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5 ERIKR
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T RIEG] (FERE) 121,158,656 /A\88.14
N HAR 121,158,656 A\88.14

E D) BEHRIT, 77 > FOMEEREEIC

9D MELE PE DRI O LT,
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(S BLI%) (o BeAt) MG PERR | AR PERR
(M) (M) GrEeE)(M) | GrBlfhH(M)
(201% g;rgi%sﬁﬁ; 266,685,163 266,685,163 0.9814 0.9814
@ f’g ?ﬁ;‘%gﬁﬂg 258,640,721 258,640,721 0.9681 0.9681
© 01%6; ?;;r%ﬂ?gﬁﬂ;i 204,353,707 204,353,707 0.9845 0.9845
2019 459 HKH 196,509,528 — 1.0218 —
10 H&KH 186,110,906 — 1.0183 —
11 AXH 183,290,372 — 1.0216 —
12 AKH 177,146,223 — 1.0160 —
2020 4£ 1 HKH 178,312,670 — 1.0319 —
2 HKH 176,020,938 — 1.0377 —
(2020 ;E;rzi"ﬁigﬁﬁ; 175,082,066 175,082,066 1.0606 1.0606
3 HAEKH 175,718,303 — 1.0738 —
4 HRH 152,968,808 — 1.0794 —
5 HAKH 151,588,688 — 1.0818 —
6 HKA 149,006,882 — 1.0852 —
THEKH 147,220,488 — 1.0874 —
8 HARH 145,151,464 — 1.0835 —
9 HKH 137,468,272 — 1.0907 —
Q HEOHBE
147055 Bl (M)
5% 1 BRI 0.0000
55 2 G 0.0000
55 3 FHE 0.0000
% 4 I 0.0000
2020 453 H 27 H~ B
2020 4£ 9 H 26 H
@ IRIEEDHT
N 28 #(%)
%1 I A1.9
55 2 FHE I Al.4
5% 3 BRI 1.7
5% 4 FHAE I 7.7
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2020 /£ 3 A 27 H~

2020 £ 9 H 26 H 2.7
4) BRERUVEHOERE
HEHED) fEradaE(n)
%1 FE WM 284,191,584 13,450,334
% 2 FHE 48,543,123 53,132,295
% 3 FHE 35,742,605 95,321,161
%4 FHE WM 25,896,883 68,391,362
2020 4£ 3 H 27 H~
2020 ££ 9 A 26 H 9,862,085 48,903,240

() YRR EHEIL 1,000,000 0 TY,

36



(&) XY—2J772FK

REEFYSF—T7F

(1) #®&EKR (2020 £ 9 A 30 HERTE)

e
Be& & pEOFEER REAM(F) P& LR (%)
EE RS 12,377,628,987 98.25
N TAUh 12,377,628,987 98.25
a—)Len—2 ZOMOE FE (AEPRE) 220,107,218 1.75
B PEARAH 12,597,736,205 100.00
(E 1) gERIT, 77 FOMEEREICKTT 2 Y4B EORMEDO LR TT,
(E 2) HEEEONEZ OFHlil L ORE LRI, HiZEEOHIBHIDONR T,
(2) IEEE (20204£9 A 30 HIR*E)
@ HBREEMIIED T EHA
A . EEEEH OB
MR, Dk A A HLATh FIZE (%) Ba
4 Mk FitH ElES M REA EEHIR | b
B A%A (M) () EE/A/B) | %)
1 |United States Treasury Strip Coupon |7 AU [EIE FIE 2 8,820,000 86.44 88.81 B 6.58
- ’ ’ 806,620,046 828,782,501 2033/02/15
. 87.68 90.23 —
. . 1 STk
2 |United States Treasury Strip Coupon |7 AU%  |[EEzEFA 8,670,000 804,303,883 827,713,022 2032/02/15 6.57
3 |United States Treasury Strip Coupon |7 AU%  |[EEzEA 8,920,000 8o.17 87.18 B 6.53
- ’ ’ 803,846,012 822,805,668| 2034/02/15
4 |United States Treasury Strip Coupon |7 AU [E & RIE 4% 9,050,000 83.99 85.66 B 6.51
- ’ ’ 804,195,851 820,272,108| 2035/02/15
- 146.67 147.91| 5.375000
. . i
5 |United States Treasury Note/Bond [7AUD  |[EEES 5,191,000 805.550.540| 812,355,225 2031/02/15 6.45
- 107.74 108.24| 1.500000
. . EeyTa———
6 |United States Treasury Note/Bond |7 AUA [EIE R 6,110,000 696,477,391 699.717.419| 2030/02/15 5.55
- 102.97 102.59[ 2.000000
. . EeyTa———
7 |United States Treasury Note/Bond |7 AUA [EIE R 4,353,000 474,270,682  472,507.815| 2022/02/15 3.75
. 107.03 107.78| 2.000000
. ! Eeysama—,
8 |United States Treasury Note/Bond |7 AU [EM&E 4,105,000 164,864,319 468,102,583| 2025/02/15 3.72
. 110.88 112.43| 2.250000
. ! Eeysama—,
9 |United States Treasury Note/Bond |7 AU [EM&E 3,490,000 109.422.914] 415,164,627 2027/08/15 3.30
. 102.47 101.75| 2.125000
. : EeyTa———
10 |United States Treasury Note/Bond |7 AU% [EfEF RS 3,819,000 414,038,320] 411,133,200 2021/08/15 3.26
. 147.69 148.58 6.125000
. . EeyTa——— . . .
11 |United States Treasury Note/Bond |7 AU% [EfEF RS 2,595,000 405,498,099 407,941,603| 2029/08/15 3.24
- 104.85 106.75| 1.500000
. . ERyTa— . . .
12 |United States Treasury Note/Bond |7 AU |\EfEFIESR 3,530,000 391,501,223 398,709,638 2026/08/15 3.16
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Mgk, mdk | A ST LA FIZE (%) BE
N4 Hidik TEH E b A fERRIABR | bR
BRI AR (M) (M) FE/H/B) | )
- 105.44 107.16| 1.625000
. . ERyTae
13 [United States Treasury Note/Bond |7 AUA [EIE R 3,320,000 370,381,880 376,419.979| 2026/02/15 2.99
. 108.75 108.74| 2.750000
. . EnyTe—
14 |United States Treasury Note/Bond |7 AU [EM&E 3,257,000 374.752.615 374.714,710| 2024/02/15 2.97
. 104.57 104.42| 2.000000
. . EnyTe—
15 |United States Treasury Note/Bond |7 AUJ1 [EME 3,360,000 371,746,430 371.232.563| 2023/02/15 2.95
. 104.13 104.24| 1.750000
. . EnyTe—
16 |United States Treasury Note/Bond |7 AU% [EfEF RS 3,205,000 353,100,157 353,473,155 2023/05/15 2.81
. 115.53 116.62| 2.750000
. . i . . .
17 |United States Treasury Note/Bond |7 AU% [EfEF RS 2,290,000 979,930,942 282.561,382| 2028/02/15 2.24
- 103.05 101.33| 3.625000
. . ERyTa— . . .
18 |United States Treasury Note/Bond |7 AU%  |EMERFS: 2,475,000 269,862,525 265,312,908 2021/02/15 2.11
- 106.96 109.19| 1.625000
. . ERyTa—
19 |United States Treasury Note/Bond |7 AU%  |EMERFS: 2,200,000 248,960,006| 254,162,282 2029/08/15 2.02
- 108.01 108.43| 2.375000
. . ERyTae
20 |United States Treasury Note/Bond |7 AU% [EIE R 2,084,000 938,159,249 239,089,705| 2024/08/15 1.90
- 116.28 117.96| 2.875000
. . ERyTae
21 |United States Treasury Note/Bond |7 AU% [EIE R 1,900,000 933,761,886 237.123,192| 2028/05/15 1.88
. 116.57 118.38| 2.875000
. . EnyTe—
22 |United States Treasury Note/Bond |7 AU [EME 1,750,000 015.829.355 219,184,273| 2028/08/15 1.74
. 108.96 108.37| 2.500000
. . EnyTe—
23 |United States Treasury Note/Bond |7 AU [EME 1,834,000 011,438,456 210,287.815| 2024/05/15 1.67
. 111.53 112.97| 2.375000
. . EnyTe—
24 |United States Treasury Note/Bond |77 AU% [EfEF RS 1,740,000 205,319,648 207,979,777 2027/05/15 1.65
. 110.28 111.81| 2.250000
. . EnyTe— . . .
25 |United States Treasury Note/Bond |77 AU% [EfEF RS 1,720,000 200,684,952 203,471,005| 2027/02/15 1.62
- 102.95 102.83] 1.625000
. . ERyTa—_ . . .
26 |United States Treasury Note/Bond [7AU%  |[EM&FEA: 1,840,000 200,428.451| 200,185,111 2022/08/15 1.59
- 107.78 108.70f 2.125000
. . ERyTa—_
27 |United States Treasury Note/Bond [7AU%  |[EM&FEA: 1,491,000 170,034.776|  171,476,591| 2025,/05/15 1.36
- 103.04 102.65 1.750000
. . ERyTae
28 |United States Treasury Note/Bond |7 AU% [EIE R 1,394,000 151,971,699 151,396.507| 2022/05/15 1.20
- 103.14 101.88| 3.125000
. . ERyTae
29 |United States Treasury Note/Bond |7 AU% [EIE R 1,356,000 147,973.181|  146,164.807| 2021/05/15 1.16
. 133.03 132.14| 6.875000
. . EnyTe—
30 |United States Treasury Note/Bond |7 AU [EME 1,042,000 146,658,163 145,675,893 2025,/08/15 1.16
() BELWRIL, 77 v FOMEFEREEIZETT 5 Y588 ORIl O LR ¢4,
7. BEEA MRS OFERER B bR
P& A AMRES: O FiEE B e
EMERES 98.25%
At 98.25%
() HELWHRIZ, 77 ROMEEREIZRTT 2D Y54 A MRS ORI O b3 T,
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FEYIR - AVTFYIR - IF—T7FK

(1) &&EKR (2020 %9 A 30 BT

BRI

Pl e pE O FEE IRFAG (FY) B (%)
BR 154,002,333,816 98.53
N AA 154,002,333,816 98.53
a—)Lea—r | ZOMOEHE (AEERRE) 2,291,492,049 1.47
L PEARER 156,293,825,865 100.00

Z DD E PE DR
Pl i FE O TS ISpAhi (F) P& LR (%)
FRAmFEES S | (R ) 2,226,935,000 1.42
N AR 2,226,935,000 1.42

(FE D FERIZ, 77 v FOMEEREEIIRTT D Y& FEDO RO ST,

(7 2) EEEONEZ DRl LOREHFEIT, MG EOHIBRI DR T,

(1 3) BRAFEESEY B | ORI H>W T, FAIE LTHZBICHY 5 2EEDOHOE-LWEIFTORET S
IERME F 7RG CRME L TV ET, 20X ) REERBER SN T RWEAIZIE, YU H K
HIT VARG R BOE S, JRANCHET 5 HIECRME L CunEd,

(2) ®EERE (2020 £ 9 A 30 AH{RA)
@ BEFMIESHDEEHF
A . RO W

MR, ndg | ST FFAM HATG g

N4 Hhlsk g SFE E e i IR e

B <% (M) (M) (%)

has HBIR A [ e 754,300 534171821388 5,228%?)3,2688 3.35
IIWNS G T =T AR [=v iéﬁ'@% 526,600 335760%5088 3)406%;12?488 2.18
i A PRt s 123,600 3,475,82’??1?488 3,402?3;22,22.88 218
N R
N T T
I H BN R = 3R 562,500 2’20622?288 2,106?6(7)3%(;88 1.35
e I e e
HABIEE EES ikt iﬁﬁ% 886,500 1’985,252?7'28 1)9052;2%88 1.22
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MRE Pc| A FRmEAL | BE
E7A I ik it S Rt A IRFAIG e
g (1) (M) (%)
9 |[ZZEUF] 74F v G A A (3" SRAT 4,562,200 2’006)9411??7'28 1)898’3;1&;8 1.21
10 =3 A& I B 580,500 1,888?&5!21?51(588 1,874,342121?588 1.20
D N I
2o o I
13 |HAERE BN R Ey T 162,700 1576922§8688 1’595?2’52288 1.02
14 [HOYA BN RN FE 134,100 15651;12235588 1,595}422%88 1.02
15 |[El b H A (SN == 113,700 159148880088 1,552223288 1.00
16 |4 HEERT AA ¢ R 198,600 135368§é7288 13 45?1’1;38'88 0.86
17 |ZHER74F v G HA (3" SRITHE 461,000 14 1731?14088 1,34 4292;7528 0.86
18 [ HEAF A A [ %%ﬂﬂ% 532,400 135220239828 1’316’28’313428 0.84
19 [KDDI A A i=zv iiﬁ'ﬁ% 483,800 1’332’2(;;??11‘28 o8 429526888 0.82
20 (7o A A 73" P S 63,600 129207‘1};0088 1’275?(;;2%88 0.82
21 [t E H A R b5 162,000 132887222088 1,277,223%88 0.82
22 |t R HA 3¢ HI7EE 465,800 1’286,23;(7)2}7'38 11250’2(31??%88 0.80
23 [SMC EEN k= LETe 21,200 123281}510088 1,232232%88 0.79
24 | BFNET4F NG H A R SRITHE 905,910 1255153?6228 L 18711:;;0022 0.76
25 T L7 hmy HA (SN SRt = 43,000 115§652§0088 1)172’71’33%88 0.75
gk e
27 | =255 H A 52 e 436,900 L1 45232?328 109727?12228 0.70
28 [HUntifE LHD H A kX (ERPES 235,900 114 448223788 1’085%1’28%88 0.69
29 | =FHWiE H A = eI S 577,000 10891()2?7528 1.0 40’13’2(1)%88 0.67
30 YT AL TR Ak st ren 68,700 1,03;2;?%88 0 1;46;;10088 0.65
(F) HEHRIZ, 77 v FOMEEREEIZRTT 5 M58 ORI Ot 2T,
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b A I O R v

P A iIE S O TSR B bR
= 98.53%
it 98.53%

() BEHERIT, 77 > FOMEERBICAT 5 SR AR ORF O R T,

N BB O ZEFRRI G LR

Ed B HR
IKPE « FEARZE 0.09%
I 0.15%
R 2.42%
pEg St 3.71%
HHGHE L 0.48%
ST - R 0.21%
b7 7.20%
e 6.41%
A - AR, 0.39%
= L8 0.54%
T A - A 0.77%
Bl 0.55%
IR 0.65%
& )8 B 0.56%
Btk 5.40%
R 15.30%
i 1% P 2 6.94%
KRR 2.70%
Z Ofth 5 2.75%
R HAZE 1.41%
[FSEES 3.68%
B HE 0.15%
ZEiEE 0.33%
A - e R 0.18%
THi - WlE 3 10.00%
iE| S 4.64%
/NGEZE 4.98%
HUTE 4.66%
AESR. P SE IS 2 0.77%
PRBRFE 1.83%
Z D afhE 1.13%
REhPEFE 1.90%
- R¥E 5.64%
&t 98.53%

() BRHRT, 77 v FOMGREREICHT 2 U LR o 3T,

Q@ BETBEDH
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ZUFEHITIH Y £HE A,

Q@ TN EEENTEL LD

(ENT : 1)

‘ \ , | . _ B

W | WA, U u s W e
tégﬂ]?#aii%% EES TOPIX 468 2020 4E 12 H | ik 137 2,250,503,150|  2,226,935,000 1.42%

(E D BELRIT, 77 > FOMEEREIT ST 2 YR EEORHR O LR TT,
(T 2) BT B HG | ORI SW T, RIS LTHZRICHY 5 2EEDOHDOEZLWGIFTORET S

TERAEB E I3 RAMG TR L CWET, 2O &9 RIFIAFER SN TORWEEITIE, Hi%H Ik
HITW R ARG KR E S, JRANCHES 5 HE TRl L TV ETS,
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(ZEEH) EHIEE
@ AB~YITHERR TS ABEHN FF R

202049 A 308 R HBEODEFERLCLOTH). FEOMRETE RITTILOTEHEIE .
13,000 LFERE A (2016548 18) ~20205E9 5308 =
H I 10,907H1
HEELE 1.3(8M 11,000 20
: n "
EREEOMAEE |, 10000 5 R
HAR 7IE . ﬁé
IIIHM 7% E 9000 F el - 10 i
Snﬁ_l'li! 0.5% A
EJJﬁM 13% &Dm - . . _— 4 5
15E ] 6.7%
IFEM 9.2% - ——
SEE [ - 7,000 /,’_ . H 0
“BEE | 9% RS 2017/09/25 2019/03/25 2020/09/28
" == T e Y — SR A (W) — R ()
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