EDINETOOOO
O0000O00000O0Ooo(ELLs18)
Ooooooooooooooooooad

2019 5 17
2 ( 2018 2 21 2019 2 20 )

03-6250-4740

1/84



EDINETOOOO
O00OO0000000000dn0(EL11518)
Oooooooooooobooooooad

5,000

12

http://www_toushin.or.jp/

2/84



EDINETOOOO

O0000O00000O0Ooo(ELLs18)
Ooooooooooooooooooad

12

32

26

12

480

3/84



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
Ooooodooodooodooodd

12

12

4/84



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
Ooooodooodooodooodd

5/84



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
Ooooooooooooooooooad

27 FOBERN

BAZSURERDRFFERANGEIRRENREL, FlFIRBOERS L UPRA
RIRE LN ROEFEHILET.

TP /RDEE

”‘*EI FELTEAESOEEEDESEICRBETVET .

@ EXFEOHALFITHRBOFCEISEHLET.
® BAESTLHEEOESSSR. fiEE (SUHEA) OEE. BRTHEES . A, SE3HE
MR (E—4S—J5E%) 7Y,
B TRiasics MES Ol LR SO BT CE TS0 EUET
O BRSO CERRO—YEX0RE - TORRNSRET SFrui 170 FERELTR
fJ"l’I’Taiﬂﬁmﬁ?iLnbliT _
= e ey 1= Rl E-ELJ—,E“{IIE"EE LT R NSNS S ELWET
2 EMT!EH Fg—kFal/i—%g 4 ALY =0 Rl TITLETY

A BES~ORECHI-T IR EHURIBLUSHBHUZIICEBLEHS
) SIREEETVET.

@ HARHEE. FRIELTHEHICHBLTEBE— 84 LI LOEM T EBLT LS DO
[CPRUFET .

@ HARFFOFEREMIE RAUELTA-BLLEELET,

® R—hI72UxDTal—3vE RAELTO~3IFEELLET .

@ FalL—avREBEORD, WS EEN T EGAHUFET.

0O Fal—avsiz, MS0@ R AODIRICE: T7IF"‘JF£J¥E§H! CEHEDEERRT IERTY. TO@EVX
FLEE SHERCH T IMSME OERETAT<BUE

<fEfHFEE>
FRERSE
ENEl - Mmdyaf itd‘ SEPZO—/ - L—F 127 (S&P) DAANSCCCET
AAL Aaa AsA | BEUFTuF L—F1 T A(Fitch) DAANSBETD
T T T H‘gﬁ#ﬁ iR =) =T = A A==
913 11M-;_|::| "siDAanSCaadk TOHERIHCIRT. 2.3]
BBq Baa BEB & Y;l5=¢p -j :aaj_ |.|=*-3_1-
#E) B _ 2 LLSHHIRSHENBC LS
?f!ﬂ THA I SH B OO —ENTRERT R A
: a2 coc | e JBTEY, BRI UADEBICSSTS
' 3 ek BT 21t - OB DRIE AR L B
( ' { HEuET
Bl = S SR

6/84



EDINETOOOO
O00OO0000000000dn0(EL11518)
Oooooooooooobooooooad

@ RAIELTREANYIZ TV RBEHURAIDERZRNMET .

@ EHHANRREEICOVTE, FAELTREAYIETVL. RBEHUATDEH
ZIEDIET,

RBTHES I EGFHAULREAYIETICEICH), REAVIELEIOEBGEHRUTREL
i ENEEFENET . L. BEAVIICEY  RBEY A7 ER 2R TES 0O TR
HUFEE Aue
B8 REAVIEITIES THE M IHREHOERLVENEECE. CNOOEHZE
HEAOAVI DAV ET LIZL. RETBORRC KT, S EIFXH DL EDAY
JIAANEBAEENBUET.

<BRUI—2VDAA-JHE>

'y

AREIC&DaMER

" MFBRAICLDESEE MHBERCSSRSEE =

ﬁ 1 5 D (R S+ 7 ) (M FHESOER=+7]F) 2

G EiEEEEEL. &
g:r: gx‘?ﬁgﬁﬁm# CMELLT. o AECsTEEER
\ 7 24
H LERD 2RO F— O A—TVRTEL, D EORROBARRE- RS T RE - RH T IE0T
FBUELA

’*EJ F£100RER 2F208 (AEENBSERELD)) (HBSHEERELET,

@ HERTIEASHNERMBKYE, HiRBOFEMEUTRELET L. S0
MRS VERDBEICIF, HEETORNIENHBIFT .

AERRDRECHIHTIE EEMEDOREZRLL. REELTHEZNRT 2 hitEL
FY . (BEMAACEPTRBOFCIUET T HREGHHIFET.)

BRSSOV BLUTFOERIC OV THEIT DO TREHBIER s

7/84



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
Ooooooooooooooooooad

R DB RSO SFET T =g 1.,
J0O—/TLBE rERHEOSEROEm TN

&7ty RIS ACHENNTESEEERHER,
SEECHTIEETEFEFRE

HReEHE ) KR, - Fh—TDER, &8
SELSLEBFEA, ARk LETa -3 Y
FERE

oENSEET - (CERIENERE

FEETYS =FH LSRN 2973 R0—)1

L2 2 ROEHH
7= AEBRSNE

O A —LFEA—T =it FiERO RS ORBE TOMTEEMTMMIC S, S NGB R Reic s
HiCHE R B RO ST T
[ LRSS EORAERLEEOTE), TATEHRET A0 TREVE t A, S BB TV ETIRE
TIHMOBRCOEARRSERH-RETIEOTREVER AL LROTOEAR SBEEFF NI LN
BUET
7 SIESHICH T 5 BB ENSCHIBR)COL Ti, BIERHOR—L~A— (https://www.ammufg. jp/
corp/operation/fm.html) TERLEEGET

Wo7/EOHEH

BHFZYa—,Fab—2avma LR — D7 v EAOBREERUT. TELTHEE
SUEHEOESSE~BETII7PSU—TJ7/RARICKUERETVET,

<R E=T7FE> CTH=TFE>
== [ n ) .
Ya—hkFal—av Ya—hkFab—3v BXE3G
— AANLA—T> A7k FEEED
| S

| (SwFEls) m W=7k m

WL EEGHR

HEEEE NEEREOEEIEEESITHRERIFEY A
FUNT«F FUNT« T DERIZ~ Y IBENICERELEE A

2017 7 24

8/84



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
Ooooooooooooooooooad

o1

o1

o1

11

2019 2

404

1985 8 1

2,000

1997 5
2004 10

2005 10

2015 7

211,581 100.0

9/84



10

11

10/84

20

EDINETOOOO
O0000O00000O0Ooo(ELLs18)
Ooooooooooooooooooad

13



12

13

14

15

16

17

18

19

20

21

22
23

11

13

19

21

14

16

13

15

EDINETOOOO
O0000O00000O0Ooo(ELLs18)
Ooooooooooooooooooad

12

10

16

11 16

18

19

20

14

16

19
16

14

11/84



EDINETOOOO
O00OO0000000000dn0(EL11518)
Oooooooooooobooooooad

10
20

10

10

10

__PLAN

( (D < BRI 5Ll L O >

(KERERE 22 38)
-

(@) <K s e >
{26 P el ] ==2)

-

)< 3 JH Al o 0 >
(7 7 o Fhgooi 3 il & de i) S LErL
- J
— -w
~ DO
E<l - A

.l ] ) <iH— k74U D >
PR 4 % @ N B i

OVRRAE - P4 (b l—=F 4 7)) WhF =2 LEWRT

& §§§ R
B<fFiTHonTs=# 171>
Gl PN B RO T o &7 )

|

W RTmANMERN Syl d

>

B<BETHNE=F 2>
(R YR LsF oy « JERFRERS)

D<7rrFicMET s AS0EA>
\ (FREESERICLATEMREF oy - VA FRSAS)

12/84



10

10

EDINETOOOO
O0000O00000O0Ooo(ELLs18)
Ooooooooooooooooooad

40 60

https://www.am.mufg. jp/corp/operation/fm_html

100

13/84



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
Ooooooooooooooooooad

100 20

100

100 10

100 10

236

341

100 10

14/84



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
Ooooooooooooooooooad

15/84



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
Ooooooooooooooooooad

130

100 10 100 20

100 50

16/84



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
Ooooooooooooooooooad

DHAESOMSR. MEEFOEMOEBEZITERLET . —RICHIEE
BEERD FINt L3 & R MSOMEE TEL AR RS OMEO T BEH
VA7 BHOTEERLBIE T, HIBEFOERIC IS LU BFSOMSOERIS ., —AR

CZDLHBFOBRFHEAMRVMEIEXELBIMENHIET.

HASNEREEICOVLTR. BEANVIVICEVABERUAIDEFERVET

BETH B ABBEHUATERZICHRTE3DOTRSUERA ABNVIETS
YR STHSANMAYIHRERRZOSFIIVENEECR, CNSOSFIERY
BOAYIIARDOO BT EICTERLET VL. BBHEBOKRIC K

TlE. HFIEBEF L DN IARERBBENBVET .

. BIlEEFEORITHFSORE, BBRRNRELEY. GBSV TZEOE2 N
ERVZZ BEOBEICE. BHIFSEOMEN TEFFOEE ER) T L FLLP
RESDOZILVEIC L BESICEVZDMENBLBIEENBIET .

BfiIFEETRLLSLT IR, TOHMIFEOWMS | BH+HTENE
EnE SPREIEICLIURS INFRENTVIBSICE. FENRIILEN oY, +
A7 SEHEOFENMERREN oY, 77 VROFTHEBKIC L >THiRM@EEE.

BREVTAHIESTOMS | EBDBENBIET.

37

17/84



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
Ooooooooooooooooooad

18/84



EDINETOOOO
O00OO0000000000dn0(EL11518)
Oooooooooooobooooonoad

BRI RED S EORBRONS | 273 e e

® IruE BEUBREN (HEE 8 D7 vREORNERES SALOMEROLE
:wmﬂm; mm-himmw. {20V 4F3EA—201 3 2FH)
AR M 3, 201 76 7R 201 SR 2RETT . o " Tr PO RmREFE. 20184 7R 20198 2ATT.
10,080 w100 '
el jo uf
10,020 18 i
10,000 - had gk 193 193
G580 20 20 :
Qﬁ 3 i o 15
el 20 20 113 j74
Sa0o] . ais
gaRg | | T 7 O MR HEN) 60 =i ﬁm 1
G860 |-| — WP TR ) Uy ) 80 -0} v
G840l b T -8 10— s e
1403 1503 1803 1703 1803 T TrvE DAR GAGS TAGE DLEN SEEN FRSE

GHETORIESS T T o D RS R 2 Ay

SHERIEEN (S PR e NS ) AN SR D Os L THEL TR RO R R RS EE N T,

«EHRERESG. SRR INTSED S HORERETLLET,

OSSR, B3 BOAERTIEL S EOSFHLT AL EMREE T B8 N7, SBORRENCE T TR AL
AR TR T W T AT

LERGEBEZORRTEY. ROEAMREFRIETSLOTEBUTFE A,

KENERETS A0ERI- VLT

itk TOPUERSAT) TOPK IAESGA T ) S REE S ETS (AT — 80 L BT SN ST S = R
ALTRHLEEE(TOPIN I, RERSIT L 2HPETOEE S s
TF. TOPIX A0 ) TR T 2 M O — DO R e S E i
L E T RS (A, TOPIX (EMEA T O L < RS EDEE,
TOPIX R SAT ) DM G C R e 1 ETOP X i 253 ) DR
DLoRERDRIEER IERERLTLAT.

B dunld WECIDTH A of 2T MASCITZH A o 2 F o0 d 2 B SAR & M) InCAMBLEEGERT. %
AT ER<EROERE TR SN TR T R MECITT Y A T T RCHT S
EEME L 1P S O IeS B R 1 T TAGC) Inc LT,
I MECIE T —2rrdoy—ira b MACIT T— o = ubedf 2 F 2 T IRERT ) S MSCI Inc FmEELT
A 2 F D TEEMAR B RN T R R RER TS N TLET. B MECI T o= 2l Tt e
A L d Al ¥ SRR T O M MG Inc oL T
=] | MOMURABP! W) NORLIRA BP0 &0, PRt S L T L 2 RO

NZH =R TP d AT NOWURA-BRPI GBS 10 7 - ry P A0TSR
CHEME RS ST O — VORI TR S ML . e . SEREmT
IEfEsE. Fedtt, (BN, Tt . BREESLUESETER TS a0 TR,
HEENTEL TER AL Ty RO RS L T RS L Rt A

SEEN FTSERTAEM- T TR FTSEHHER1 77 A (< B#I . FTSE Fixed Income LLCIEL RSN,
B<B*x OFrR R TERORMNOES NRRTETROHESEH TR TOL WS
AT ATTFTSE Fixed Income LLTE. &7 o Rnafid—T 8L,
EIFFEDER ERES L EEREE T TR A O A F eI 30
F—aii MERHOEBREL TE, FT5E Fixed Income LLCHE, 88T —90)
EENEEE2EsREE T 37— Y0BE BB REE coxEs
WEERL S A T T I T S R S R E T O — O
FT5E Fixed Income LLCICWMLR Y,

i E PENAGB-ENT O~/ UL JPERAGBHEMT O —/ -5 =50 FER AP e Uy — 2
FA IV TNIT—rELRE TLEHER T BANR TOI T2 T At Rw
{EEIES Ty I AT . REANRTOLIY -V FlOS 5. RO m .
RTRMSCERL THINTERCIURRINTL T, SENTRERTLP,
ELA T UF— A T T A — TR,

LER rE M R, Bl SRR e B N e L T AR T,

19/84



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
Ooooooooooooooooooad

0.378
0.35
10 0.385 0.35
X X 365
0.35 0.27 0.05 0.03
0.3 0.22 0.05 0.03
0.25 0.17 0.05 0.03

20/84



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
Ooooooooooooooooooad

20.315 15 0.315
20.315 15 0.315
20.315 15
0.315
15.315 15
0.315

2019 2
21/84



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
Ooooooooooooooooooad

31 2 28
495,036,508 99.75
— 1,232,717 0.25
496,269,225 100.00
31 2 28
(QD) ) ) (D] (D]
521,970,169 0.9482 494,932,115 0.9484) 495,036,508/99.75]

31 2 28

99.75

99.75

22/84



EDINETOOOO

O0000O00000O0Ooo(ELLs18)
Ooooooooooooooooooad

31 2
30 2 20 ) 3,969,791,621 3,969,791,621 9,952 9,952
31 2 20 ) 495,822,195 495,822,195 9,904 9,904
30 2 3,951,300,429 — 9,952 —
3 3,973,682,223 — 9,944 —
4 3,612,460,629 — 9,925 —
5 2,492,204 ,663 — 9,924 —
6 1,220,390,173 — 9,908 —
7 1,216,117,994 — 9,908 —
8 1,197,074,185 — 9,914 —
9 1,162,023,323 — 9,898 —
10 485,845,232 — 9,894 —
11 482,620,959 — 9,872 —
12 492,541,443 — 9,856 —
31 1 490,680,292 — 9,882 —
2 496,269,225 — 9,905 —

1
1 0
2 0
1 0.48
2 0.48
100

23/84



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
Ooooooooooooooooooad

10,756,423,072 6,767,297,781 3,989,125,291

224,588,644 3,713,078,217 500,635,718
31 2 28

300,566,558 4._86

294,114,591 4.75

330,281,877 5.34

198,725,183 3.21

129,852,608 2.10

658,859,668 10.64

1,257,947,428 20.32

1,028,403, 640 16.62

960,598, 500 15.52

334,263,013 5.40

205,238,000 3.32

88,576,960 1.43

87,740,200 1.42

3,962,767,741 64.03

— 973,074,208 15.72

6,189,382,766 100.00
31 2 28

254,290,744 4.11

196,296,912 3.17

24/84



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
ooooodooodooodnoodd

183,458,560 2.96
31 2 28
/ 7/
() (H () () ) [ N
1.25 SWEDISH COVE 30,000,000 1,232.87| 369,861,302 1,231.89 369,569,777|1.250000] 2022/6/15| 5.97
220615
1 SWEDBANK HYPOTE 27,000,000 1,219.08| 329,152,356 1,218.47| 328,988,506] 1.000000] 2020/12/16| 5.32
201216
1.75 0.A.T 230525 2,200,000 13,683.28 301,032,309 13,662.11] 300,566,558/ 1.750000] 2023/5/25| 4.86
3.25 NORDEA HYPOT 23,700,000 1,249.22 296,065,614 1,248.06 295,790,382, 3.250000] 2020/6/17| 4.78
200617
3.25 COMMONWEALT 2,500,000 11,217.82 280,445,665 11,189.82, 279,745,595 3.250000] 2023/7/20| 4.52
230720
FRN SUNCORP-METWA 3,000,000 7,948.28 238,448,435 7,949.21 238,476,498|2.728200] 2019/11/5| 3.85
191105
200,000,000 102.74 205,480,000 102.61 205,238,000/ 2.030000] 2024/3/8| 3.32
1.5 KFW 240611 1,500,000 13,648.09 204,721,426 13,623.12 204,346,939|1.500000] 2024/6/11] 3.30
2.5 KOMMUNINVEST 15,900, 000 1,250.89 198,892,527 1,249.84 198,725,183(2.500000] 2020/12/1] 3.21]
201201
FRN MACQUARIE B 1,500,000 12,454.23 186,813,561 12,468.41] 187,026,158 1.250000] 2025/3/5| 3.02]
250305
1.5 STADSHYPOTEK 14,000,000 1,240.49 173,668,767 1,239.77 173,568,270[ 1.500000| 2021/12/15| 2.80]
211215
2.75 QUEBEC 280901 2,000,000 8,558.30 171,166,162 8,544.05 170,881,194{2.750000] 2028/9/1] 2.76]
2.222 WELLS FARGO 2,000,000 8,363.63 167,272,726 8,364.39 167,287,902(2.222000] 2021/3/15| 2.70]
210315
FRN NATIONAL A 2,000,000 7,904.03 158,080,682 7,904 . 20| 158,084,011 2.670000] 2023/3/16] 2.55
230316
3 ING BANK (AUSTR 1,700,000 8,034.04 136,578,785 8,053.75 136,913,768[3.000000] 2023/9/7] 2.21]
230907
4 KFW 250227 1,500,000 8,663.76) 129,956,539 8,656.84 129,852,608 4.000000] 2025/2/27] 2.10]
1.75 PHILIP MORRI 1,000,000 12,853.61) 128,536, 146} 12,850.96) 128,509,692 1.750000] 2020/3/19| 2.08]
200319
0.2 LB BADEN-WUER 1,000,000 12,595.13 125,951,301 12,593.49 125,934,938(0.200000| 2021/12/13] 2.03]
211213
4 ONTARIO 210602 1,400,000 8,804.49 123,262,905} 8,802.38 123,233,397/4.000000] 2021/6/2| 1.99
FRN MORGAN STA 900,000 11,110.28} 99,992,544 11,161.95 100,457,607[3.957630] 2024/5/8| 1.62]
240508
0.625 STADSHYPOTE 700,000 12,870.00) 90,090,044 12,861.49 90,030,493 0.625000| 2021/11/10] 1.45]
211110
0.375 ENGIE SA 700,000 12,674 .56} 88,721,967 12,653.85) 88,576,960]0.375000] 2023/2/28| 1.43
230228
1.875 VOLKSWAGEN 600,000 14,633.59 87,801,549 14,623 .36 87,740,200]1.875000] 2021/9/7| 1.42
210907
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.03 ROYAL BANK O 1,000,000 8,375.35 83,753,554 8,377.96 83,779,690 2.030000| 2021/3/15| 1.35
210315
D ROYAL BANK OF C 1,000,000 8,310.43 83,104,366 8,319.54 83,195,421|2.000000| 202273721 1.34
220321
FRN SUNCORP-MET 1,000,000 8,014.92 80,149,268 8,018.28 80,182,829 3.180000 2021/6/22 1.30
210622
3.45 AT&T INC 1,000,000 7,993.50 79,935,050 8,006.37 80,063,708|3.450000] 2023/9/19| 1.29
230919
FRN GOLDMAN SACHS 600,000 11,314.28 67,885,701 11,329.38 67,976,295 4.306000| 2023/11/29| 1.10
231129
FRN CENTRAL NIPPO 600,000 11,118.04 66,708,261 11,117.38 66,704,3233.548130| 2022/3/3| 1.08
220303
3.25 ORIX CORP 600,000 10,853.06 65,118,386 10,838.65 65,031,901| 3.250000| 2024/12/4| 1.05
041204
31 2 28
4 .86
475
10.64
64.03
84.28
31 2 28
NOTESY 1906 20 2,295,099.9 254,457,725 2,293,593.8 254,290,744 4.11]
CAN-B 1906 16 2,177,856 183,615,039 2,176,000 183,458,560  2.96
STEU BTP1903 14 1,556,520 196,261,607, 1,556,800 196,296,912  3.17]
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1 2

30 2 20 31 2 20
24,481,532 2,177,288
3,959,990,474 494,590,585
15,610,519 15,980
4,000,082,525 496,783,853
4,000,082,525 496,783,853
20,563,716 -
1,150,699 113,769
8,438,436 834,293
35 3
138,018 13,593
30,290,904 961,658
30,290,904 961,658
3,989,125,291 500,635,718
19,333,670 4,813,523
34,112,135 7,884,628
3,969,791,621 495,822,195
3,969,791,621 495,822,195
4,000,082,525 496,783,853
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1 2
29 7 24 30 2 21
30 2 20 31 2 20
116 21
7,871,997 11,248,137
7,871,881 11,248,116
7,438 4,005
1,150,699 535,938
8,438,436 3,930,167
138,018 64,210
9,734,591 4,534,320
17,606,472 15,782,436
17,606,472 15,782,436
17,606,472 15,782,436
1,270,853 13,689,489
- 19,333,670
426,835 18,248,547
426,835 18,248,547
883,180 1,635,453
883,180 1,635,453
19,333,670 4,813,523
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1 2
L 30 2 20 ] L 31 2 20 ]
11,000,000 3,989,125,291
10,745,423,072 224,588,644
6,767,297,781 3,713,078,217
19,333,670 4,813,523
3,989,125,291 500,635,718
1 2
29 7 24 30 2 21
30 2 20 31 2 2
A 34,112,135 A 4,140,233
B — B _
c 10,640,945 c 2,185,926
D — D 3,744,395
E=A+B+C+D 44,753,080 E=A+B+C+D 10,070,554
F 3,989,125,291 F 500,635,718
G=E/F*10,000 112 i G=E/F*10,000 201
H — i H —
1=F*H/10,000 — 1=F*H/10,000 —
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1 2
29 7 24 30 2 21
30 2 20 31 2 20
26 198
1 2
30 2 20 31 2 20

38/84



EDINETOOOO
O0000O00000O0Ooo(ELLs18)
ooooodooodooodnoodd

1 2
30 2 20 31 2 20
1 2
30 2 20 31 2 20
11,670,324 208,643
11,670,324 208,643
1 2
30 2 20 31 2 20
1 0.9952 0.9904
Qa 9,952 ) (9,904 )
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€Y)

@

521,609,983 494,590, 585

521,609,983 494,590, 585

31 2 20

310,249,812
888,104,245
689,691,069
550,575,938
1,835,314,891
8,997,709,921
8,165,200
219,826,567
80,496,828
19,719,552
70,384,098

13,670,238,121
13,670,238,121
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31 2 20

88,867,720
44,283,985
1,502

133,153,207

133,153,207

14,276,286,419

739,201,505

13,537,084,914

13,537,084,914

13,670,238,121

[ 31 2 20 ]

30 2 21
4,178,396,354
14,107,157,323
4,009,267,258

4,747,758,766
327,010,458
365,931,438
521,609,983
8,313,975,774

14,276,286,419

739,201,505

14,276,286,419
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30 2 21
31 2 20

26 198

31 2 20
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31

31

963,317,

4,123,587

9,792,023

6,843,687

13,475,440

(

)

31

737,379,995
1,023,489,796

736,802,604
1,026,930,115

577,391
3,440,319

1,760,869,791

1,763,732,719

4,017,710

31
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2,528,395,990 2,548,638,500 20,242,510

1,434,825,900 1,449,712,500 14,886,600

1,635,490,500 1,661,940,000 26,449,500

163,382,340 166,267,000 2,884,660

3,268,765,200 3,260,600, 000 8,165,200

2,962,948,860 2,983,335,600 20,386,740

11,993,808,790 12,070,493,600 76,684,810

31 2 20
1 0.9482

@ 9,482 )
D
@
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400,000,000 410,964,000
100,000,000, 100,280,000

500,000,000 511,244,000

1.875 PHILIP MORR 210225 400,000.00 392,049.87,
2.55 SUNTORY HOLD 220628 1,000,000.00 967,316.68
3.25 COMMONWEALT 230720 5,000,000.00 5,059,010.40
3.25 ORIX CORP 241204 1,000,000.00 978,965.65
3.455 MITSUBISHI 230302 1,000,000.00 1,003,869.62
3.75 MARUBENI COR 230417 2,500,000.00 2,504,249.25
3.875 APT PIPELIN 221011 1,000,000.00 1,002,974.20
4.5 TRANSURBAN QL 280419 500,000.00 481,286.04
FRN CENTRAL NIPPO 220303 1,200,000.00 1,203,366.00
FRN GOLDMAN SACHS 231129 2,100,000.00 2,143,224.48
FRN MACQUARIE B 240327 1,000,000.00 1,004,320.37,
FRN MORGAN STA 240508 2,700,000.00 2,705,723.00
19,400,000.00 19,446,355.56

(2,153,683,878)

2.75 QUEBEC 280901 4,000,000.00 4,060,640.00
4 ONTARIO 210602 2,400,000.00 2,506,344.00
6,400,000.00 6,566,984.00

(550,575,938)

2 ROYAL BANK OF C 220321 3,000,000.00 2,957,250.00
.03 ROYAL BANK 0 210315 2,000,000.00 1,986,880.00
2.222 WELLS FARGO 210315 4,000,000.00 3,968,040.00
2.5 VW CREDIT CAN 191001 2,000,000.00 2,001,160.00
11,000,000.00 10,913,330.00

(914,973,587)

17,400,000.00 17,480,314.00)

(1,465,549,525)

2.95 VOLKSWAGEN F 200622 1,500,000.00 1,504,303.05
3 ING BANK (AUSTR 230907 1,700,000.00 1,721,436.66
3.45 ATET INC 230919 4,000,000.00 4,030,281.60
3.5 VICINITY CENT 240426 1,100,000.00 1,107,500.02
FRN MACQUARIE B 221215 1,200,000.00 1,192,681.05
FRN NATIONAL A 230316 2,000,000.00 1,992,446.20
FRN SUNCORP-MET 210622 2,000,000.00 2,020,512.20
FRN SUNCORP-METWA 191105 6,000,000.00 6,010,866.00
FRN VOLKSWAGEN FI 220914 1,000,000.00 1,001,049.10
20,500,000.00 20,581,075.88

(1,630,638,641)
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1.875 VOLKSWAGEN 210907 1,200,000.00 1,189,355.91
1,200,000.00 1,189,355.91
(172,052, 225)
2.5 KOMMUNINVEST 201201 55,900,000.00 58,470,924.85
55,900,000.00 58,470,924.85
(695,804, 005)
1 SWEDBANK HYPOTE 201216 67,000,000.00 68,295,170.30
1.25 SWEDISH COVE 220615 60,000,000.00 61,850,574.00
1.5 STADSHYPOTEK 211215 24,000,000.00 24,892,920.00
3.25 NORDEA HYPOT 200617 53,700,000.00 56,090,874.36
204,700,000.00 211,129,538.66
(2,512,441,510)
260,600,000.00 269,600, 463.51
(3,208,245,515)
0.35 SPAIN GOVT 230730 2,000,000.00 2,012,984.00
1.75 0.A.T 230525 3,200,000.00 3,472,945.60
5,200,000.00 5,485,929.60
(689,691 ,069)
0.2 LB BADEN-WUER 211213 2,500,000.00 2,497,284.15
1.5 KFW 240611 3,000,000.00 3,247,227.00
2.125 EURO STABI 231120 3,000,000.00 3,319,368.00
8,500,000.00 9,063,879.15
(1,139,510,886)
0.375 ENGIE SA 230228 1,500,000.00 1,507,895.70
0.625 STADSHYPOTE 211110 1,700,000.00 1,735,342.66
1.75 PHILIP MORRI 200319 3,000,000.00 3,058,204.80
FRN MACQUARIE B 250305 2,500,000.00 2,469,445.17
8,700,000.00 8,770,888.33
(1,102,676,080)
22,400,000.00 23,320,697.08
(2,931,878,035)
12,073,291,819
(11,562,047,819)

(G )
2 )
12 100.00% 17.84%
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2 37.57% 4.56%
4 62.43% 7.58%
9 100.00% 13.51%
1 100.00% 1.43%
1 21.69% 5.76%
4 78.31% 20.81%
2 23.52%) 5.71%
3 38.87% 9.44%
4 37.61% 9.13%
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31 2 28

497,865,914

1,596,689

496,269,225

501,012,196

0.9905

10,000

9,905

31 2 28

6,375,605,573

186,222,807

6,189,382,766

6,526,280,385

0.9484

10,000

9,484
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2019 2 2,000 400,000
211,581
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2019 2 28
895 12,622,593
16 1,162,998
54 269,122
1 6,013
966 14,060,726
38 59
2
19 52
52 38 38 57
193 2 1 33 29 4
1 30 3 31
193 2 1 34
30 4 1 30 9 30
( )
32 33
( 29 3 31 ) ( 30 3 31 )
)
2 69,212,680 2 54,140,307

36,210 19,967
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337,699 362,886
35,896 2,109
10,076,022 9,770,529
2 659,405 2 674,156
446,374 490,903
2 30,000 2 30,000
113,754 224,645
80,948,042 65,715,506
1 806,798 1 760,010
1 759,446 1 724,852
1,356,000 1,356,000
2,922,245 2,840,863
15,822 15,822
1,844,549 2,654,296
608,066 1,097,970
10 -

2,468,448 3,768,090
24,327,081 26,361,327
320,136 320,136
654,402 627,141
463,105 434,700
711,230 747,085
50,235 45,230
23,600 23,600
26,502,592 28,512,021
31,893,286 35,120,975
112,841,328 100,836,481
( )

32 33

29 3 31 ) ( 30 3 31 )

166,493 359,176
108,024 174,333
547,707 456,159
4,225,009 2 3,905,670
2,355,815 2 4,330,584

3,061,479 2 4,388,803
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351,670 99,010
756,668 736,829
843,729 906,167
100,680 125,343
711,633 842,194
13,228,909 16,324,272
590, 154 720,536
166,458 187,562
253,070 254,851
1,009,684 1,162,951
14,238,594 17,487,223
2,000,131 2,000,131
3,572,096 3,572,096
41,160,616 41,160,616
44,732,712 44,732,712
342,589 342,589
6,998,000 6,998,000
43,034,713 27,790,911
50,375,303 35,131,500
97,108,147 81,864,344
)
32 33

29 3 31 ) 30 3 31 )
1,494,586 1,484,913
1,494,586 1,484,913
98,602,734 83,349,257
112,841,328 100,836,481
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32 33
28 4 1 29 4 1
29 3 31 30 3 31
81,709,776 75,423,596
2,396,020 2,723,458
25,763 48,215
84,131,560 78,195,269
2 33,975,255 2 30,906,879
731,771 730,784
482 1,000
1,713,892 1,723,057
13,961,993 13,467,029
984,749 864,916
158,915 178,652
699,940 467,973
51,995 50,251
9,887 15,328
1,611,608 1,635,079
11,925 23,250
53,912,419 50,064,204
331,997 349,359
6,496,165 6,421,837
843,729 906,167
100,680 125,343
1,196,210 1,231,033
14,843 13,012
233,159 192,192
422,030 410,229
706,571 678,182
441,736 423,171
48,393 47,889
1,030,040 1,115,719
474,521 450,299
12,340,079 12,364,437
17,879,061 15,766,627
( )
32 33
28 4 1 29 4 1
29 3 31 30 3 31
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243,048 349,402

0 -
2 4,601 2 483
260,190 81,580
278,148 91,672
4,383 9,989
790,372 533,128
11,552 30,114
- 43,182
218 10,402
4,357 3,829
16,128 87,529
18,653,304 16,212,226
259,137 516,394
- 7,495
259,137 523,889
42,248 105,903

126,228 -
157,482 102,096
1 13,540 1 54

3 48,575 -
388,075 208,054
18,524,367 16,528,061
2 5,658,953 2 5,252,224
103,169 76,092
5,762,122 5,176,132
12,762,244 11,351,928

28 4 1 29 3 31

( )

2,000,131| 3,572,096| 41,160,616| 44,732,712| 342,589| 6,998,000, 57,079,782 64,420,372| 111,153,216

26,807,312 26,807,312 26,807,312

12,762,244 12,762,244| 12,762,244
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— — — — — —| 14,045,068 14,045,068 14,045,068
2,000,131| 3,572,096| 41,160,616| 44,732,712| 342,589| 6,998,000  43,034,713| 50,375,303| 97,108,147
1,446,576 6,546 1,453,123 112,606,339
26,807,312
12,762,244
48,009 6,546 41,462 41,462
48,009 6,546 41,462 14,003,605
1,494,586 — 1,494,586 98,602,734
33 29 4 1 30 3 31
( )
2,000,131| 3,572,096| 41,160,616 44,732,712| 342,589| 6,998,000 43,034,713| 50,375,303 97,108,147
26,595,731 26,595,731| 26,595,731
11,351,928/ 11,351,928| 11,351,928
— — — — — —| 15,243,802| 15,243,802 15,243,802
2,000,131/ 3,572,096/ 41,160,616| 44,732,712| 342,589| 6,998,000 27,790,911| 35,131,500 81,864,344
1,494,586 1,494,586 98,602,734
26,595,731
11,351,928
9,673 9,673 9,673
9,673 9,673 15,253,476
1,484,913 1,484,913 83,349,257
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@

@
(
)
€))
10
28

5 50

2 20
@

G )

€y

¢))
®
4

10
10

®

(©
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@
29 30 30
30 30 30
€))
1ASB FASB
26 1ASB
IFRS 15 FASB Topic606 IFRS 15 30 1 1
Topic606 29 12 15
IFRS
15 1 IFRS 15
@
34
©)
1.
32 33
( 29 3 31 ) ( 30 3 31 )
539,649 604,123
1,029,950 1,215,234
2.
32 33
( 29 3 31 ) ( 30 3 31 )
47,798,472 41,809,118
46,963 40,621
30,000 30,000
1,993,055 1,577,059
2,071,256 3,850,734
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456,748 430,491
1.
32 33
28 4 1 29 4 1
29 3 31 30 3 31
2,392 —
7,791 54
3,356 —
13,540 54
2.
32 33
28 4 1 29 4 1
29 3 31 30 3 31
13,862,465 11,380,244
4,375 380
4,204,969 3,851,536
3.
32 28 4 1 29 3 31
48,575
1
33 29 4 1 30 3 31
32 28 4 1 29 3 31
) ) ) )
211,581 211,581
211,581 211,581
€Y

28 6 28
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29 6 28

29 4 1

26,807,312
126,700
28 3 31
28 6 29

26,595,731

125,700
29 3 31
29 6 29

30 3 31
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)

)

(

)

)

211,581

211,581

211,581

211,581

€Y)

&)

29 6 28

30 6 27

26,595,731
125,700
29 3 31
29 6 29

11,363,380

53,707
30 3 31
30 6 28

32
29 3 31

33
30 3 31

678,116
2,030,029

678,116
1,351,912

2,708,145

2,030,029

€y
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)
A
“4)
32 ( 29 3 31 )
Q) 69,212,680 69,212,680
() 36,210 36,210
[€) 10,076,022 10,076,022
[0)) 24,189,921 24,189,921
103,514,834 103,514,834
) 4,225,009 4,225,009
4,225,009 4,225,009
33 ( 3 3 31 )
[€)) 54,140,307 54,140,307
) 19,967 19,967
(€) 9,770,529 9,770,529
(0)) 26,224,167 26,224,167
90,154,972 90,154,972
() 3,905,670 3,905,670
3,905,670 3,905,670
1
(€H) (€))
@) 4)
(€H)
2
32 33
( 29 3 31 ) ( 30 3 31 )
137,160 137,160
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160,600 160,600
159,536 159,536
)
3
32 ( 29 3 31 )
1 5
1 10
5 10
69,212,680
10,076,022
36,210| 10,703,761| 8,324,138 45,606
79,324,912 10,703,761| 8,324,138 45,606
33 ( 30 3 31 )
1 5
1 10
5 10
54,140,307
9,770,529
19,967| 13,110,758 8,593,680 68,714
63,930,804 13,110,758 8,593,680 68,714
160,600
159,536 160,600
159,536
32 ( 29 3 31 )
17,778,798 15,302,336 2,476,461
17,778,798 15,302,336 2,476,461
6,447,333 6,769,569 322,236
6,447,333 6,769,569 322,236
24,226,131 22,071,906 2,154,225
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33 ( 30 3 31 )
18,599,111 16,040,884 2,558,227
18,599,111 16,040,884 2,558,227
7,645,023 8,062,990 417,966
7,645,023 8,062,990 417,966
26,244,135 24,103,874 2,140,260
32 28 4 1 29 3 31
122,688 82,146 21,570
3,439,009 176,991 20,678
3,561,608 259,137 42,248
33 29 4 1 30 3 31
8,169,769 516,394 105,903
8,169,769 516,394 105,903
157,482 157,482
102,096 102,096
50
30 50
(€H)
32 33
28 4 1 29 4 1
29 3 31 30 3 31
2,997,931 3,649,089
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199,166 184,120
22,711 27,829
40,934 56,895
183,403 188,683
653,618
3,649,089 3,729,252
@)
32 33
28 4 1 29 4 1
29 3 31 30 3 31
2,678,827 2,698,738
47,553 48,080
7,066 47,759
107,823 102,564
142,532 173,748
2,698,738 2,723,393
®3)
32 33
( 29 3 31 ) ( 30 3 31 )
3,471,120 3,374,562
2,698,738 2,723,393
772,381 651,168
177,969 354,690
950,350 1,005,858
207,810 169,893
615,490 550,128
127,049 285,836
590,154 720,536
463,105 434,700
127,049 285,836
4
32 33
28 4 1 29 4 1
29 3 31 30 3 31
199,166 184,120
22,711 27,829
47,553 48,080
54,327 47,053
38,127 65,361
28,533 4,780

295,314 281,066
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®)
32 33
29 3 31 ) ( 30 3 31 )
62.9 62.2
33.3 34.7
3.7 3.1
100 100
(6)
32 33
( 29 3 31 ) ( 30 3 31
0.061 0.90 0.069 0.67
1.5 1.8 1.5 1.8
146,421 142,105
32 33
29 3 31 ( 30 3 31
455,165 445,379
242,551 223,512
295
124,367 135,805
260,374 277,468
11,509 12,235
50,969 57,431
180,726 220,628
19,277 13,690
217,902 257,879
14,803 23,262
77,490 78,035
236,450 200,331
68,614 82,168
1,960,499 2,027,829
1,960,499 2,027,829
141,802 133,105
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32
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32
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1,447 1,382
659,638 655,348
3 4
802,893 789,840
1,157,605 1,237,989
33 30 3 31
100 5
29 3 31 33 29 4 1 30 3 31
29 3 31 33 29 4 1 30 3 31
90
]
]
29 3 31
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2,141,513 4,204,969 2,071,256
UFJ
100.0
UFJ 324,279 5,983,874 716,117
51.0
662,992 352,297
1,711,958 7,878,591 1,276,937
UFJ
15.0
33 29 4 1 30 3 31
( )
2,141,513 3,851,587 3,850,734
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