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2024 12 30
5,515,681,545 92.78
5,394,649,449 90.75
89,484,438 1.51
31,547,658 0.53
429,127,631 7.22
5,944,809,176 100.00
2024 12 30
2,289,977,935 38.52
1,844,700,000 31.03
445,277,935 7.49
/
2024 12 30
/
MEIJI YASUDA LIFE
100.22 100.29 5.2
10/20/25 310,032,800 5.23

310,736,914 310,959,766 |2025/10/20

99.72 99.70 1.934
300,000,000 5.03

299,160,000 299,118,000 | 2084/6/25

103.51 103.62 3.3
200,000,000 3.49

207,020,000 207,240,000 | 2059/9/12

100.96 100.92 3
200,000,000 3.40

201,920,000 201,840,000 | 2056/2/4

100.12 100.12 1.6
200,000,000 3.37
200,240,000 200,240,000 | 2056/4/27

98.95 98.92 1.1
200,000,000 3.33
197,900,000 197,840,000 |2052/10/21
98.71 98.68 1.6
200,000,000 3.32

197,426,000 197,370,000 |2058/10/11
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NORINCHUKIN BANK 5.094
100.01 99.35 5.094
8 | 10/16/29 189,816,000 3.17
189,839,772 188,588,091 |2029/10/16
DAI-ICHI LIFE 07/24/26 98.20 98.12 4
9 158,180,000 2.61
155,344,006 155,212,527 | 2026/7/24
SUMITOMO LIFE INSUR
101.16 99.31 5.875
10 | 01/18/34 126,544,000 2.11
128,023,046 125,677,100 | 2034/1/18
SUMITOMO MITSUI FINL GRP
91.83 91.65 3.04
11 | 3.04 07/16/29 126,544,000 1.95
116,216,427 115,987,852 | 2029/7/16
MEIJI YASUDA LIFE INSURA
101.26 100.36 5.8
12 | 09/11/34 110,726,000 1.87
112,122,808 111,126,606 | 2034/9/11
103.28 102.86 4.75
13 100,000,000 1.73
103,280,000 102,860,000 | 2058/4/26
101.40 101.26 2.517
14 100,000,000 1.70
101,400,000 101,260,000 | 2064/7/8
100.21 101.02 2.885
15 100,000,000 1.70
100,210,000 101,020,000 | 2061/9/12
100.52 100.43 1.824
16 100,000,000 1.69
100,520,000 100,430,000 | 2054/8/2
100.49 100.40 1.713
17 100,000,000 1.69
100,490,000 100,400,000 | 2059/7/8
100.27 100.05 1.534
18 100,000,000 1.68
100,270,000 100,050,000 | 2059/6/13
100.14 100.05 2.011
19 100,000,000 1.68
100,140,000 100,050,000 | 2060/3/18
100.05 100.03 2.045
20 100,000,000 1.68
100,050,000 100,030,000
100.01 99.97 1.929
21 100,000,000 1.68
100,019,000 99,977,000 [2059/12/10
100.12 99.94 2.08
22 100,000,000 1.68
100,120,000 99,940,000
99.88 99.85 2.118
23 100,000,000 1.68
99,880,000 99,850,000 | 2059/7/3
99.65 99.62 1.884
24 100,000,000 1.68
99,650,000 99,620,000
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100.09 99.59 2.199
25 100,000,000 1.68
100,090,000 99,590,000
99.51 99.45 1.944
26 100,000,000 1.67
99,513,000 99,454,000 | 2029/7/25
99.94 99.44 2.328
27 100,000,000 1.67
99,940,000 99,440,000 | 2064/6/13
99.48 99.41 1.571
28 100,000,000 1.67
99,480,000 99,410,000 | 2054/4/25
99.13 99.15 1.5
29 100,000,000 1.67
99,136,000 99,159,000 | 2027/2/26
99.50 98.96 2.133
30 100,000,000 1.66
99,500,000 98,960,000 | 2054/4/17
2024 12 30
92.78
92.78
2024 12 30
13 | 1,848,649,450 | 1,844,700,000 31.03
US 10YR NOTE FUT
14 243,285,794 240,137,012 4.04
Mar25
US 5YR NOTE CBT
7 118,295,162 117,412,809 1.98
Mar25
US 10YR ULTRA FUT
5 89,297,553 87,728,114 1.48
Mar25
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2024 12 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 )
15
5,424 5,467 0.9960 1.0040
(2023 12 18 )
16
5,494 5,543 0.9923 1.0013
(2024 6 17 )
17
5,921 5,968 0.9892 0.9972
(2024 12 17 )
2023 12 5,466 0.9964
2024 1 5,471 0.9987
2 5,471 0.9979
3 5,519 0.9999
4 5,519 1.0001
5 5,541 1.0017
6 6,040 0.9933
7 6,025 0.9927

271117



EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)
ooooodooodooodonooodd

8 6,036 0.9931

6,061 0.9950
10 6,039 0.9947
11 5,972 0.9953
12 5,944 0.9895

1 0.0030
2 0.0060
3 0.0040
4 0.0020
5 0.0080
6 0.0080
7 0.0050
8 0.0060
9 0.0040
10 0.0040
11 0.0030
12 0.0050
13 0.0080
14 0.0080
15 0.0080
16 0.0090
17 0.0080
1 4.0
2 3.9
3 0.8
4 1.2
5 0.4
6 3.2
7 2.9
8 0.2
9 2.7
10 2.1
11 1.0
12 1.4
13 1.9
14 1.0
15 0.5
16 0.5
17 0.5
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1 3,100,724,796 679,736,272
2 61,490,185 746,066,345
3 42,691,905 305,058,691
4 9,583,046 201,007,528
5 22,930,504 68,550,261
6 28,007,140 78,677,309
7 303,423,472 209,860,808
8 418,696,449 308,995,256
9 487,584,918 295,107,681
10 678,991,841 639,917,057
11 2,222,203,766 413,344,736
12 1,457,208,761 703,408,825
13 1,112,611,549 406,607,961
14 528,786,852 244,848,048
15 635,991,055 363,623,088
16 581,319,152 490,889,925
17 1,172,400,146 723,169,704
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16 17
2024 6 17 2024 12 17
944,409 1,083,161
450,905,223 344,583,744
5,255,702,569 5,474,874,947
365,515 4,625,478
25,898,523 36,159,143
17,170,000 360,000
533,852 1,291,829
31,896
152,588,701 139,059,759
5,904,108,792 6,002,069,957
5,904,108,792 6,002,069,957
34,608,574 122,560
300,000,000
49,828,910 47,886,208
6,655,186 12,063,204
903,093 997,385
18,062,660 19,948,580
45,673 50,438
410,104,096 81,068,375
410,104,096 81,068,375
5,536,545, 600 5,985,776,042
42,540,904 64,774,460
2,252,998
5,494,004,696 5,921,001,582
5,494,004,696 5,921,001,582
5,904,108,792 6,002,069,957
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16 17
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400,000.000 408,656.680
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(1,249,981,842)
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12 21.11 22.83
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