EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

2020 7 20

One

03-6774-5100

5,000

1/95



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

11

11

One

5,000

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

2/95



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

( 11
1
2020 7 21 2021 1 20
0120-104-694 9 5

0120-104-694 9 5

3/95



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

11

11

4/95



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

Janus
JPY2

5,000
Janus
JPY2
[ J
[ J
(BE) XBAFOME
=\
BN | BEORTTME.BLERNSAINEENT 5. - -
BRI | BRREMNRITS 305, BRICET SEVEMNSABEERT S,
o | BEO—VREEBREL. S<ERARMEN SREFLERTINSIS,
EEAIREU 20D BB BRIB BN ERT 3.
mmim | SIUBEORET BBRRBNLLE £AT 31N, BRURI B S, BN ML HBY EH
NMA—IVER_ | BENSHROEL GBBBSLT) . BLABUN S TE 3R E. BEEMNAELL

# FilE. MZFOREICHT SRAD—SITH). T TRELICDOTRSBUER A,
HHBSEPOEETETERRLTLET,

(PSR E L CERETER)

Janus

5/95



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

6/95



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

12

7/95



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

URL https://www.toushin.or.jp/

2013 4 2

8/95



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

MEEEER TH—TrF
DIAMYr AR 27 F —Jdanus FO—s 1L+ .
AT TSR-HEUE-TrUE R JPY2 DIAMT #—T =7
b o

DIAM =i+ 2 A O—s3Lf1%
AF ISR IPE<DCE®R>

Ediz Bt
<HTFERMITHRALHE>
<FEybTRI AL One XS > SRR . ERMEORE. HES
RIEMEOEMHES N M OERSBO—8IIOF. AR ERY—
EAERETHARHICERS HILH
TEET,
BR-EHO \
MRS 5524

RS

BEODEVLELUVES.. FERRAR(BEBAE) - ERESHOZMT. —
HEHCHMTLISE. RESREEOBER. — RN LUMEEOILL
WAL

h J

wRE
(R&H)

2020 7 27 JTC

9/95



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

<LWIPUE> <HET e RERES> il < EiFREEHR
(e e s = 4
BRED DIAMAr o R 2-FPosF—Jdanus CREILE)
. | SO LT ISR | - SO
A <= TP ITAIPYS | 22
Wi DIAM—4r3 2 iy \(TATRERTHGRREIE) | e
R * JO0—IULKs | WEED " CREIL®E)
<DCE#>
P =P | DaMTz—TH—TrE | = m
) < (EPNAFRRTRARE) | o | AOEBAES
_— L C— =11 R / TEEAES
B
FLHTFLRR EREREES CHERET ARSI EDET
One
20 2020 4 30
1985 7 1
1998 3 31
1998 12 1
1999 10 1
2008 1 1
2016 10 1
One
2020 4 30
28,000
55 70.0 7

13 1 [12,000 30.0 2

1 15,510

10/95



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

2 51.0
49.0
Janus
JPY2
Janus
JPY2
Janus
JPY2
16
1 2 1
2 1 15
2
17
Janus JPY?2

One

11/95



17

14

EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

JPY2

Janus

*1

12/95



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
ooooodooodooodonooodd

*2)

@

10

25

13/95

S&P

25

10

125 60

Moody’ s Fitch

O
©

35

30

10

120

10




EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
ooooodooodooodonooodd

15
10

50

0.55

14/95



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
ooooodooodooodonooodd

CIBC

One

15/95



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

a-1

10

61 5

10 20

16/95



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
ooooodooodooodonoodd

2009 10 29

One

ﬁ@

DiEERRERALH LU ERFIHONE
<EFEREBERzE EaFitcl>

v

D ERAIEORE

<HERBLPE FRBLE>

Tt 3

= ™

OEBERITOREN
< EEESE> AHOMITEER
<P —F4o T BHES  HERIT

BiE

@2 BESLUES-EREPALED
HFHRSEOEZS) S
CALASAT L2 2 ERIBLUEE,

JAOBRIIMTIEEESE>

DARFEEFOE-F)T <ATERIEBISHE>

17/95



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

60 70

10 20

2020 4 30

18/95



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

@
D

2)

@ D 2)

®

2 3)

2 3)

2 3)

19/95



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2 3)
10 20
2 3)
25
€y
@
5
10
©)

4

20/95



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

21/95



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

37 6

10

22/95



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

éa YRR AEALE \

.T\
I |
B2 M EE /AT —T AT
ETE-HE-HARELE OETFRED OER N TH—TUAEOE=ARYLY
oYL EE O EA/ T+ —TUAE 0T i
OREHEDYRIDE=A) YT - EE

\ - )

& 1B L ERE

2020 4 30

23/95



EDINETOOOO
O00000000000000000(E10677)
OooOooooOoooooooooboood

<BER/HR>

ZrPVFOFEBERS LU ESARERRHMOHEE FrVFEMORBRNEHEI SALOFHBZEROLR

{3 (%) )
20,000 100 100
—— SHEENEE R RS (k)
16000 | mm ProrOEmREEiSe &0 80
12000 e i e e e G0 60
8000 40 40
4,000 20 20 | 175
i I[IIIL"IW'I“““,.,_IIIUIAL..,_“‘_,_MNM o o
=20 20 129 —
40 40 L
MISESE 2016ESE J0IFESE 01BESE 20104SE J0I0E4E Jrul  OEM  EODE FADG OXDE SEDE  ERDE
2015658~20206F 48

*TPUEDHERNEARRENE. B NOAESEMEAL DI ELT
HELLCESEMEET N TUVETOT, RIS s 2 M S@a sy

V.

* - RS0 0 E R 5 A 1 4 A TV D TR - Al il . T
FHEEFUEMUERREZ S A DWTRTL. PP UREARNeRE T SAEER
FICHE T Sk IR0 TY .

* TP FOEMRERE, R N0 EEENRRLESOLHBLTHRBLESE «2TORRT SN 770 FOERESERRUEE A
MR AE FEEET N TWETOT, IR ORRENCE DO TR LS RS

FLRMGLWMENEUET.

SEEISAOEY

4w | mEs@mEMOOPO
B % & pupna

[MEEREES TR (TOPIX . MRS RS W — L L W N TS < T i SR 1
BIEL- RO TT. R, St T SRS (B (WL SRS 1R ) D i T a0, R
OE. SRR . S MR RIS T S T T OO ST SIS R AL T LT

:ﬁ;‘:‘ ’ * MECI 2P o T2 T A,

[MECITZE A o e 2 2 I MECH Inc FRRELIEHERNT. DS ER RO BEM R0
WEHEE, SROMEEEREE - CSRL RO TY. N O T S8, DA T

(EERAH . G —2) THE—IOREFEANSCH IncICRMLET ., B MECH Inc 2 EEROME SR E T SMFRIELL
BT LENEALTLET,
MSCIT T etraghes IMSCIZ T — 27 —trobeo Y Fw IR 5. MSC! INCHMRBLBEENT. FREORES
FRE T B . SRS S — 2T H L BOT Y. EENICR T S0 S0 T O —
RN # (A% FR—2) PHOEERMEANSC] INCICRIMLET . I MSCI InC 2 BEROMEEEE Y SHHE LU REER

T SHFERLTLET.

B & @ W | NOMURAEPIEM

THOMURA-SPIEMN] 2. FRSFES S M EATRITT N SR EROT S EO8REE
BT foCMREL SRS R T T SRR AN O — O R 3T R A
ICRELET., 5 WHENE SR, EEROERT. ik, @, HEEERET IE0T
. Frordl MRS CEL TN EER L ED A

s aowm om | FTEERER LTI
KBER | gy mez)

[FTSESFREMN- 27 o 2 (BE<E*) | (2. FTSE Fixed Income LLCICAUEEES N, it
AEENOCEROESTSRESMBOREENTHRFALE NS FoI ATT. BRI
FTSE Fized Income LLODHEEMET L. BEICM T ¥ L TOMR|IZFTSE Fived Income
LLCHRLTLET ,

- mmm | FPELCEEMIO-IL
wRE R kg

[PENAVGE-EMTO—/ Ui Fa =2 TP E | P B aUF s =X TN TIi—
PR T LSRR E RS T OER TS N TSNS R TR EN T . A I
MY SEERSOHRE - OR—-0ER) P eI T aUF S =T TILT IS — [T
LT, Bz, FR S MO SRS T SRS A U LR E T IR ERLTLET.

(EhEAOERE R TR SRR IEL T FRNLTEYEY.

24/95



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

0.781 0.71
X
6
0.22
0.45
0.04
0.55
1.331 1.26
1.
0.2
2.

25/95



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

Janus
JPY2
20.315
15.315 S
20.315
15.315 S
20.315

15.315 S

26/95



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

ETF REIT

15.315 15.315

2020 4

27/95



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

28/95



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2 4 30
177,294,065 96.63
177,294,065 96.63
10,023 0.01
10,023 0.01
6,164,099 3.36
183,468,187 100.00
/
2 4 30
700,314,000 63.11
700,314,000 63.11
43,634,988 3.93
43,634,988 3.93
45,234,090 4.08
45,234,090 4.08
320,538,150 28.88
1,109,721,228 100.00
/
2 4 30
13,200.9999 13,180.0000
13,451.75 96.63
177,576,551 177,294,065
1.0088 1.0089
9,935 0.01
10,023 10,023

29/95



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2 4 30

96.63

0.01

96.64

30/95



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2 4 30
100.03 100.02 0.1
1 300,000,000 27.04
300,108,000 300,066,000 | 2020/6/1
100.08 100.07 0.1
2 200,000,000 18.04
200,162,000 200,142,000 | 2020/8/1
100.10 100.09 0.1
3 100,000,000 9.02
100,100,000 100,096,000 | 2020/9/1
100.02 100.01 0.1
4 100,000,000 9.01
100,025,000 100,010,000 | 2020/5/15
100.36 100.28 1.1
5 30,000,000 2.71
30,108,900 30,084,600 | 2020/7/31
101.21 101.12 1.31
6 15,000,000 1.37
15,181,500 15,169,050 | 2021/3/19
100.02 100.00 0.177
7 14,670,000 1.32
14,672,934 14,671,320 | 2020/5/25
99.96 99.96 0.1
8 13,800,000 1.24
13,794,618 13,794,618 | 2020/9/2
100.50 100.42 1
9 6,000,000 0.54
6,030,240 6,025,740 | 2020/9/30
101.41 101.32 1.3
10 5,000,000 0.46
5,070,950 5,066,350 | 2021/4/30
101.51 101.43 1.2
11 4,000,000 0.37
4,060,640 4,057,400 | 2021/6/30
2 4 30
63.11
3.93
4.08
71.12

31/95




EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

32/95



EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

4
2; ‘1) 58 58 1.1312 1.1312
23 s 20 ) 134 134 1.3260 1.3260
2: s 1) 146 146 1.1920 1.1920
zg ‘1) 186 186 1.1653 1.1653

> 194 194 1.2158 1.2158
30 4 18 )
0 191 191 1.2149 1.2149
31 4 18 )
! 186 186 1.2430 1.2430

( 2 4 2 )

31 4 190 1.2082
15 189 1.2084
6 190 1.2134
7 194 1.2192
8 197 1.2330
9 195 1.2351
10 190 1.2360
11 186 1.2350
12 186 1.2369
2 1 188 1.2454
2 192 1.2598
3 185 1.2415
4 183 1.2409

1 0.0000

2 0.0000

3 0.0000

4 0.0000

5 0.0000

6 0.0000

7 0.0000

33/95



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

1 13.1
2 17.2
3 10.1
4 2.2
5 4.3
6 0.1
7 2.3
1 56,194,301 4,437,402
2 60,015,249 9,986,817
3 54,168,590 33,434,731
4 53,923,354 16,314,960
5 19,475,611 19,838,117
6 17,128,793 18,925,815
7 16,360,056 24,353,438

34/95



EDINETOOOO
O00000000000000000(E10677)
Oooooooooooobooooooad

F—-SOBHEF 2020548308

BEEMBR-NEEDOHE coirams-—200548300)

S BOEB (HiS|a0)

SEn0g g 20166 45 0
= il 5 A A (i) 20176 48 0
14,000 3 20184 48 0/
2019 48 oA
12000 % 20206 48 0m
16,000 1 i oM
SHESII A0SCUTT.
8.000 o
BTE ISEER TEIIN 00F4A
#EREN OSSR EREREOSM T,
# AT R R E . BSOS RS MRl sOES ELTHBL 8O THEY, EROR REMLE NEURET,
(RFER:201 35482680
FELEEORKR
WEASI  sreoo sREENCNT SLUEREOREESTT,
1 DlAMIr £ w2 FrE—lanus 00— -OF PS40 7B 252 JPY2 96.63
2 DIAMT R—FH—J7 0.01
HEDIAMT A T2 F7/E=Janus 70—/ 37 FS A MR- TP/l
# et LA R N RVA YR DL =Dt R T = F L ERLTLET,
R DA £ 24 FF 2 = Janus 00—/ Ul 27 7S 2 -d B Zrv DR S icH T s 8a T,
$82 EI 10854
1 | Japan Government Twenty Year Bond 210 2029/12/20 | H¥MA 519
2 | Freddie Mac Pool 3.00 20491171 | *EPFIL 4.84
3 | Japanese Government CPI Linked Bond 010 2029/3/10 | B 4,49
4 | Italy Buoni Poliennali Del Tesaro 3.00 202981 | 2-0 4.40
5 | Mexican Bonos 8.00 2023127 | ALY 4.06
6 | United States Treasury Mote/Bond 5.00 2037/5015 | BEIL 3.54
7 | Spain Government, Bond 1.95 203047730 | 3—0O 329
& | United States Treasury Note/Bond 0.38 2022/3/31 | #PFIL a7
9 | United Kingdom Gilt 1.63 2028/10/22 | malE 278
10 | Indonesia Treasury Bond 8.38 2034/3A15 | 9 #7RF .34
HDIAMT 2—TH—J7 R
B, M o — D r R ORI T A S RS OME R T Y.
$82 B 1 08R4F
1] s s [/ FE (%) L=l HE%)
1 | 3896 i EIM{R (25D EEIM R 2% H 0.1 2020/6/1 27.04
2 | 39\ FlEm (28F) R 2% =k 0.1 20200841 18.04
3 | 3928 FEMMS(2E) EEHI T 2% =k 3 0.1 2020091 .02
4 | 3880 NHT RS (2E) EME% BH# 0.1 20204515 .01
5 | 12ERE0FEmnis s mEEan ST B#* 1.1 202047431 271
6 | 4740 HEEHEELM 106 WHMIES | BE 1.31 202173719 137
7 | HEEID FERLELNA WaWEE | BF Q177 | 2020/5/25 1.32
8 | 274 MEAREISLEN = whmEE | B 0.1 2020/9/2 1.24
9 | 117 O S =R i - T R ST B 1 202049430 (.54
10 | 1330800 e - W E AR R B# 1.3 | 2021/4/30 0.46

ONF—9%i5<F ToREORNTH ). HROBALRETYE, RIET300TREIEL A
OBHRHOT—L—I% CERARRIMRSNTLSRAHBUET.

35/95



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

F—-IOEEH2020F4F308

FEINHEOES (BEN—R)
309
PR
205 19.8%
0% 10L8%
L% g 0.3%
= | | -
0% -4.5% -4.2% -4.8%
-20%
20178 201 28 20136 20 4 2015 206E 2017 20188 20198 SOR0EE

HFEMEESE. oG R RRENE b CH AL DT,
HH R EEEHSE EE TOESE. BLU2020F 0 VT RENFSERHETOERRERTLTVEY.
BHIF LR TFI=ESBET A

CHREF—H3ia<FTolE0ERTEY, BEOEEERERE RETS00TEEVER AL
OERSDh— LA VS TEREERA TN TLSES N EUEY,

36/95



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

37/95



0.2

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

38/95

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

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

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

2013 4 2
®

39/95



10

40/95

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



16

18

18

41/95

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

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

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

10

42/95



EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

43/95



19

12

59

133

2 4 20

193

44/95

EY

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

38

31 4



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

6 7

31 4 18 2 4 20
6,896,785 6,330,412
185,749,248 180,876,801
10,033 10,023
192,656,066 187,217,236
192,656,066 187,217,236
10,741 51,321
40,518 41,822
679,419 701,340
2,784 2,813
733,462 797,296
733,462 797,296
157,968,056 149,974,674
33,954,548 36,445,266
11,728,522 10,019,769
191,922,604 186,419,940
191,922,604 186,419,940
192,656,066 187,217,236

45/95



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

6 7

30 4 19 31 4 19

31 4 18 2 4 2
1,221,513 5,756,393
1,221,513 5,756,393
5,321 3,629
81,431 83,346
1,365,313 1,397,582
5,769 5,652
1,457,834 1,490,209
236,321 4,266,184
236,321 4,266,184
236,321 4,266,184
324,598 249,447
34,472,172 33,954,548
3,469,424 3,718,529
3,469,424 3,718,529
4,075,325 5,244,548
4,075,325 5,244,548
33,954,548 36,445,266

46/95



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

7
31 4 19
2 4 20
4 18
2 4 20
6 7
31 4 18 2 4 20
159,765,078 157,968,056
17,128,793 16,360,056
18,925,815 24,353,438
157,968,056 149,974,674
6 7
30 4 19 31 4 19
31 4 18 2 4 2
0 0
30,706,683 30,267,960
11,728,522 10,019,769
42,435,205 1 40,287,729
2,686.32 2,686.30

47/95




EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

30 4 19 31 4 19
31 4 18 2 4 20

48/95



EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)

Ooooooooooooooooooad

6 7
31 4 18 2 4 20
) )
) )
) )
6 7
31 4 18 2 4 20

1,442,615 5,237,215
10
1,442,615 5,237,205

49/95



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

6 7
31 4 18 2 4 20
1.2149 1.2430
(12,149 ) (12,430 )
2 4 20
13,701 180,876,801
13,701 180,876,801
9,935 10,023
9,935 10,023
180,886,824

50/95



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2 4 20

320,231,132
700,335,000
43,641,113
45,247,850
178,938
93,698
1,109,727,731
1,109,727,731

1,099,939,462

9,788,269
1,109,727,731
1,109,727,731
1,109,727,731

31 4 19
2 4 20

2 4 20

16,010,803,187

44,692,321
14,955,556,046

990,000,991
870,000
530,000

70,000

10,530,000

149,716
103,986

51/95



EDINETOOOO

0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooaod
4,486,988

4,586,699

997,109

5,972
993,740

1,987,479

9,935

9,925
9,925

9,925
9,925
9,925
9,925
9,924
9,924
29,641,137
99,040
99,040
99,040
99,109

54,500,083
1,099,939,462

1,099,939,462

52/95



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

31 4 19
2 4 20
2 4 20

(

(

(

)

)

)

53/95



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2 4 2

60,000
7,939
22,880

90,819

7

2 4 20

2 4 20

1.0089
(10,089 )

54/95



EDINETOOOO
0000000 OO00oboO0O0oOoO(ELws677)
Ooooooooooooooooooad

2 4 20

100,000,000 100,016,000
300,000,000 300,081,000
200,000,000 200,144,000
100,000,000 100,094,000
700,000,000 700,335,000
13,800,000 13,794,756
14,670,000 14,671,907
15,000,000 15,174,450
43,470,000 43,641,113
30,000,000 30,093,900
6,000,000 6,027,420
5,000,000 5,068,050
4,000,000 4,058,480
45,000,000 45,247,850
789,223,963
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2018 12 31
2018 12 31

2018 12 31

39,023,676,429 38,389,678,168
1,539,085,382

249,650,324

9,407,924,872

49,586,338,746

9,168,395,887
32,731,374
8,050,649
7,268,230
3,096,356
1,055,595
84,748
9,220,682,839

2018 12 31 40,365,655,907

39,984,990, 365
(1,373,598,121)
(436,193,845)
2,190,457,508

2018 12 31 40,365,655,907

JPY 1 3,913,853.75
JPY 2 13,712.78

JPY 1 10,270
JPY 2 12,435
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2018 12 31
%
GNMA SF 30 DIN 2014-1 A24.277%, 09/05/2044 usb 1,492,113 161,205,539 163,437,334 0.40%
usb 1,492,113 161,205,539 163,437,334 0.40%
CMO CMBS
WL CMO RESI 2018-1NCA Al 3.363% 12/16/59 AUD 2,030,571 224,895,932 222,245,675 0.006
WL CMO MFD 2008-1 Al 2.000% 03/13/46 GBP 1,607,479 245,408,421 224,639,618 0.006
STRA 2018-1 A 1.703% 03/12/44 GBP 1,825,499 273,037,302 252,421,995 0.006
CMBS BBCMS 2018-TALL A 3.231% 03/15/37 usb 2,203,000 231,726,266 237,861,981 0.60%
SRPT 2014-STAR E 6.659% 11/15/27 usb 100,000 11,497,000 8,401,031 0.00%
CMBS JPMCC 2015-UES E3.742% 09/05/32 usb 312,000 35,649,285 33,541,598 0.10%
WL CMO SPST 2018-7 A 3.329% 09/24/19 usb 1,375,000 151,848,125 150,858,125 0.40%
WL CMO SPST 2017-LD1 D 4.110% 11/25/50 usb 760,000 85,047,800 83,244,200 0.20%
CMO CMBS 1,259,110,131 1,213,214,223 3.10%
COM BK AUSTRALIA 3.250% 01/17/22 MTN AUD 2,630,000 223,537,253 206,097,944 0.50%
AUST & NZ BANK 3.250% 06/03/20 TCD AUD 2,511,000 215,584,523 195,907,785 0.50%
ABS SJETS 2017-1 B 5.680% 08/15/42 usb 334,378 36,603,969 37,694,250 0.10%
ABS CIFC 2018-2A Al 3.816% 04/20/31 usb 1,416,000 154,584,720 151,665,792 0.40%
DRSLF 2018-55A Al 3.807% 04/15/31 usb 309,000 33,894,211 33,166,704 0.10%
MAGNE 2014-8A AR2 3.767% 04/15/31 usb 569,000 61,284,145 61,492,916 0.20%
SNDPT 2013-3RA A 3.930% 04/18/31 usb 1,080,000 115,943,400 116,937,227 0.30%
TESCO CORP TREAS 1.375% 10/24/23 EMTN GBP 1,100,000 141,423,428 134,416,575 0.30%
TESCO PROPERTY 5.744% 04/13/40 GBP 2,500,014 423,858,102 394,077,866 1.00%
GLOBALWORTH REAL 2.875% 06/20/22 EURO 771,000 96,210,504 96,788,420 0.20%
ABS HARVT 16A CR 2.500% 10/15/31 EURO 900,000 118,736,100 112,878,630 0.30%
CP1 PROPERTY GRO 1.450% 04/14/22 EMTN EURO 900,000 116,207,250 111,232,182 0.30%
- EDP FINANCE BV 3.625% 07/15/24 144A usb 1,720,000 188,985,773 177,038,288 0.40%
ABS SCAND 6 D 3.430% 12/15/40 NOK 14,960,000 211,902,416 189,549,184 0.50%
MECCANICA HOLDIN 6.250% 01/15/40 144A usb 553,000 73,069,692 56,728,689 0.10%
CF INDUSTRIES INC 7.125%  05/01/20 usb 1,037,000 122,324,960 117,472,125 0.30%
FORD MOTOR CRED 3.588% 06/02/20 AUD 4,134,000 330,710,551 320,584,910 0.80%
GEN MOTORS FIN 3.100% 01/15/19 usb 595,000 71,352,295 65,278,401 0.20%
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ABS CAALT 2017-1A C 3.480% 02/17/26 usb 950,000 107,143,069 103,828,697 0.30%
FIAOT 2018-1A F 7.160% 08/15/25 usb 839,000 91,647,184 93,885,827 0.20%
D.R. HORTON INC 3.75% 03/01/19 usb 558,000 58,818,400 61,218,399 0.20%
CAPITAL ONE NA 2.400% 09/05/19 usb 2,898,000 326,731,815 316,075,597 0.80%
DIAMOND 1 FIN/DI 5.450% 06/15/23 144A usb 1,812,000 210,441,312 202,502,122 0.50%
BANK OF AMER CR 2.65% 04/01/19 usb 2,771,000 305,996,034 303,712,901 0.80%
MORGAN STANLEY 5.00% 09/30/21 usb 4,790,000 447,692,104 390,418,310 1.00%
FREEPORT-MC C&G 5.450% 03/15/43 usb 1,163,000 121,355,107 97,772,385 0.20%
CONTINENTAL RES 5.00% 09/15/22 usb 1,530,000 169,850,349 166,867,677 0.40%

ABS WESTF 2017-A B VAR 08/15/42 usb 1,033,520 112,720,196 115,854,143 0.30%
CSH 2016-2A A 3.759% 12/17/33 usb 1,368,672 154,578,109 150,587,186 0.40%
CVS HEALTH CORP 3.350% 03/09/21 usD 2,839,000 315,014,635 310,753,889 0.80%

5,158,201,606  4,892,485,021 12.40%
AUSTRALIAN GOVT. 5.750% 05/15/21 124 AUD 11,456,000 1,008,895,189 964,332,204 2.40%
AUSTRALIAN GOVT. 2.000% 12/21/21 151 AUD 10,045,000 821,667,777 779,761,536 1.90%
AUSTRALIAN GOVT. 2.750% 10/21/19 143 AUD 2,841,000 226,629,442 220,839,119 0.50%
AUSTRALIAN GOVT. 3.000% 03/21/47 150 AUD 2,651,000 210,802,279 212,256,131 0.50%
CANADA-GOV"T 1.000% 06/01/27 CAD 4,448,000 335,577,776 330,903,614 0.80%
CANADA-GOV"T 1.000% 09/01/22 CAD 5,625,000 471,894,728 437,714,239 1.10%
CANADA-GOV*"T 2.000% 06/01/28 CAD 4,331,000 358,831,782 349,075,595 0.90%
CANADA-GOV*"T 2.000% 09/01/23 CAD 19,394,000 1,635,704,711  1,565,635,622 3.90%
CANADA-GOV"T 0.750% 03/01/21 CAD 11,745,000 961,307,267 921,353,635 2.30%
DEUTSCHLAND REP 0.250% 08/15/28 EURO 3,526,529 449,069,372 442,708,406 1.10%
DEUTSCHLAND REP 1.250% 08/15/48 EURO 5,969,818 811,387,213 822,716,330 2.00%
DEUTSCHLAND REP 1.000% 08/15/25 EURO 7,397,000 1,017,146,375 996,661,277 2.50%
UK TSY GILT 1.500% 07/22/47 GBP 3,765,425 496,450,409 487,034,008 1.20%
UK TSY GILT 1.625% 10/22/28 GBP 2,757,000 410,262,185 397,133,278 1.00%
BTPS 3.750% 08/01/21 EURO 2,996,000 403,712,594 402,313,151 1.00%
BTPS 0.950% 03/01/23 EURO 12,537,000 1,564,221,396  1,533,576,777 3.80%
BTPS 2.800% 12/01/28 EURO 3,330,000 416,186,040 420,815,472 1.00%
BTPS 0.950% 03/15/23 EURO 3,270,000 407,469,580 400,207,619 1.00%
JAPAN GOVT 30-YR 0.500% 09/20/46 52 JPY 141,000,000 132,923,964 134,323,086 0.30%
JAPAN GOVT 40-YR 0.800% 03/20/58 11 JPY 543,550,000 511,991,487 536,496,895 1.30%
JAPAN GOVT 10-YR 0.100% 06/20/27 347 JPY  1,424,800,000 1,434,769,216  1,447,622,446 3.60%
JAPAN GOVT 5-YR 0.100% 03/20/23 135 JPY 120,550,000 121,510,273 121,829,277 0.30%
JAPAN GOVT 30-YR 0.700% 06/20/48 59 JPY 421,550,000 405,855,693 419,779,912 1.00%
JAPAN GOVT CPI LINKE 0.10% 03/10/27 JPY 816,489,674 853,293,268 845,066,813 2.10%
JAPAN GOVT 10-YR 0.400% 06/20/25 339 JPY 793,750,000 815,153,517 821,697,938 2.00%
MEXICAN BONOS 5.000% 12/11/19 M MXN 35,719,000 201,902,607 192,747,695 0.50%
NEW ZEALAND GVT 3.00% 04/15/20 NZD 2,566,000 207,352,640 191,828,429 0.50%
NEW ZEALAND GVT 2.750% 04/15/25 0425 NzD 8,086,000 613,584,996 619,818,439 1.50%
POLAND GOVT BOND 1.500% 04/25/20 PLN 15,846,000 444,161,837 464,872,874 1.20%
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PORTUGUESE OT"S 4.95% 10/25/23 EURO 5,195,000 807,821,095 791,170,413 2.00%
PORTUGUESE OT"S 5.65% 02/15/24 144A EURO 2,529,000 404,134,009 397,455,835 1.00%
PORTUGUESE OT*"S 4.125% 04/14/27 EURO 1,993,000 304,613,116 300,098,625 0.70%
PORTUGUESE OT"S 4.10% 02/15/45 EURO 1,963,990 307,381,488 299,627,531 0.70%
SPANISH GOV"T 3.800% 04/30/24 EURO 8,819,000 1,318,140,414 1,294,245,723 3.20%
SPANISH GOV*T 2.350% 07/30/33 EURO 3,800,000 503,920,553 500,639,726 1.20%
SWEDISH GOVRNMNT 0.750% 05/12/28 SEK 17,615,000 226,515,439 223,837,231 0.60%
US TREASURY N/B 3.000% 08/15/48 usb 13,214,000 1,389,364,452  1,443,345,712 3.60%
US TREASURY N/B 3.375% 11/15/48 usb 7,763,000 903,885,762 911,021,786 2.30%
US TREASURY N/B 2.750% 02/15/28 usb 7,885,500 845,475,757 869,838,135 2.20%
US TREASURY N/B 2.875% 05/15/28 usb 4,323,800 477,769,384 481,770,005 1.20%
US TREASURY N/B 2.875% 08/15/28 usb 11,354,000 1,246,663,640 1,265,216,819 3.10%
US TREASURY N/B 3.000% 09/30/25 usD 3,162,300 354,591,146 355,923,570 0.90%
US TREASURY N/B 2.875% 09/30/23 usb 1,459,000 164,158,716 162,700,362 0.40%
US TREASURY N/B 2.875% 10/31/20 usb 17,788,000 2,010,497,141  1,964,112,436 4.90%
US TREASURY N/B 3.000% 10/31/25 usb 9,028,000 1,021,703,120 1,016,333,500 2.50%
US TREASURY N/B 2.875% 10/31/23 usb 4,525,000 507,122,944 504,789,491 1.30%
US TREASURY N/B 1.000% 11/30/19 usb 14,236,000 1,585,349,246  1,539,053,665 3.80%
US TREASURY N/B 2.875% 07/31/25 usb 2,850,000 316,336,118 318,239,208 0.80%

32,445,159,153 32,120,541,590 79.60%

39,023,676,429 38,389,678,168 95.50%
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2 4 30

185,506,823

2,038,636

183,468,187

147,855,753

1.2409

2 4 30

1,109,721,228

0

1,109,721,228

1,099,939,462

1.0089
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2020 4 30

20
100,000
100,000
40,000
24,490
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26 1,147,569,054,025
858 12,752,574,416,317
37 96,812,263,974
183 1,275,450,528,810

1,104

15,272,406,263,126

64/95



2020 3 31

EDINETOOOO
OO000oOO00oDo0oDOogono(ELe77)
Ooooooooooooooooooad

One
38 59
19 8 6 52
193 2 1 35 2019 4 1
EY
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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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34 35
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
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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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34 2018 4 1 2019 3 31
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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35 2019 4 1 2020 3 31

?,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
24,490 24,490
A 15,510 15,510
40,000 40,000
1
2019 6 20 11,280,000 282,000 | 2019 3 31 2019 6 21
A
2
2020 6 17
2020 6 17 12,000,000 300,000 | 2020 3 31 2020 6 18
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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1
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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34 2018 4 1 2019 3 31
394,222 353,644
35 2019 4 1 2020 3 31
1,298,377 1,169,758
159,526 5,528 1
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34 35
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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34 35
(2019 3 31 ) (2020 3 31 )
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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