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1.Company Total

(1) Securities (Company Total)

(i) Valuation Gains (Losses) on Trading-purpose Securities (Company Total)

(Millions of yen)

Category

As of September 30, 2010

As of March 31, 2010

Balance sheet amount

Net valuation
gains (losses) recorded in income

Balance sheet amount

Net valuation
gains (losses) recorded in income

Trading-purpose securities

342,311

(21,735)

350,302

73,005

(ii) Fair Value Information on Securities (Company Total)

a. Fair value information on securities with market value (except trading-purpose securities)

(Millions of yen)

As of September 30, 2010

As of March 31, 2010

Net unrealized gains (losses)

Net unrealized gains (losses)

Category Carrying ) Carrying .
amount Fair value Unrealized| Unrealized amount Fair value Unrealized| Unrealized
gains losses gains losses
Held-to-maturity securities 2,818,624 3,040,276 | 221,651 | 221,941 289 2,275,629 2,255,176 (20,453)| 10,572 31,026
Policy reserve matching bonds - — — — - - - -
Stocks of subsidiaries and B B B B _ - B B
affiliated companies
Auvailable-for-sale securities 858,892 913,905 55,013 59,204 4,191 1,126,543 1,166,944 40,401 42,252 1,850
Domestic bonds 794,884 848,583 53,698 53,699 1 1,061,593 1,090,012 28,418 29,677 1,259
Domestic stocks 51,827 52,969 1,142 4,851 3,708 51,723 62,183 10,459 10,956 497
Foreign securities — — — — — 8,084 8,010 (74) 19 93
Bonds - - - - - 8,084 8,010 (74) 19 93
Stocks, etc. - - - - - — — — — —
Other securities 12,180 12,352 172 654 481 5,140 6,738 1,597 1,598 0
Money claims purchased — — - - - — — — — —
Certificates of deposit — — — — — — — — —
Others — — - — — — — — — —
Total 3,677,516 3,954,181 | 276,665 | 281,146 4,480 3,402,172 3,422,120 19,947 52,824 32,877
Domestic bonds 3,571,365 3,840,632 | 269,266 | 269,557 290 3,295,318 3,295,356 37 32,323 32,285
Domestic stocks 51,827 52,969 1,142 4,851 3,708 51,723 62,183 10,459 10,956 497
Foreign securities 42,144 48,227 6,083 6,083 — 49,989 57,843 7,853 7,947 93
Bonds 42,144 48,227 6,083 6,083 — 49,989 57,843 7,853 7,947 93
Stocks, etc. — — — — — — — — — —
Other securities 12,180 12,352 172 654 481 5,140 6,738 1,597 1,598 0
Monetary claims purchased — — — — — — — — — —
Certificates of deposit — — — — — — — — —
Others — — — — — — — — —
Notes 1. The above table includes assets such as certificates of deposit which are permitted to be treated as equivalent to securities defined in the Financial Instruments and Exchange

Law of Japan.

2. Carrying amount and net unrealized gains (losses) on monetary trusts, including items other than trading-purpose securities, amounted to ¥268,409 million and

¥19,605 million.

3. Carrying amount represents the amount after deductions for depreciable costs and impairment losses, before mark-to-market.



b. Carrying amounts of securities without market value

(Millions of yen)

Category

As of September 30, 2010

As of March 31, 2010

Held-to-maturity securities

Unlisted foreign bonds

Others

Policy reserve matching bonds

Stocks of subsidiaries and affiliated companies 15,847 15,847
Auvailable-for-sale securities 25,974 24,833
Unlisted domestic stocks (except OTC stocks) 4 42
Unlisted foreign stocks (except OTC stocks) 962 885
Unlisted foreign bonds — -
Others 25,008 23,955
Total 41,822 40,731

c. Fair Value Information consisting of that stated in the previous table-a and foreign exchange and other gains (losses) for table-b

(Millions of yen)

As of September 30, 2010 As of March 31, 2010
Net unrealized gains (losses) Net unrealized gains (losses)
Category Carrying Fair value . E Carrying Fair value . .
amount Unrealized | Unrealized amount Unrealized | Unrealized
gains losses gains losses

Held-to-maturity securities 2,818,624 | 3,040,276 221,651 221,941 289 2,275,629 | 2,255,176 (20,453) 10,572 31,026
Policy reserve matching bonds — — — — — — — — —
:;zfﬁe%fs;?f;g::g:s and 15847 | 15847 - - - 15847 | 15847 - -
Available-for-sale securities 884,867 935,987 51,120 59,948 8,828 1,151,426 | 1,188,138 36,711 42,946 6,234
Domestic bonds 794,884 848,583 53,698 53,699 1 1,061,593 | 1,090,012 28,418 29,677 1,259
Domestic stocks 51,831 52,974 1,142 4,851 3,708 51,766 62,225 10,459 10,956 497
Foreign securities 962 817 (144) — 144 8,970 8,809 (160) 19 180
Bonds - - - — - 8,084 8,010 (74) 19 93
Stocks, etc. 962 817 (144) — 144 885 798 (86) - 86
Other securities 37,188 33,612 (3,575) 1,397 4,973 29,095 27,090 (2,005) 2,292 4,298
Monetary claims purchased — — — — — — — — —
Certificates of deposit — — — — — — — — —
Others — — — — — — — — —
Total 3,719,339 | 3,992,111 272,772 281,889 9,117 3,442,904 | 3,459,162 16,258 53,519 37,261
Domestic bonds 3,571,365 | 3,840,632 269,266 269,557 290 3,295,318 | 3,295,356 37 32,323 32,285
Domestic stocks 62,131 63,274 1,142 4,851 3,708 62,066 72,525 10,459 10,956 497
Foreign securities 48,654 54,592 5,938 6,083 144 56,422 64,189 7,766 7,947 180
Bonds 42,144 48,227 6,083 6,083 - 49,989 57,843 7,853 7,947 93
Stocks, etc 6,509 6,365 (144) - 144 6,433 6,346 (86) - 86
Other securities 37,188 33,612 (3,575) 1,397 4,973 29,095 27,090 (2,005) 2,292 4,298
Monetary claims purchased — — — — — — — — —
Certificates of deposit — — — — - — — — —
Others — — — — - — — — —




(iii) Fair Value Information on Monetary Trusts (Company Total)

(Millions of yen)

As of September 30, 2010

As of March 31, 2010

Net unrealized gains (losses)

Net unrealized gains (losses)

Category Balance Fair value i i Balance Fair value i i
sheet amount Unrezflllzed Unrealized sheet amount Unrezflllzed Unrealized
gains losses gains losses
Monetary trusts 287,646 287,646 — — - 288,772 288,772 - - -
Note: The table above includes \50 million of jointly invested monetary trusts. -21735

Monetary Trusts for Investment

(Millions of yen)

Category

As of September 30, 2010

As of March 31, 2010

Balance sh

eet amount

Net valuation
gains (losses)
recorded in income

Balance sheet amount

Net valuation
gains (losses)
recorded in income

Monetary trusts for

. - - 681 5711
investment
Note: Monetary trusts include cash and call loans held in monetary trusts.
Monetary Trusts for Held-to-maturity and Policy Reserve Matching and Other Monetary Trusts (Millions of yen)
As of September 30, 2010 As of March 31, 2010
Net unrealized gains (losses) Net unrealized gains (losses)
Category Carrying Fair value i i Carrying Fair value i i
amount Unrealized |~ Unrealized amount Unrealized | Unrealized
gains losses gains losses
Monetary trusts for held- _ - - - - - _ - - -
to-maturity
Monetary trusts for policy _ - - - - - - - - -
reserve matching
Other monetary trusts 267,989 287,595 19,605 19,605 - 285,525 | 288,039 2,514 2,968 453

Note: Monetary trusts include cash and call loans held in monetary trusts.

(iv) Fair Value Information on Derivatives Transactions (Company Total)

Not applicable




2. General Account Assets
(1) Securities

(i) Details of Securities (General Account)

(Millions of yen, %)

As of September 30, 2010 As of March 31, 2010
Category
Amount % Amount %
Japanese government bonds 3,294,328 94.6 2,955,399 92.7
Japanese municipal bonds 4,420 0.1 19,752 0.6
Japanese corporate bonds 38,299 11 57,780 1.8
Ofwhich, 28,257 08 37,585 12
public corporation bonds
Japanese stocks 63,274 1.8 72,525 2.3
Foreign securities 68,550 2.0 75,285 2.4
Foreign bonds 42,144 1.2 49,915 1.6
Forelgr_w stocks and other 26,406 0.8 25370 08
securities
Other securities 13,571 0.4 8,067 0.3
Total 3,482,444 100.0 3,188,812 100.0




(ii) Balance of Securities by Remaining Period (General Account)

(Millions of yen)

Due in 1 vear Due after Due after Due after Due after [1)36 :;tresr
Category y 1 year through | 3years through | 5 years through | 7 years through Ve Total
or less 3 years 5 years 7 years 10 years (including no
y Y y y fixed maturity)

Japanese government bonds — 2,046 20,225 93,644 — 3,178,412 3,294,328
3  [Japanese municipal bonds — — 4,420 — - — 4,420
§ Japanese corporate bonds 14 2,467 11,795 2,791 - 21,230 38,299
& |Japanese stocks — — - — - 63,274 63,274
g Foreign securities 457 2,186 5,443 8,264 4,004 48,194 68,550
o
< Foreign bonds - — - — — 42,144 42,144
w
w -
2 FOI‘EIQI:I stocks and other 457 2186 5443 8,264 4,004 6,050 26,406
S securities
S |Other securities — 357 292 388 180 12,352 13,571

Total 472 7,058 42,176 105,087 4,185 3,323,464 3,482,444

Japanese government bonds — — 66,085 240,011 142,419 2,506,883 2,955,399

Japanese municipal bonds 1,648 — 4,401 13,702 - - 19,752
b4 Japanese corporate bonds 265 7,997 10,058 10,427 7,306 21,726 57,780
o
'Z" Japanese stocks — — — — — 72,525 72,525
3 Foreign securities 2,544 4,404 4,063 10,196 6,115 47,961 75,285
=
« Foreign bonds 2,068 3,113 - 1,116 1,712 41,904 49,915
§ Forelgr_1 stocks and other 475 1,201 4,063 9,079 4,403 6,056 25,370
s securities

Other securities — 36 642 - 649 6,738 8,067

Total 4,457 12,438 85,251 274,338 156,490 2,655,835 3,188,812




(iii) Japanese Stock Holdings by Industry (General Account)
(Millions of yen, %)

Category As of September 30, 2010 As of March 31, 2010

Amount % Amount %
Fisheries, agriculture and forestry 60 0.1 59 0.1
Mining 183 0.3 217 0.3
Construction 958 15 1,175 1.6
Food products 1,717 2.7 1,976 2.7
Textiles and clothing 445 0.7 485 0.7
Pulp and paper 183 03 220 03
Chemicals 2,925 4.6 3,524 4.9
Medical products 2,117 3.3 2,373 33
§ Oil and coal products 394 0.6 388 05
g," Rubber products 306 0.5 321 0.4
g Glass and stone products 608 1.0 725 1.0
g. Steel 1,198 1.9 1,583 2.2
% Non-steel metals 592 0.9 686 0.9
g Metal products 348 0.6 428 0.6
Machinery 2,331 37 2,733 38
Electric appliances 7477 118 8,743 12.1
Transportation vehicles 4,911 7.8 5,768 8.0
Precision machinery 734 1.2 918 1.3
Others 1,049 17 1,521 2.1
Electric and gas utilities 2,593 4.1 2,926 4.0
5 |Ground transportation 1,853 29 2,248 3.1
%’é Water transportation 259 0.4 313 0.4
g g Air transportation 292 05 252 03
§ § Warehouses/ transportation 119 0.2 141 0.2
® | information/ telecommunications 2,887 4.6 3117 43
g |Wholesalers 2,608 4.1 3,235 45
g Retailers 5,146 8.1 5,741 7.9
. |Banking 4,456 7.0 5,353 7.4
g §_, Securities and commodity futures trading 646 1.0 1,058 15
7 |insurance 11,497 182 11,593 16.0
) Other financial services 344 0.5 483 0.7
Real estate 1,198 1.9 1,327 1.8
Service companies 825 13 882 1.2
Total 63,274 100.0 72,525 100.0

Note: Categories of stock holdings by industry are based on the classification by Securities Identification Code Committee of Japan.

(iv) Fair Value Information on Derivative transactions (General Account)

Not app

licable




(2)Loans

(i) Details of Loans

(Millions of yen)

Category As of September 30, 2010 As of March 31, 2009
Policyholder loans 131,900 127,599
Premium loans 14,760 14,144
Policyholder loans 117,140 113,455
Commercial loans — —
Other loans - —
Total 131,900 127,599




(3) Overseas Investment

(i) Details by Assets

Assets denominated in foreign currency (yen amount not fixed)

(Millions of yen, %)

As of September 30, 2010

As of March 31, 2010

Category
Amount % Amount %
Foreign bonds — — — —
Foreign stocks 3,865 5.6 3,846 5.1
Cash, deposits and other 18,729 27.3 17,876 23.7
Subtotal 22,594 329 21,723 28.8
Assets denominated in foreign currency (yen amount fixed)
Not Applicable
Assets denominated in yen (Millions of yen, %)
As of September 30, 2010 As of March 31, 2010
Category
Amount % Amount %
Loans to borrowers located outside of Japan — — - -
Foreign bonds and others 45,985 67.1 53,600 71.2
Subtotal 45,985 67.1 53,600 71.2
Total (Millions of yen, %)
Category As of September 30, 2010 As of March 31, 2010
Amount % Amount %
Overseas investment 68,580 100.0 75,323 100.0
(if) Foreign-currency-denominated assets by Currency
(Millions of yen, %)
Category As of September 30, 2010 As of March 31, 2010
Amount % Amount %
U.S. dollar 12,656 56.0 12,579 57.9
Euro 6,523 28.9 5,762 26.5
Canadian dollar — — - -
Australian dollar — — - -
British pound 364 1.6 332 15
Danish krone — — - -
Norwegian krone — — — —
Philippine peso 3,047 135 3,047 14.0
Chinese yuan 1 0.0 0 0.0
New Taiwanese dollar 0 0.0 0 0.0
Total 22,594 100.0 21,723 100.0




(iii) Overseas Investments by Region

(Millions of yen, %)

Foreign securities

Loans to borrowers located

Category Of which, foreign bonds Of which, foreign stocks, etc. outside of Japan
Amount % Amount % Amount % Amount %

North America 6,927 10.1 — — 6,927 26.2 — —
» |Europe 50,085 73.1 42,144 100.0 7,940 30.1 — —
§ Oceania - — — — — - - -
_r_(f Asia 3,047 4.4 — — 3,047 115 — —
S |Latin America 8,490 12.4 — — 8,490 322 - -
o
= Middle East - - - - — - - -
w
L |Africa — — — — — — — —
~ n
2 [International B B B B B B B B
e Organizations

Total 68,550 100.0 42,144 100.0 26,406 100.0 — —

North America 7,174 9.5 — — 7,174 28.3 — —

Europe 50,264 66.8 43,021 86.2 7,242 28.5 — —
& |Oceania — — — — — — — —
o
z |Asia 3,047 4.0 — — 3,047 12.0 — —
§ Latin America 7,904 105 — — 7,904 312 — —
= Middle East — — — — — — — —
N |Africa 6,894 9.2 6,894 13.8 — — - -
S  [international B B B B B B o o

Organizations

Total 75,285 100.0 49,915 100.0 25,370 100.0 — —

10




3. Fair Value Information on Separate Account Assets in Individual Variable Life Insurance and Individual Variable Annuities

(1) Valuation Gains (L osses) on Trading-purpose Securities

(Millions of yen)

As of September 30, 2010

As of March 31, 2010

Category

Balance sheet amount

Net valuation gains (losses)
recorded in income

Balance sheet amount

Net valuation gains (losses)
recorded in income

Trading-purpose
securities

342,311

(21,735)

350,302

67,293

2) Details of Securitie:

1]

(Millions of yen)

As of September 30, 2010

As of March 31, 2010

Category
Balance sheet amount Balance sheet amount

Domestic bonds 122,959 118,824
Domestic stocks 27,058 30,572
Foreign securities 108,633 110,758
Bonds 38,584 38,931
Sségs:‘ilzzd other 70,048 71,826
Other securities 83,660 90,147
Total 342,311 350,302

(3) Fair Value Information on Monetary Trusts

Not applicable

(4) Fair Value Information on Derivative Transactions (Separate Account)

Not applicable
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