,205
- -l 1,846,333
5,404 5,404 5,404
5,404 5,404 1,851,738
5,271 5,271 4,237,467
31
100,000, 12,023,924 -112,023,924 7,881,186 7,881,186, 4,242,738
- - - -l 1,168,667| 1,168,667, 1,168,667
- - - -l 1,168,667| 1,168,667, 1,168,667
100,000 12,023,924 -112,023,924) 9,049,854 9,049,854 3,074,070

92/117



EDINETOOOO
00000000000(E32909)
0O00000000000000000

5,271 5,271 4,237,467

- - 1,168,667

6,968 6,968 6,968

6,968 6,968 1,161,699

1,697 1,697 3,075,767
15

15
29 2020
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30 2019
31 2019
10 2019 7 4
19 2020 31
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25,710
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SMBC
NTT
SMBC
11 30
18
SMBC
14.2 11.1
SMBC
SMBC
31 31
364 -
31 31
1,000,000 1,000,000
100,000 -
900,000 1,000,000
31
31 31
246 -

2,040

1,360
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2,040 680
31 31
118,043
API 63,516
181,560
API
31
31 31
400F 125,000
31
31 1 31
( ) 201,500 - 201,500
A () 75,125 - 75,125
B () 154,691 - 154,691
c () 81,456 - 81,456
D () 74,972 - 74,972
E () 191,531 - 191,531
() 84,283 - 84,283
() 863,558 - 863,558
3,000 - - 3,000 -
43,976 1,400 4,046 41,330 -
46,976 1,400 4,046 44,330 -

346
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ETF

15 200
16 500
21 2,500
23 800
24 600
24 500
31
() 201,500 - - 201,500
A () 75,125 - - 75,125
B () 154,691 - - 154,691
c () 81,456 - - 81,456
D () 74,972 - - 74,972
E () 191,531 - - 191,531
() 84,283 - - 84,283
() 863,558 - - 863,558
3,000 - 3,000 -
41,330 21,500 19,830 -
44,330 21,500 22,830 -
7,000
4,500
3,000
14 100
15 100
21 5,300
22 1,000
23 500
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&) 2,776,188 2,776,188 -
Q) 740,300 740,300 ,
®) 10,900 10,900 .
0 1,950,010 1,950,010 -
5) 17,846 17,846 -

5,495,245 5,495,245 -
ey 1,040,324 1,040,324 _
0 500,000 500,000 .
©) 273,064 273,064 -

1,813,388 1,813,388 -

31
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) 970,428 970,428 -
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) 22,719 22,719 -
5,176,983 5,176,983 -
[€H) 1,651,123 1,651,123 N
) 400,000 400,000 -
®3) 270,888 270,888 -
2,322,011 2,322,011 -
[€)) @) (©) C))
®)
) @) €©))
31 ) ( 31 )
22,027 43,215
2,000 -
26,075 17,988
50,102 61,203
31 )
10
10
2,776,188 - - -
740,300 - - -
10,900 - - -
1,950,010 - - -
5,477,398 - - -
31 )
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970,428 - - -
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5,154,263 - _ _
31 )
400,000 - - - - -
400,000 - - - - -
1
31 )
31 )
2,000
31 )
31 )
3,808 4,025 217
3,808 4,025 217
17,218 13,821 3,397
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21,026 17,846 3,179
« )
31 )
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15,217 17,590 2,373
5,322 5,128 193
5,322 5,128 193
20,539 22,719 2,180
« )
31 1 31
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6,000 10,000 13,284 3,992
25 12 27 27 27 29 27 11
27 12 29 28 29 30 29 11
12 27 29 11
13 14 15
4,000 150 450 400
28 10 29 29 12 29 15
28 10 29 29 12 29 15
10 11 14
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40
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30 14 30 11 12 31 17 16
10 13 10 11 11 11 16 11 15
24
600
11 14
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26 25 1,000
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6,000 10,000 5,884 346
7,000 4,500
6,000 3,000 1,384 346
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1,790 -
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107,277 93,905
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()
31
- - - 2,008,521 2,008,521
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863,558 863,558
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1,846,333 1,168,667
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B 154,691 154,691
c 81,456 81,456
D 74,972 74,972
E 191,531 191,531
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16 14
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