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2023 6 30
5,012,915,988 94.41
4,923,387,496 92.72
78,076,676 1.47
11,451,816 0.22
296,960,691 5.59
5,309,876,679 100.00
2023 6 30
1,693,920,808 31.90
1,336,950,000 25.18
320,495,864 6.04
36,474,944 0.69
/
2023 6 30
/
98.50 98.56 1.6
300,000,000 5.57
295,527,000 295,704,000 |2058/10/11
DAI-ICHI LIFE 10/28/24 97.80 97.50 5.1
224,734,500 4.13
219,805,274 219,126,657 |2024/10/28
106.33 106.26 2.5
200,000,000 4.00
212,660,000 212,528,000 | 2083/2/13
104.19 104.94 2.099
200,000,000 3.95
208,380,000 209,880,000 | 2062/9/15
99.87 100.07 1.1
200,000,000 3.77
199,740,000 200,140,000 |2052/10/21
99.62 99.79 0.62
200,000,000 3.76
199,240,000 199,580,000 | 2080/3/13
NIPPON LIFE 10/16/24 97.66 98.01 5.1
202,986,000 3.75
198,251,528 198,962,817 | 2024/10/16
91.10 91.17 0.8
200,000,000 3.43
182,212,000 182,348,000 | 2031/11/4
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MEIJI YASUDA LIFE
97.55 97.00 5.2
9 | 10/20/25 182,687,400 3.34
178,226,093 177,206,911 |2025/10/20
104.62 105.11 2.049
10 100,000,000 1.98
104,620,000 105,110,000 |2052/12/25
103.50 103.55 2.144
11 100,000,000 1.95
103,500,000 103,558,000 |2057/12/25
102.85 102.82 1.55
12 100,000,000 1.94
102,858,000 102,828,000 | 2033/4/19
102.08 102.13 1.466
13 100,000,000 1.92
102,080,000 102,130,000 | 2034/1/27
101.95 102.13 1.545
14 100,000,000 1.92
101,950,000 102,130,000 | 2057/9/14
101.13 101.10 1.72
15 100,000,000 1.90
101,137,000 101,108,000 | 2079/6/6
100.84 101.08 1.6
16 100,000,000 1.90
100,840,000 101,080,000 | 2056/4/27
100.95 100.95 1.38
17 100,000,000 1.90
100,956,000 100,955,000 | 2080/7/30
SUMITOMO LIFE 09/20/23 99.22 99.31 6.5
18 101,493,000 1.90
100,708,259 100,793,070 | 2023/9/20
100.46 100.54 1.849
19 100,000,000 1.89
100,465,000 100,547,000 |2057/12/14
100.22 100.25 0.97
20 100,000,000 1.89
100,220,000 100,250,000 |2080/10/15
100.20 100.19 4.75
21 100,000,000 1.89
100,200,000 100,190,000 | 2058/4/26
100.16 100.13 0.79
22 100,000,000 1.89
100,165,000 100,137,000 | 2028/1/25
100.11 100.10 1
23 100,000,000 1.89
100,119,000 100,102,000 | 2054/4/22
100.10 100.08 0.97
24 100,000,000 1.88
100,102,000 100,088,000 | 2024/6/14
100.03 100.03 0.94
25 100,000,000 1.88
100,037,000 100,039,000 |2025/12/12
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100.04 100.02 0.95
26 100,000,000 1.88
100,044,000 100,027,000 | 2026/6/5
99.47 99.48 0.68
27 100,000,000 1.87
99,478,000 99,486,000 | 2027/5/7
98.00 98.07 0.63
28 100,000,000 1.85
98,002,000 98,070,000 | 2081/9/27
97.92 97.93 3
29 100,000,000 1.84
97,920,000 97,930,000 | 2056/2/4
97.84 97.91 0.96
30 100,000,000 1.84
97,842,000 97,913,000 |2079/12/24
2023 6 30
94.41
94.41
2023 6 30
91 1,335,870,000 [ 1,336,950,000 [ 25.18
US 10YR NOTE FUT
8 131,125,337 130,056,030 2.45
Sep23
US 5YR NOTE CBT
5 78,136,017 77,637,614 1.46
Sep23
US 2YR NOTE CBT
2 59,228,415 58,974,682 1.11
Sep23
EURO-BOBL FUTURE
2 36,484,400 36,474,944 0.69
Sep23
US 10YR ULTRA FUT
2 34,512,152 34,258,419 0.65
Sep23
US ULTRA BOND Sep23 1 19,804,727 19,569,119 0.37
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2023 6 1
1
2,316 2,323 0.9568 0.9598
(2016 12 19 )
2
1,715 1,725 0.9879 0.9939
(2017 6 19 )
3
1,462 1,468 0.9920 0.9960
(2017 12 18 )
4
1,254 1,257 0.9782 0.9802
(2018 6 18 )
5
1,195 1,204 0.9661 0.9741
(2018 12 17 )
6
1,173 1,183 0.9894 0.9974
(2019 6 17 )
7
1,297 1,303 1.0134 1.0184
(2019 12 17 )
8
1,397 1,405 1.0056 1.0116
(2020 6 17 )
9
1,627 1,633 1.0286 1.0326
(2020 12 17 )
10
1,696 1,703 1.0466 1.0506
(2021 6 17 )
11
3,615 3,625 1.0540 1.0570
(021 12 17 )
12
4,326 4,347 1.0340 1.0390
(022 6 17 )
13
4,919 4,959 1.0062 1.0142
(2022 12 19 )
14
5,218 5,259 1.0086 1.0166
(2023 6 19 )
2022 6 4,399 1.0298
7 4,507 1.0241
8 4,631 1.0283
9 4,761 1.0225
10 4,832 1.0183
11 4,906 1.0156
12 4,966 1.0063
2023 1 5,015 1.0062
2 5,051 1.0082
3 5,064 1.0040
4 5,114 1.0102
5 5,218 1.0160
6 5,309 1.0086
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13 14
2022 12 19 2023 6 19
38,292,778 682,259
354,628,991 352,347,847
180,057,300
4,374,860,044 4,807,036,427
3,069,354 1,676,598
79,044,674
18,552,971 22,513,090
3,150,000
86 2,798,760
25,797
104,327,159 118,473,202
5,152,859,154 5,308,678,183
5,152,859,154 5,308,678,183
13,011,284 28,642,427
1,440,000
150,081,000
39,118,476 41,389,987
12,802,880 2,543,639
782,169 836,129
15,644,232 16,723,512
39,551 42,267
232,919,592 90,177,961
232,919,592 90,177,961
4,889,809,602 5,173,748,406
30,129,960 44,751,816
25,509,139 20,877,962
4,919,939,562 5,218,500,222
4,919,939,562 5,218,500,222
5,152,859,154 5,308,678,183
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DAI-ICHI LIFE 10/28/24

1,550,000.000

1,516,003.000

JT INTL FIN SERVICES BV
2.25 09/14/31
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158,280.000

MEIJI YASUDA LIFE
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353,517.640
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1,367,346.220

SUMITOMO LIFE 09/20/23

700,000.000

694,587.620

SUMITOMO MITSUI FINL GRP
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604,888.160

7,010,000.000
(995,209, 700)

6,776,195.680
(962,016,501)

JT INTL FIN SERVICES BV
10/07/28
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349,890.000

400,000.000
(62,088,000)

349,890.000
(54,309,926)

4,857,297,700
(1,057,297,700)

4,807,036,427
(1,016,326,427)

4,807,036, 427
(1,016,326,427)

10

18.43

20.01

1.04

1.13
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1 1,109 1 1,001
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66 69
26 29
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6 17
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