EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

2020 11 18

19
2020 2 26 2020 8 25

03-5555-3431

1/83



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@

2/83



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

ElnyagiE
B RYIGIE - SRS PG ur ) BRANSAE (NEOER)

% =

B W
B REE m
TEEIRE

B
F ORI
BMa%E TR ( )
fiEas

(i) o7 FOESTIERSMEREIBRLTVWET.

EREIES .
B RRE ; 3 SFOF Jnc]
: (BHEE)

AhuE

chuj AR £206 B#
iz

p 3 [he

— a0 (E~y )
b | RRiH

il £6E "

FDfth{l (@A) i P

FLeSiw RS _

( : 120 AMT=T
FENEELRE (wa) CHREAK

F O &L
; ; 2 FIUNH
AEes S

( ) FOith (R3)

FER EED ¢ ) i

HERSEE ENTHE

(F) S772 FHESY DMEEGEMIIRRLTOLET.

http://www.toushin.or.jp/

1,000

3/83



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooobooooboooononoad

AADEFICHEBET D ELEBICHREAN Y VG| ZHEIC
AALETS J

KRV HFF - Bib, BRIL, Z2—Y—SYK- Bk, 1—0, BRYE, 291—5>
H0-2, JHI—H0-%, FUI—25-o0—%, BER

(1) TRILER] OfEF CRRIL. AF4 - Blb. BELSXUZ2—I—-5UR-RILET
OffiZF) BLU [EMEE] ofisF (1—0, &Rk, Aoz—Fr-o0—x, /
Wox— - J0-RBLUTI/V—0 - JO0—FETOMRZF) EETHEORAERE
MD50% FDE LR BB SERANTIRERE S ELET .

(2) EEOT—o v MIMBRU TP I AVZIVAGIRICEDE, BEFIDEEE
SPRENSOFRERELE T, B8, [ FILER] 8LU [RNER] OfzF~
DRFEDIRFESE. BENERERSZEPRDICE20%EEOBEAE L. &FR
M. ERHBE0. FREBEEFCK>TIEA0%EEEZ RE L THETOMEFICE
HBI3BEHHDET.

( FHFOBFNEBREI O X— )

— TRIL:EE ] O h

=FNJ[’: 1e

i+l »+4 rLET

o ®ELRT

al —1-J—-5VE-FILRT
'\_

[ERWEET | Dffz5
B 2T
HIR BT
Lo | FRRTOMS AOI—F - HO0—2RBT

BAKR. MG SEE., RFBHCLoTI340%E & 1 —-20—%RT
£ ERELTHRTOMFIRRT RN BYET. | ES FYv—2 s0-28T

[RILEE | D

50% % chel>
+20%IEE |

i
- L
N g ]
' b=
: E
'

# FERIAMESOREERISEIIATY. Y772 REAE v VRS | ERENICTES 2th, BERIEEHT S
EREOBFRIRRBGFRYDI LN BDET.

4/83



EDINETOOOO
O00OO000000000004000(eo6748)
Oooooooooooobooooonoad

SFEFOIEHIZ. B (MNSLUNEIHET.). EEEE. bULEZENSICETD L
HEEN2BRES LV ENSORERBSENFFEITE LB HRIET DD E L. ZDBMHIT
(. ABIEE I EELET.

J] EEORMFHICONT

stz REFETORBOTE, A0 A
e FHLWOHBECHTSREORALETTROT,
L—F¢—X (Moody's) % SEP FO—/TIL + L—
Fa T (5&P) Lo EtErSNS0ER
[FEFTRITLET, fSENEETE. mERE
LARTEDN, SETEOMEBROELERE LT
B rET TN SCEFBUET.

Caa cCC L A
Ca cC
c c ATy XA L FESaPTA-LILL

'ﬁlﬂ ||r D

SEF U ATHEORLY, MSFYEE|BLURSENA T 3 VEEIEFIRTT &N
HET.

77V FOEET21L—3 730 (&) BENS10 () EEOEHEE LET,

_ﬂﬁE?ﬁb—aaymjut

SEEFal—vavid [EHMTRLES SHEWEEEF 2L — 23V OBMIR (12—3)
FiClBmBENEO< SWELT SN BRT

EHTT, (@0 ER) D
y e
SBEF2L—Y3aVHBLEE, SRNTBHL - %
1 & SOMBHEOLTH (TUE) HAZL % ﬂgr-ffffﬁﬁi i1 i
NET ' L
¥ 3
(an:ET) )
k{n CZoarra §

RBANY VEB|ZHEBNICITRS Z&ICKY. NT+—7F
JADELZEFNMIET,

5/83



EDINETOOOO
O00OO000000000004000(eo6748)
Ooooooooooooboooonooad

!I AHEEFHASHD SERICH D DEEZERITET, )

« ABOENREFEIIBMNRE Lits®E, MROARTEENFEEINSLE. MBOEMICH -
EESEHSUICERMEDEMICE TR, 777 FOEE1 ~3.0FFEFTEDNEVLT&HE
hET.

HI7 7V R REE RO G T IE 3T
[CEDWVTC. BEZEEBIINEOERZEHRTHHD
7 3 o :-" F:-Eg-o )

0T 7 Y FOBMADHAHZITHE S BREEIR, Rttt i BT —EZNOREZER
THOECHT IENBLURA—ERZNERGT UEDNHDET .

BFP2H25HBKLUBH25H (FEFHDESEERH) [C
REZITIEV, NP ECHICETVWTINED BT
W&,

(ECATE)

UEcHFEAld. RERBORSFNREAER FlRZSHEFT.) FLLET,

@RAIELT. #RUCDRETESI CEEDHELET . LEL. FENREHDERADIE
SlclF. FEETEDEVCEDEDET .

)

2011 1 7
2015 5 19 2021 2 25 2016 2 25

2020 5 19 2026 2 25

®

Tl 4

6/83



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodooodd

1
1 l 4
) 2)
T T 4
« 2

1

1

7/83



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

3
4
2020 8
151 7,427 2,500

1959 12 12

1960 2 17

1960 4 1

1985 11 8

1995 5 31

1995 9 14
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@ (2020 8 31 )
() ()
12,071,730,968 94.15
2,892,182,621 22.56
481,602,000 3.76
349,026,814 2.72
452,034,175 3.53
2,860,111,846 22.31
3,365,108,618 26.24
839,782,943 6.55
521,222,840 4.07
310,659,111 2.42
750,418,469 5.85
12,822,149,437 100.00
() ()
956,473,947 7.46
749,392,159 5.84
207,081,788 1.62
279,294,546 2.18
279,294,546 2.18
8,011,256,000 62.48
8,011,256,000 62.48
D
2
3
4

) (2020 8 31 )
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(D)
) ) C/7 7)) ®
GERMAN
165.91 164.66] 6.250000
1 |GOVERNMENT 9,000,000 14.50
1,873,505,493| 1,859,469,164| 2030/01/04
BOND
177.45 174.35] 4.500000
2 |United Kingdom Gilt 6,500,000 12.43
1,622,061,577| 1,593,724,632|2042/12/07
CANADIAN
150.44 150.04] 8.000000
3 |GOVERNMENT 11,000,000 10.36
1,331,327,629| 1,327,840,926| 2027/06/01
BOND
CANADIAN
140.79 140.48] 9.000000
4 |GOVERNMENT 10,000,000 8.81
1,132,687,730| 1,130,193,780] 2025/06/01
BOND
148.19 147.23] 6.000000
5 |United Kingdom Gilt 5,000,000 8.07
1,042,054,237| 1,035,275,871] 2028/12/07
CANADIAN
157.33 154.44] 4.000000
6 |GOVERNMENT 5,000,000 4.85
632,867,970 621,242,945(2041/06/01
BOND
GERMAN
202.57 198.43] 4.750000
7 |GOVERNMENT 2,000,000 3.88
508,329,158| 497,942,751| 2040/07/04
BOND
SWEDISH
156.94 154.79] 3.500000
8 |GOVERNMENT 17,000,000 2.51
326,041,697| 321,564,900]2039/03/30
BOND
AUSTRALIAN
113.84 113.74] 5.500000
9 |GOVERNMENT 3,600,000 2.47
317,635,920 317,337,390|2023/04/21
BOND
GERMAN
150.41 149.72] 6.500000
10 [GOVERNMENT 1,600,000 2.34
301,961,120] 300,575,932|2027/07/04
BOND
United States 160.36 156.71] 4.375000
11 1,600,000 2.06
Treasury Note/Bond 270,340,273| 264,188,935|2041/05/15
FRENCH
124.69 124.43] 8.500000
12 [GOVERNMENT 1,500,000 1.83
234,689,752| 234,194,773|2023/04/25
BOND
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167.07 164.34] 4.250000
13 |United Kingdom Gilt 1,000,000 1.80
234,950,541 231,111,342|2040/12/07
NORWEGIAN
109.52 109.36| 3.000000
14 [GOVERNMENT 17,000,000 1.74
223,621,275 223,290,520 2024/03/14
BOND
United States 139.85 139.50| 6.625000
15 1,100,000 1.26
Treasury Note/Bond 162,090,986| 161,683,032|2027/02/15
United States 153.56 152.48| 6.250000
16 1,000,000 1.25
Treasury Note/Bond 161,792,923 160,657,142 2030/05/15
CANADIAN
161.80 160.45| 5.750000
17 (GOVERNMENT 1,200,000 1.21
156,207,512| 154,899,395/ 2033/06/01
BOND
United States 132.92 132.76 7.625000
18 1,000,000 1.09
Treasury Note/Bond 140,045,565 139,881,204 2025/02/15
NEW ZEALAND
127.55 127.33| 4.500000
19 [GOVERNMENT 1,500,000 1.06
135,785,481 135,553,409(2027/04/15
BOND
135.41 135.15| 2.400000
20 100,000,000 1.05
135,412,000 135,151,000] 2038/09/20
134.97 134.56| 2.200000
21 100,000,000 1.05
134,971,000] 134,560,000(2041/03/20
CANADIAN
164.86 162.74] 5.000000
22 |GOVERNMENT 1,000,000 1.02
132,635,501 130,931,570] 2037/06/01
BOND
SWEDISH
106.86 106.76] 3.500000
23 |GOVERNMENT 10,000,000 1.02
130,585,364| 130,469,274| 2022/06/01
BOND
NORWEGIAN
104.80 104.69| 2.000000
24|GOVERNMENT 10,000,000 0.98
125,864,800 125,736,293| 2023/05/24
BOND
United States 107.79 107.60[ 8.125000
25 1,000,000 0.88
Treasury Note/Bond 113,573,865 113,372,628(2021/08/15
109.61 109.53| 2.400000
26 100,000,000 0.85
109,619,000 109,536,000] 2024/06/20
AUSTRALIAN
141.44 138.94| 4.500000
27|GOVERNMENT 1,000,000 0.84
109,618,325| 107,683,925/ 2033/04/21
BOND
102.38 102.35| 2.100000
28 100,000,000 0.80
102,386,000 102,355,000] 2021/09/21
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AUSTRALIAN
128.81 124.13| 3.000000
29|GOVERNMENT 1,000,000 0.75
99,834,725|  96,201,525|2047/03/21
BOND
NEW ZEALAND
133.72 132.61| 3.500000
30 |GOVERNMENT 1,000,000 0.73
94,903,213|  94,118,994| 2033/04/14
BOND
)
94.15%
94.15%
)
( )
/
T-BOND 2020 12 5 91,582,521 92,074,763 0.72%
T-BOND(ULTRA LONG)
5 114,004,446 115,007,025 0.90%
2020 12
BUNDS 2020 9 12 266,358,356 264,510,835 2.06%
BOBL(5YR) 2020 9 11 186,236,024 185,908,899 1.45%
BUXL(30YR) 2020 9 11 306,425,946 298,972,425 2.33%
T-NOTE(10YR) 2020 12
10 146,068,502 146,549,175 1.14%
T-NOTE(5YR) 2020 12 10 132,462,237 132,745,371 1.04%
26,500,000 320,587,529 323,830,000 2.53%
/2020 9
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1,800,000 125,405,920 127,692,000(  1.00%
/2020 9
21,500,000 255,108,635 258,000,000 2.01%
/2020 9
/2020
14,000,000 1,952,613,790 1,968,540,000 15.35%
9
/ 2020 9
17,000,000  2,131,388,920|  2,133,330,000|  16.64%
/
29,000,000  2,330,193,955|  2,332,180,000]  18.19%
2020 9
/2020 9
6,400,000 678,287,480 673,984,000  5.26%
/2020 9
2,500,000 191,366,730 193,700,000 1.51%
(QD)
2
« 3
« 9
(€©))
() () ( ) )| ( )X )
1
4,875,402,177 5,043,500,232 1.0151 1.0501
(2011 25 )
2
9,850,934,359 10,357,442,538 1.0308 1.0838
(2012 27 )
3
14,630,088,910 15,248,224,043 1.0177 1.0607
(2012 27 )
4
15,210,795,066 15,709,771,415 1.0060 1.0390
(2013 25 )
5
19,517,164,279 19,809,930,113 0.9333 0.9473
(2013 26 )
6
20,696,755,008 | 21,062,815,025 0.9612 0.9782
(2014 2 25 )
7
20,064,726,320 |  20,408,985,648 0.9908 1.0078
(2014 8 25 )
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8
38,085,287,929 |  40,445,812,214 1.0165 1.0795
(2015 2 25 )
9
44,355,212,871 |  44,946,749,326 0.9748 0.9878
(2015 8 25 )
10
33,605,986,323 | 34,106,084,861 0.9408 0.9548
(2016 2 25 )
11
30,798,354,654 |  31,226,782,406 0.9345 0.9475
(2016 8 25 )
12
25,203,329,919 25,573,297,388 0.8856 0.8986
(2017 2 27 )
13
23,355,317,862 23,749,737,007 0.8882 0.9032
(2017 8 25 )
14
20,209,407,983 | 20,547,389,184 0.8371 0.8511
(2018 2 26 )
15
18,886,325,683 19,184,897,063 0.8223 0.8353
(2018 8 27 )
16
18,129,258,720 18,395,951,065 0.8157 0.8277
(2019 2 25 )
17
15,460,502, 766 15,702,255,000 0.8314 0.8444
(2019 8 26 )
2019 8 15,547,963,230 0.8354
9 14,757,456,178 0.8329
10 14,650,923,255 0.8224
11 13,682,101,787 0.8206
12 13,581,772,013 0.8155
2020 1 13,693,920,165 0.8251
18
13,447,946,536 13,628,797,725 0.8180 0.8290
(2020 2 25 )
2 13,066,519,441 0.8187
3 13,039,585,754 0.8167
4 13,056,952,564 0.8178
5 13,039,268,209 0.8167
6 13,196,758,401 0.8267
7 13,359,630,020 0.8369
19
12,925,794,930 13,098,807,519 0.8218 0.8328
(2020 8 25 )
8 12,822,149,437 0.8147
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1 0.0350
2 0.0530
3 0.0430
4 0.0330
5 0.0140
6 0.0170
7 0.0170
8 0.0630
9 0.0130
10 0.0140
11 0.0130
12 0.0130
13 0.0150
14 0.0140
15 0.0130
16 0.0120
17 0.0130
18 0.0110
19 0.0110
)
1 5.0
2 6.8
3 2.9
4 2.1
5 5.8
6 4.8
7 4.8
8 9.0
9 2.8
10 2.1
11 0.7
12 3.8
13 2.0
14 4.2
15 0.2
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16 0.7

17 3.5

18 0.3

19 1.8

(4)

1 3,047,457,879 29,212,157
2 5,296,872,212 542,915,701
3 5,378,263,555 559,785,988
4 3,629,359,907 2,884,100,117
5 7,684,737,205 1,893,387,344
6 2,750,274,383 2,129,177,464
7 726,695,981 2,009,089,506
8 22,999,876,678 5,781,785,927
9 19,376,755,868 11,342,591,025
10 529,355,290 10,310,835,386
11 43,043,736 2,808,386,987
12 23,680,917 4,520,625,768
13 13,091,147 2,177,517,580
14 234,474,960 2,387,570,204
15 16,496,245 1,190,981,434
16 15,207,178 757,874,266
17 173,409,498 3,801,445,949
18 167,276,135 2,322,584,584
19 12,852,987 725,453,035

(

)

1,784,555,862

29/83




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

@ F 1 INEESESEE T R (F 1 JSMARER)

20208 B3 B ME HAZORMETLLLOTHD, FROERETH -RIETILOTEENFEA,
ERER-HREOHRS T
15,000 é‘i{ﬂ.‘rﬂEEl (201 aﬂilﬁ?aj-»zazniﬁaﬁai M -
BAREE 81471
wREeE| 208A) o -~
#
AR EEOWE R i g
] ] Fruk & 10,000 500 g
- # W
) :
5hE M 0.8% 7300 [0 —
EdL 0.2%
M -0.2%
S4E M -1.6% 5,000 1 + i
“HEE | 5% frrie 2014/03/20 2017/06/07 2020/08/31
2N o RAREE (W)  ———SREAReEn (EN) —— HEEn ()
RO R EDm AR WIS N R, SR R RS FAN R AL A G LTHALTLET,
EREBRTSASHCRTETS, *32ENCRECA TERTER A EITER ERLTURT.
AEOER (10,0000 17D, HWIIW)

WE1EMaRE&SHE: 2208 BEEsESANE: 41708

HA LT 0RE

BT LA B

P&

7.5% -5.3% | GERMAN GOVERNMENT BOND | IS 20300104

BON  27.0% ~18.2% | United Kingdom Git -ﬂ-mtl# 2u¢2r12fm_ 12.4%

26% 41% ~1.5%|CAMADIAN GOVERMMENT BOND |- IEIRS% 2027706701 10.4%

1.5% 25% =1.0% |CANADIAN GOVERMMENT BOND ﬂmﬁ# 2025/06/01, B.A%

T.9%| 24.6%  -166%|United Kmdufrt Gilt ﬂﬂﬂﬂ 2028412700, BAON

B3A 23, ;n. - 15.4%| CANADIAN Go'.IERﬂMEmaom [nEEs 2041706701 4.8%

94, 15|21 =Fu-00-3 1.0%| 3. &\- ~2.5%| GERMAN GOVERNMENT BOND | -ﬂ-mtl# 2040707704 2.9%

Al —-n0—% o E.B'l. -2 0% | SWEDISH OOVERNMENT BOND | ﬁﬂﬁ# 203003730 2.5%

FuT=0 0= - - AUSTRALIAN GOVERNMENT BOND ﬁmﬁ* 2023704721 2.5%

BEA - A% - GERMAN GOVERNMENT BOND %mﬁﬁ 2027707708 2.3%

3 a4 1% & it 3355 1000% -625%| &kt T0.7%
HARITAT—Dr— AR = AETE (M7 B4 T BEMOEErEEREE,. NE MO SRRl (LA,

E:‘?J bhi;&z??uﬂmﬁﬂiﬂ.‘m
m |
| F1/}

0% 108 12 L 20 a3 |
o - — — . —— —! a1 —

a0 - =24 -47 =17 54 ‘

_m |

201145 20124 20135 20145 L _Eﬂ’- EPIB-EF- 2_IJ!T£F- 201E_£F 2194 302

IO MR THE S R R oA ETT,
ONEEEE (1 ATE MR, N0EIE AN BETORBEERLTLIET,

ERSHOF-LA-JFTERRRIMRSN TV OREFHNET.

30/83



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

31/83



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooooad

0120-106212
9:00 17:00

https://www.daiwa-am.co. jp/

@
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1
3
0120-106212
9:00 17:00
https://www.daiwa-am.co.jp/
&)
€)
2011 1 7 2026 2 25 (5)
*)
2 26 8 25 8 26 2 25
2011 1 7 2011 8 25
®)
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https://www.daiwa-am.co. jp/

2
2 5
1 6
2.

https://www.daiwa-am.co. jp/
1
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133

0 6 6

®) 193 2 1 19 2020 2 26

2020 8 25
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@
18 19
2020 2 25 2020 8 25

245,689,868 105,004,922
381,143,590 418,602,844
12,091,502, 965 12,088,257, 144
76,713,460 81,570,312
450,979,388 341,338
137,408,469 138,613,160

2,386,460

3,791,636
460,740,745 461,872,100
13,850,356,581 13,294,261,820
13,850,356,581 13,294,261,820
39,740,541 32,628,081
126,578,791 112,095,982
180,851,189 173,012,589
3,903,658 3,585,147
50,748,196 46,607,396
587,670 537,695
402,410,045 368,466,890
402,410,045 368,466,890
16,441,017,249 15,728,417,201
2,993,070,713 2,802,622,271
186,120,715 195,943,231
13,447,946,536 12,925,794,930
13,447,946,536 12,925,794,930
13,850,356,581 13,294,261,820
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&)
18 19
2019 8 27 2020 2 26
2020 2 25 2020 8 25
265,620,437 232,334,622
256,332,514 115,732,927
80,524,238 7,004,590
67,645,410 67,988,463
4,154,933 4,169,500
564,028 291,253,176
777,655 356,282
3,903,658 3,585,147
50,748,196 46,607,396
2,404,003 1,977,441
57,833,512 52,526,266
57,269,484 238,726,910
57,269,484 238,726,910
57,269,484 238,726,910
17,696,890 5,004,212
3,135,822,932 2,993,070,713
391,662,621 132,071,661
391,662,621 132,071,661
28,486,619 2,333,328
28,486,619 2,333,328
180,851,189 173,012,589
2,993,070,713 2,802,622,271
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©)
19
2020 2 26
2020 8 25
1.
2. @)
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12 133 60
61
18 19
2020 2 25 2020 8 25
18,596,325, 698 16,441,017,249
167,276,135 12,852,987
2,322,584,584 725,453,035
16,441,017,249 15,728,417,201
2,993,070,713 2,802,622,271
18 19
2019 8 27 2020 2 26
2020 2 25 2020 8 25
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200,212,609

304,765,619
166,759,295
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191,045,665

291,706,009
177,910,155

671,737,523 1 660,661,829 1

408.57 420.04
180,851,189 1 173,012,589 1
110 110

19
2020 2 26
2020 8 25
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19
2020 8 25
€Y
@
®
18 19
2020 2 25 2020 8 25
196,158,323 115,732,926
196,158,323 115,732,926
18 19
2020 2 25 2020 8 25
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964,304,383 977,896,935 13,592,552 1,260,713,981 1,265,622,758 | 4,908,777
1,790,754,875 1,835,342,654 | 44,587,779 | 1,814,809,422 1,855,309,761| 40,500,339
2,755,059,258 2,813,239,589 | 30,995,227 | 3,075,523,403 3,120,932,519 | 35,591,562

18 19
2020 2 25 2020 8 25
8,671,652,046 8,665,674,354 | 5,977,692 |11,260,304,669 11,246,954,000 | 13,350,669

619,842,511 620,984,000 | 1,141,489 952,201,875 954,000,000 1,798,125
1,791,384,160 1,791,125,000 259,160 | 2,642,120,835 2,633,590,000 8,530,835

353,850,635 351,792,000 | 2,058,635 464,688,391 464,088,000 600,391
2,615,961,162 2,612,277,918 | 3,683,244 | 3,312,412,060 3,323,320,000 | 10,907,940
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284,428,285 284,750,000 321,715 389,261,500 386,240,000 3,021,500
218,683,953 218,054,000 629,953 285,578,706 283,679,000 1,899,706
237,750,861 236,800,000 950,861 302,483,396 300,645,000 1,838,396
2,549,750,479 2,549,891,436 140,957 | 2,911,557,906 2,901,392,000 10,165,906
8,671,652,046 8,665,674,354 5,977,692 [11,260,304,669 11,246,954,000 13,350,669
€h)
@
19
2020 2 26
2020 8 25
18 19
2020 2 25 2020 8 25
0.8180 0.8218
(8,180 ) (8,218 )
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4)
@
&)
100,000,000 135,412,000
100,000,000 134,971,000
100,000,000 102,386,000
100,000,000 109,619,000
482,388,000

8.125% United States Treasury
Note/Bond 20210815

1,000,000.000

1,077,960.000

7.625% United States Treasury
Note/Bond 20250215

1,000,000.000

1,329,210.000

6.625% United States Treasury
Note/Bond 20270215

1,100,000.000

1,538,449.000

6.25% United States Treasury

Note/Bond 20300515

1,000,000.000

1,535,620.000

4.375% United States Treasury
Note/Bond 20410515

1,600,000.000

2,565,872.000

8,047,111.000
(853,074,237)

6% United Kingdom Gilt
20281207

5,000,000.000

7,409,900.000

4.5% United Kingdom Gilt
20421207

6,500,000.000

11,534,250.000

4.25% United Kingdom Gilt
20401207

1,000,000.000

1,670,700.000

20,614,850.000
(2,857,630,507)
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5.5% AUSTRALIAN GOVERNMENT
BOND 20230421

3,600,000.000

4,098,528.000

4.5% AUSTRALIAN GOVERNMENT
BOND 20330421

1,000,000.000

1,414,430.000

3% AUSTRALIAN GOVERNMENT BOND
20470321

1,000,000.000

1,288,190.000

6,801,148.000
(517,499,351)

9% CANADIAN GOVERNMENT BOND
20250601

10,000,000.000

14,079,400.000

8% CANADIAN GOVERNMENT BOND
20270601

11,000,000.000

16,548,510.000

5.75% CANADIAN GOVERNMENT
BOND 20330601

1,200,000.000

1,941,672.000

5% CANADIAN GOVERNMENT BOND
20370601

1,000,000.000

1,648,670.000

4% CANADIAN GOVERNMENT BOND
20410601

5,000,000.000

7,866,600.000

42,084,852.000
(3,370,575,797)

3.5% SWEDISH GOVERNMENT BOND
20390330

17,000,000.000

26,680,990.000

3.5% SWEDISH GOVERNMENT BOND
20220601

10,000,000.000

10,686,200.000

37,367,190.000
(451,021,983)

5.5% NEW ZEALAND GOVERNMENT
BOND 20230415

1,000,000.000

1,143,050.000

4.5% NEW ZEALAND GOVERNMENT
BOND 20270415

1,500,000.000

1,913,280.000
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3.5% NEW ZEALAND GOVERNMENT
BOND 20330414

1,000,000.000

1,337,230.000

4,393,560.000
(304,034,352)

2% NORWEGIAN GOVERNMENT BOND
20230524

10,000,000.000

10,480,000.000

3% NORWEGIAN GOVERNMENT BOND
20240314

17,000,000.000

18,619,590.000

29,099,590.000
(343,084,166)

6.5% GERMAN GOVERNMENT BOND
20270704

1,600,000.000

2,406,640.000

6.25% GERMAN GOVERNMENT BOND
20300104

9,000,000.000

14,931,900.000

4.75% GERMAN GOVERNMENT BOND
20400704

2,000,000.000

4,051,400.000

8.5% FRENCH GOVERNMENT BOND
20230425

1,500,000.000

1,870,485.000

23,260,425.000
(2,908,948, 751)

12,088,257,144
[11,605,869,144]

12,088,257,144
[11,605,869,144]

100%

7.4%

100%

24 6%

100%

4.5%

alw|lw]|o

100%

28.9%
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2 100% 3.9%
3 100% 2.6%
2 100% 3.0%
4 100% 25.1%
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2020 8 31
12,895,375,557
73,226,120
12,822,149,437
15,738,024,361
0.8147
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2020 8
151 7,427 2,500
799 9,980
260 8,525

CI0 1
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2020 8
52 83,948
710 17,107,238
762 17,191,186
30 100,157
14 1,450,932
44 1,551,088
806 18,742,275
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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
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56,709 54,512
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
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374 368

34 37

907 925

1,819 1,770

11,693 11,702

16,572 14,525

m
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

60/83



(

(

(

(

@

)

)

)

)

30

39

2020

17

31
28 2018 16 44

29 2018 30
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@)

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
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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
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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

67/83




EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
Ooooooooooooooooodad

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
)

69/83



EDINETOOOO
O000D0O00O0DO00DOgOo(eos748)
ooooodooodooodoooodd

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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€))

100,000 2020 3
@

342,037 2020 3
®

100,000 2020 3
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