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1,904,599,466 99.08
9,989 0.00]
— 17,608,051 0.91
1,922,217,506 100.00
22,005,258 59.38
— 15,048,974 40.61
37,054,232 100.00
)
PINMCO 464,997 8,689  4,040,763,480 8,893  4,135,218,321/59.61
A N JpY
PIMCO 347,504 7,808  2,712,835,151 7,904 2,746,671,616/39.59
A N USD
9,937 1.0054 9,990 1.0053 9,989 0.00
)
99.21]
0.00
99.21]
)
PIMCO 128,690 8,799  1,132,354,892 8,893  1,144,440,170/59.53
A N JPY
PINMCO 9,174 7,865 756,503,722 7,904 760,159,296/39.54
A N USD
9,937 1.0054 9,990 1.0053 9,989 0.00
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2020 11 1
1 )

1 (2018 4 16 ) 2,218 2,218 0.9857] 0.9857,
2 (2018 10 16 ) 3,578 3,578 0.9827] 0.9827,
3 (2019 4 16 ) 5,670, 5,675 1.0112 1.0122
4 (2019 10 16 ) 7,800 7,807, 1.0164 1.0174
5 (2020 4 16 ) 8,337 8,337, 0.9572 0.9572
6 (2020 10 16 ) 7,112 7,119 1.0177, 1.0187
2019 11 8,277 — 1.0193 —
12 8,971 — 1.0270] —
2020 1 9,505 — 1.0304 —
2 9,473 — 1.0330] —
3 8,282 — 0.9414 ]
4 8,234 — 0.9600; —
5 8,230 — 0.9849 —
6 7,981 — 1.0007 —
7 7,728 — 1.0091 —
8 7,515 — 1.0169 —
9 7,196 — 1.0148 —
10 7,020 — 1.0136 —
11 6,936 — 1.0399 —

2020 11 1

1 )

1 (2018 4 16 ) 793 794 0.9847, 0.9857
2 (2018 10 16 ) 1,595 1,597 0.9758 0.9768
3 (2019 4 16 ) 2,192 2,194 0.9988, 0.9998
4 (2019 10 16 ) 2,567 2,570 0.9989 0.9999
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(2020 4 16 ) 2,424 2,426 0.9348 0.9358

(2020 10 16 ) 1,954 1,956 0.9889 0.9899

2019 11 2,719 — 1.0007 —

12 2,899 — 1.0074 —

2020 1 2,807 — 1.0096 —

2 2,800 — 1.0111 —

3 2,440 — 0.9204 |

4 2,392 — 0.9376 —

5 2,386 — 0.9609 —

6 2,314 — 0.9754 —

7 2,213 — 0.9825 —

8 2,141 — 0.9891 —

9 2,030 — 0.9861] —

10 1,925 — 0.9848 —

11 1,922 — 1.0093 —

1
1 2018 1 12 2018 4 16 0.0000
2 2018 4 17 2018 10 16 0.0000
3 2018 10 17 2019 4 16 0.0010
4 2019 4 17 2019 10 16 0.0010
5 2019 10 17 2020 4 16 0.0000
6 2020 4 17 2020 10 16 0.0010
1

1 2018 1 12 2018 4 16 0.0020
2 2018 4 17 2018 10 16 0.0060
3 2018 10 17 2019 4 16 0.0060
4 2019 4 17 2019 10 16 0.0060
5 2019 10 17 2020 4 16 0.0060
6 2020 4 17 2020 10 16 0.0060
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1 2018 1 12 2018 4 16 1.4

2 2018 4 17 2018 10 16 0.3

3 2018 10 17 2019 4 16 3.0

4 2019 4 17 2019 10 16 0.6

5 2019 10 17 2020 4 16 5.8

6 2020 4 17 2020 10 16 6.4

100
2 1

1 2018 1 12 2018 4 16 1.3

2 2018 4 17 2018 10 16 0.3

3 2018 10 17 2019 4 16 3.0

4 2019 4 17 2019 10 16 0.6

5 2019 10 17 2020 4 16 5.8

6 2020 4 17 2020 10 16 6.4

100

2 1

1 2018 1 12 2018 4 16 2,280,638,370 29,705,248 2,250,933,122
2 2018 4 17 2018 10 16 1,637,124,347, 246,914,004 3,641,143,465
3 2018 10 17 2019 4 16 2,265,427,328 299,183,288, 5,607,387,505
4 2019 4 17 2019 10 16 3,054,306,197 987,542,082 7,674,151,620
5 2019 10 17 2020 4 16 2,514,250,050 1,478,232,947 8,710,168,723
6 2020 4 17 2020 10 16 158,686,909 1,880,473,111 6,988,382,521

33/110



EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

1 2018 1 12 2018 4 16 810,000,331 4,084,081 805,916, 250
2 2018 4 17 2018 10 16 839,841,599 10,516,269 1,635,241,580
3 2018 10 17 2019 4 16 710,951,112 151,267,952 2,194,924,740,
4 2019 4 17 2019 10 16 632,056,877 256,437,595 2,570,544,022
5 2019 10 17 2020 4 16 503,037,112 480,274,527 2,593,306,607
6 2020 4 17 2020 10 16 28,800,858 646,034,266 1,976,073,199
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2020108 10 A
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20204E7H 10 M
1 120 A
REERET 30 A
miam1A miaxTH nisEln 15 TH H20dx1M HIOETH
ERACIRBINREE ()
IFAEE (%)
L]
e i _ Ed—Z Fa=2
1 GNMA 11 TBA 2.5% FEB 30YR JMBO HEBAREE0— OREY 7.3 73
2 GNMA 11 TEA 3.0% DEC 30YR JMBO HEPE R RO — BRI i6 36
3 FNMA TBA 3.5% JAN 30YR AEMBARET0—BREY 29 29
4 FNMA TBA 2.5% FEB 30VR HEBAREEO— - OREE. 25 25
5 FMMA TBA 3.5% DEC 30YR HERA R EED — BRI 25 5
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