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(¢)) (2020 4 30 )
() ()
175,881,873 93.08
175,881,873 93.08
13,082,278 6.92
188,964,151 100.00
() ()
29,703,181 15.72
29,703,181 15.72
126,059,400 66.71
126,059,400 66.71
(D
2
3
« 8
@) (2020 4 30 )
()
(D) )y |7 7)™
United States Treasury 111.51 112.30 2.250000
1 122,700 7.79
Note/Bond 14,622,904| 14,726,365| 2027/08/15
United States Treasury 108.17 109.19( 1.625000
2 126,000 7.78
Note/Bond 14,566,973| 14,703,783| 2029/08/15
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United States Treasury 107.29 108.28| 1.500000
3 127,000 7.78
Note/Bond 14,562,738| 14,696,427| 2030/02/15
United States Treasury 111.82 112.60| 2.250000
4 122,000 7.77
Note/Bond 14,579,248| 14,682,119| 2027/11/15
United States Treasury 116.40 117.36 2.625000
5 117,000 7.77
Note/Bond 14,555,161| 14,675,323| 2029/02/15
United States Treasury 115.95 116.71| 2.750000
6 117,500 7.76
Note/Bond 14,560,478| 14,656,541| 2028/02/15
United States Treasury 117.29 118.13| 2.875000
7 116,000 7.75
Note/Bond 14,541,091| 14,644,729| 2028/05/15
United States Treasury 109.49 110.48| 1.750000
8 124,000 7.75
Note/Bond 14,509,748| 14,641,207| 2029/11/15
United States Treasury 117.69 118.56| 2.875000
9 115,500 7.74
Note/Bond 14,527,664| 14,634,682| 2028/08/15
United States Treasury 120.19 121.11| 3.125000
10 113,000 7.74
Note/Bond 14,515,120| 14,626,464| 2028/11/15
United States Treasury 112.07 112.85( 2.375000
11 121,200 7.74
Note/Bond 14,517,063| 14,617,188| 2027/05/15
United States Treasury 114.57 115.59( 2.375000
12 118,000 7.71
Note/Bond 14,449,042| 14,577,040| 2029/05/15
)
93.08%
93.08%
)
( )
/
T-NOTE(10YR) 2020 6 2 29,476,082 29,703,181 15.72%
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126,059,400

/ 2020 5
1,180,000 126,982,160
(QD)
«( 2
« 3
«c 9
®
() () ( )C ) [ ( )X )
1
1,165,785,734 | 1,174,211,844 0.9685 0.9755
(2017 4 10 )
2
1,165,606,016 | 1,175,202,213 0.9717 0.9797
(2017 10 10 )
3
1,089,934,651 | 1,098,331,323 0.9086 0.9156
(2018 4 9 )
4
1,072,271,193 | 1,081,867,390 0.8939 0.9019
(2018 10 9 )
5
1,077,180,879 | 1,087,976,600 0.8980 0.9070
(2019 4 8 )
2019 4 1,076,964,317 0.8978
5 1,086,019,279 0.9054
6 1,096,781,338 0.9143
7 1,095,490,779 0.9133
8 185,751,369 0.9310
9 184,139,277 0.9229
6
183,376,341 185,172,062 0.9191 0.9281
(2019 10 8 )
10 181,431,621 0.9093
11 181,603,814 0.9102
12 180,604,971 0.9052
2020 1 182,718,490 0.9158
2 186,579,204 0.9351
3 191,281,320 0.9587
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(20720 48 ) 188,714,611 190,709,857 0.9458 0.9558
4 188,964,151 0.9471
()

1 0.0070

2 0.0080

3 0.0070

4 0.0080

5 0.0090

6 0.0090

7 0.0100

()

1 2.5

2 1.2

3 5.8

4 0.7

5 15

6 3.4

7 4.0

(4)

1 203,730,092 0
2 30,298 4,235,738
3 0 0
4 0 0
5 0 0
6 0 1,000,000,000
7 0 0

) 1,000,000,000
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6
2019 10 8

7
2020 4 8

3,230,610
5,450,698 3,019,839
175,436,935 177,446,442
251,692 3,730,382
4,161,907
1,069,430 1,005,865
52,762 5,438
186,080 334,069
5,505,828 3,157,523
192,115,332 191,930,168
192,115,332 191,930,168
631,706 758,990
4,155,449
37,044
1,795,721 1,995,246
138,874 30,218
1,944,923 423,652
35,274 7,451
8,738,991 3,215,557
8,738,991 3,215,557
199,524,652 199,524,652
16,148,311 10,810,041
320,383 241,069
183,376,341 188,714,611
183,376,341 188,714,611
192,115,332 191,930,168
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9,632,228 1,959,331
72,290,152 11,114,981
14,376,567 976,899
26,575,237 4,137,924
339,423 162,726
41,309,999 8,122,215
6,629 52
138,874 30,218
1,944,923 423,652
428,390 334,777
2,518,816 788,699
38,791,183 7,333,516
38,791,183 7,333,516
38,791,183 7,333,516
32,794,011
122,343,773 16,148,311
101,994,011
101,994,011
1,795,721 1,995,246
16,148,311 10,810,041
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84,992,473 84,740,781 251,692 89,668,033 89,917,633 249,600

84,992,473 84,740,781 251,692 89,668,033 89,917,633 249,600
1.
2.
3.
4.

2.
6 7
2019 10 8 2020 4 8

180,033,994 180,665,700 631,706 189,978,592 186,757,600 | 3,220,992

180,033,994 180,665,700 631,706 189,978,592 186,757,600 | 3,220,992

180,033,994 180,665,700 631,706 189,978,592 186,757,600 | 3,220,992
1.

@

39/76



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@
2.
3.
7
2019 10 9
2020 4 8
1
6 7
2019 10 8 2020 4 8
1 0.9191 0.9458
1 (9,191 ) (9,458 )
“)
@
@

2.375% United States Treasury

121,200.000 135,838.530
Note/Bond 20270515
2.25% United States Treasury

122,700.000 136,828.900
Note/Bond 20270815
2.25% United States Treasury

122,000.000 136,420.400

Note/Bond 20271115
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2.75% United States Treasury
117,500.000 136,244.770
Note/Bond 20280215
2.875% United States Treasury
116,000.000 136,063.360
Note/Bond 20280515
2.875% United States Treasury
115,500.000 135,937.720
Note/Bond 20280815
3.125% United States Treasury
113,000.000 135,820.350
Note/Bond 20281115
2.625% United States Treasury
117,000.000 136,195.020
Note/Bond 20290215
2.375% United States Treasury
118,000.000 135,202.040
Note/Bond 20290515
1.625% United States Treasury
126,000.000 136,305.540
Note/Bond 20290815
1.75% United States Treasury
124,000.000 135,770.080
Note/Bond 20291115
1.5% United States Treasury
127,000.000 136,265.920
Note/Bond 20300215
1,632,892.630
(177,446,442)
177,446,442
[177,446,442]
177,446,442
[177,446,442]
12 100% 100%
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2020 4 30
189,021,530
57,379
188,964,151
199,524,652
0.9471
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2020 4
151 7,427 2,500
799 9,980
260 8,525

CI0 1
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2020 4
53 90,198
696 15,289,558
749 15,379,757
28 98,154
14 1,407,302
42 1,505,456
791 16,885,213
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38
59
19 52
193 2019
2020 31
@
2019 31 2020 31
28,489 2,741
554 22,167
214 205
11,468 10,847
98 63
56 62
40,882 36,088
206 1 217
10 7
195 209
2,821 2,362
2,804 2,028
17 333
12,799 15,844
8,493 9,153
1,836 3,972
183 183
1,070 1,069
1,183 1,431
31 33
15,827 18,424
56,709 54,512
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2019 31 2020 31
75 69
8,548 7,573
15 14
40 39
4,610 3,988
2 3,882 2 3,530
3,735 3,830
726 656
255 590
725 688
2 5
14,070 13,414
2,389 2,574
103 88
2 5
2,496 2,667
16,567 16,082
15,174 15,174
11,495 11,495
11,495 11,495
374 374
13,052 11,749
13,426 12,123

40,096 38,793
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46 363
46 363
40,142 38,430
56,709 54,512
@
2018 2019
2019 31 2020 31
76,052 69,550
673 583
76,725 70,134
35,789 31,120
694 745
9,066 8,858
1,057 1,188
8,009 7,670
1,351 1,410
1,557 1,770
228 240
513 524
55 56
13 13
746 936
48,459 43,906
5,755 5,793
373 374
4,145 4,335
510 395
725 688
796 838
64 62
178 154
472 451
1,291 1,299
374 368
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34 37
907 925
1,819 1,770
11,693 11,702
16,572 14,525
o5 @ 2019
2020 31
38 912
215 214
133 24
134 78
521 1,230
32 71
40 1
60 54
132 127
16,961 15,629
- 537
- 48
29 -
29 585
16,931 15,043
5,076 4,555
15 78
5,060 4,477
11,870 10,566

®

2018 2019 31
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15,174 11,495 374 13,850 14,225 40,895
- - - 12,669 12,669 12,669
- - - 11,870 11,870 11,870
- - - 798 798 798
15,174 11,495 374 13,052 13,426 40,096
216 216 41,112
- - 12,669
- - 11,870
170 170 170
170 170 969
46 46 40,142
2019 2020 31
15,174 11,495 374 13,052 13,426 40,096
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- - - 11,868 11,868 11,868
- . . 10,566 10,566 10,566
- - - 1,302 1,302 1,302
15,174 11,495 374 11,749 12,123 38,793
46 46 40,142
- - 11,868
- - 10,566
410 410 410
410 410 410
363 363 38,430
)
)
)
18
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17
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30

54/76

EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2018



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@)

2022
)

30 2019
31 2019
10 2019
@)
( )

@)

2022
©)

100 10

172
38 134
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2019 31 2020 31
31 34
264 276
2019 31 2020 31
3,788 3,397
2019 31
Daiwa Asset Management(Singapore)Ltd. 1,719
2020 31
Daiwa Asset Management(Singapore)Ltd. 1,603
2018 2019 31
2,608 2,608
2,608 2,608
2018 25 2018 2018
12,669 4,857 31 26
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2019 21
11,868
4,550
2019 31
2019 24
2019 2020 31
2,608 2,608
2,608 2,608
2019 21 2019 2019
11,868 4,550 31 24
2020 23
10,564
4,050
2020 31

2020 24

57/76



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2019 31
1) D
28,489 28,489
11,468 11,468
8,380 8,380
48,338 48,338
(4,610) (4,610)
(3.882) (3.882)
*2 (2,805) (2,805)
(11,298) (11,298)
*1 )
*2

2020 31

58/76



EDINETOOOO

O000D0O00O0DO00DOgOo(eos748)
ooooodooodooorooodd

1) 1D
2,741 2,741
10,847 10,847
21,900 21,900
8,754 8,754
44,243 44,243
(3,988) (3,988)
(3,530) (3,530)
*2 (2.889) (2.889)
(10,408) (10,408)
*1 )
*2
2019 31 2020 31
666 666
1,836 3,072
1,070 1,069

2019
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10
10
28,489 - - -
11,468 - - -
554 4,284 2,227 1,227
40,512 4,284 2,227 1,227
2020 31
10
10
2,741 - - -
10,847 - - -
21,900 - - -
267 3,463 1,184 -
35,756 3,463 1,184 -
2019 31
1,836
2020 31
1,944 2,027
2019 31
87 55 32
4,991 4,712 278
5,079 4,767 311
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3,301 3,560 258
3,301 3,560 258
8,380 8,328 52
666
2020 31
60 55 5
3,004 2,772 232
3,064 2,827 237
27,589 28,354 764
27,589 28,354 764
30,654 31,181 526
666
2018 2019 31
389 86 -
3,517 128 40
3,907 215 40
2019 2020 31
1,492 214 1
1,492 214 1

48
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)
2018 2019
2019 31 2020 31
2,350 2,389
158 159
171 183
52 207
2,389 2,574
)
2018 2019
2019 31 2020 31
2,389 2,574
2,389 2,574
2,389 2,574
2,389 2,574
)
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2018 2019
2019 31 2020 31
158 159
41 27
199 187
174 181
2019 31 2020 31
788
731

170 198

182 177

141 129

94 94

32 47

240 399

1,592 1,835

164 173

1,428 1,661

159 159

85 71

244 230

1,183 1,431

2019 31
100
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( )
Daiwa Asset
Management - ( )
(Singapore) Singapore 133 100.0 1,719
Ltd.
Daiwa
Portfolio
Advisory India 1,207 ( 92 0 3,293
(India) .
Private Ltd.
) MAS
MAS
2019 2020 31
( )
Daiwa Asset
Management |- C )
(Singapore) Singapore 133 100.0 1,603
Ltd.
MAS
MAS
2018 2019 31
( )
1 1
100,000 19,975 3,400
2
3,000 1,052 173
3
100 4 1,063 1,055
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2019 2020 31
( )
1 1
100,000 16,953 2,984
2
3,000 1,031 224
3
100 4 1,061 1,054
2018 2019
2019 31 2020 31
15,389.06 14,732.52
4,550.81 4,050.66
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2018 2019
2019 31 2020 31

11,870 10,566
2,608,525 2,608,525
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2020 2 17 Daiwa Capital Management Silicon Valley Inc.

2020 4 1
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€))

247,369 2019 3
@

100,000 2019 3
®

100,000 2019 3
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50,000 2019 3

2020 7 27 JTC
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2019 12 20
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2020 5 15

193

2019 10 9 2020 4 8

2020 4 8
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