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1.Company Total of General Account and Separate Account
(1) Securities (Company Total)

(i) Valuation gains (losses) on trading-purpose securities (company total)

Note: The chart above includes trading-purpose securities in "monetary trusts" etc.

(ii) Fair value information on securities (company total)

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

Unrealized
gains

Unrealized
losses

Unrealized
gains

Unrealized
losses

2,914,365 2,892,180 (22,184) 25,518 47,703 3,100,080 3,248,881 148,801 156,386 7,584

― ― ― ― ― ― ― ― ― ―

― ― ― ― ― ― ― ― ― ―

940,112 964,374 24,261 30,903 6,642 964,739 1,020,835 56,096 59,440 3,344

884,466 904,194 19,727 22,921 3,194 909,874 964,661 54,787 54,897 110

49,856 53,706 3,849 7,207 3,357 36,546 37,824 1,278 3,965 2,687

1,919 1,828 (90) ― 90 16,958 16,823 (135) 411 546

Bonds 1,919 1,828 (90) ― 90 16,958 16,823 (135) 411 546

Stocks, etc. ― ― ― ― ― ― ― ― ― ―

3,869 4,644 774 774 ― 1,360 1,526 166 166 ―

― ― ― ― ― ― ― ― ― ―

― ― ― ― ― ― ― ― ― ―

― ― ― ― ― ― ― ― ― ―

3,854,478 3,856,555 2,077 56,422 54,345 4,064,820 4,269,717 204,897 215,826 10,928

3,756,448 3,749,943 (6,505) 44,392 50,897 3,967,331 4,174,889 207,558 211,283 3,725

49,856 53,706 3,849 7,207 3,357 36,546 37,824 1,278 3,965 2,687

44,303 48,260 3,957 4,048 90 59,581 55,476 (4,104) 411 4,516

44,303 48,260 3,957 4,048 90 59,581 55,476 (4,104) 411 4,516

― ― ― ― ― ― ― ― ― ―

3,869 4,644 774 774 ― 1,360 1,526 166 166 ―

― ― ― ― ― ― ― ― ― ―

― ― ― ― ― ― ― ― ― ―

― ― ― ― ― ― ― ― ― ―

　b. Carrying amount of the securities without market value

(Millions of yen)

Balance sheet amount
Net valuation gains (losses)

recorded in income

Trading-purpose securities 372,801 (7,579)

Category
As of March 31, 2011 As of September 30, 2011

Category

As of September 30, 2011

Carrying
amount

Fair value
Net unrealized gains (losses)

As of March 31, 2011

Carrying
amount

Fair value
Net unrealized gains (losses)

Held-to-maturity securities

Policy reserve matching bonds

Stocks of subsidiaries and
affiliated companies

Available-for-sale securities

Foreign securities

Others

Other securities

Money claims purchased

Certificates of deposit

―

Bonds

Stocks, etc.

Others

Other securities

Monetary claims purchased

Certificates of deposit

(Millions of yen)

―

As of March 31, 2011

―

Category

Held-to-maturity securities

Available-for-sale securities

Unlisted foreign bonds

Others ―

Unlisted Japanese stocks (except OTC stocks)

―

15,847

―

15,847

Policy reserve matching bonds

Stocks of subsidiaries and affiliated companies

27,168

4

27,582

Others
Total

1,072

―

1,049

―

Unlisted foreign stocks (except OTC stocks)

Unlisted foreign bonds

26,091
43,016

26,528
43,430

Balance sheet amount
Net valuation gains (losses)

recorded in income

362,276 (14,612)

4

―

―

As of September 30, 2011

Notes: 1. The above table includes assets 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 ¥268,483 million
                 and ¥18,902 million.
             3. Carrying amount represents the amount after deductions for depreciable costs and impairment losses, before mark-to-market.

(Millions of yen)

JGBs, other bonds

Japanese stocks

Foreign securities

Total

JGBs, other bonds

Japanese stocks
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Unrealized
gains

Unrealized
losses

Unrealized
gains

Unrealized
losses

2,914,365 2,892,180 (22,184) 25,518 47,703 3,100,080 3,248,881 148,801 156,386 7,584

― ― ― ― ― ― ― ― ― ―

15,847 15,847 ― ― ― 15,847 15,847 ― ― ―

967,695 990,829 23,133 32,820 9,686 991,908 1,046,916 55,008 61,741 6,732

884,466 904,194 19,727 22,921 3,194 909,874 964,661 54,787 54,897 110

49,861 53,711 3,849 7,207 3,357 36,551 37,829 1,278 3,965 2,687

2,969 2,807 (162) ― 162 18,031 17,946 (84) 468 553

Bonds 1,919 1,828 (90) ― 90 16,958 16,823 (135) 411 546

Stocks, etc. 1,049 978 (71) ― 71 1,072 1,123 50 57 7

30,397 30,116 (281) 2,691 2,972 27,452 26,479 (972) 2,409 3,381

― ― ― ― ― ― ― ― ― ―

― ― ― ― ― ― ― ― ― ―

― ― ― ― ― ― ― ― ― ―

3,897,908 3,898,857 949 58,339 57,389 4,107,836 4,311,646 203,809 218,127 14,317

3,756,448 3,749,943 (6,505) 44,392 50,897 3,967,331 4,174,889 207,558 211,283 3,725

60,161 64,011 3,849 7,207 3,357 46,851 48,129 1,278 3,965 2,687

50,900 54,786 3,886 4,048 162 66,201 62,147 (4,054) 468 4,523

44,303 48,260 3,957 4,048 90 59,581 55,476 (4,104) 411 4,516

6,597 6,526 (71) ― 71 6,620 6,671 50 57 7

30,397 30,116 (281) 2,691 2,972 27,452 26,479 (972) 2,409 3,381

― ― ― ― ― ― ― ― ― ―

― ― ― ― ― ― ― ― ― ―

― ― ― ― ― ― ― ― ― ―

(iii) Fair value information on monetary trusts (company total)

Unrealized
gains

Unrealized
losses

Unrealized
gains

Unrealized
losses

276,475 276,475 ― ― ― 286,702 286,702 ― ― ―

Note: The table above includes ¥50 million of jointly invested monetary trusts.

■　Monetary trusts for investment

Note: Monetary trusts includes cash and call loans, etc. held in monetary trusts.

■　Monetary trusts for held-to-maturity and policy reserve matching and other monetary trusts

Unrealized
gains

Unrealized
losses

Unrealized
gains

Unrealized
losses

― ― ― ― ― ― ― ― ― ―

― ― ― ― ― ― ― ― ― ―

268,610 276,425 7,814 7,814 ― 267,749 286,652 18,902 18,902 ―
Note: Monetary trusts includes cash and call loans, etc. held in monetary trusts

(iv) Fair value information on derivative transactions (company total)

 Not applicable

Foreign securities

Total

Others

Other securities

Monetary claims purchased

Certificates of deposit

Bonds

Stocks, etc.

JGBs, other bonds

Japanese stocks

Japanese stocks

Foreign securities

Others

Other securities

Money claims purchased

Certificates of deposit

Net unrealized gains (losses)

Held-to-maturity securities

Policy reserve matching bonds

Stocks of subsidiaries and
affiliated companies

Carrying
amount

Fair value

Available-for-sale securities

JGBs, other bonds

Balance sheet
amount

(Millions of yen)

Category

As of September 30, 2011

Carrying
amount

Fair value

Net unrealized gains (losses)

As of March 31, 2011

(Millions of yen)

As of March 31, 2011 As of September 30, 2011

Fair value

Net unrealized gains (losses)

Fair value

Net unrealized gains (losses)

Monetary trusts for investment

Monetary trusts for held-to-
maturity

Monetary trusts for policy
reserve matching

Fair value

Category

Monetary trusts

Fair value

― ― ― ―

Carrying
amount

Net unrealized gains (losses)

(Millions of yen)

Category

As of March 31, 2011 As of September 30, 2011

Balance sheet amount
Net valuation
gains (losses)

recorded in income
Balance sheet amount

Net valuation
gains (losses)

recorded in income

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

Balance sheet
amount

Other monetary trusts

(Millions of yen)

Category

As of March 31, 2011 As of September 30, 2011

Carrying
amount

Net unrealized gains (losses)
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2. General Account Assets

(1) Securities (General Account)

(i) Details of securities (general account)

Amount % Amount %

3,462,375 95.0 3,697,268 95.4

4,376 0.1 4,372 0.1

33,162 0.9 33,090 0.9

Public corporation bonds 28,168 0.8 28,151 0.7

64,011 1.8 48,129 1.2

74,240 2.0 89,242 2.3

Bonds 44,212 1.2 59,446 1.5

Stocks, etc. 30,027 0.8 29,796 0.8

6,615 0.2 3,354 0.1

3,644,781 100.0 3,875,458 100.0

(Millions of yen)

Category

As of March 31, 2011 As of September 30, 2011

Other securities

Total

Japanese government bonds

Japanese municipal bonds

Japanese corporate bonds

Japanese stocks

Foreign securities
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(ii) Balance of securities by remaining period (general account)

― 4,107 23,447 80,228 ― 3,354,591 3,462,375

― 3,338 1,037 ― ― ― 4,376

― 1,238 9,214 1,483 ― 21,227 33,162

― ― ― ― ― 64,011 64,011

651 2,725 6,916 9,752 4,281 49,913 74,240

Bonds ― ― ― ― ― 44,212 44,212

Stocks, etc. 651 2,725 6,916 9,752 4,281 5,700 30,027

25 404 288 421 821 4,652 6,615

676 11,814 40,904 91,885 5,103 3,494,395 3,644,781

― 9,731 17,827 80,176 ― 3,589,532 3,697,268

― 4,372 ― ― ― ― 4,372

― 7,753 3,256 856 ― 21,223 33,090

― ― ― ― ― 48,129 48,129

1,086 3,895 11,888 9,686 14,267 48,417 89,242

Bonds ― 778 3,130 3,250 9,663 42,622 59,446

Stocks, etc. 1,086 3,116 8,757 6,436 4,604 5,794 29,796

20 353 325 1,127 0 1,526 3,354

1,107 26,106 33,297 91,848 14,268 3,708,830 3,875,458

A
s of M

arch 31, 2011
A

s of  S
eptem

ber 30, 2011

Foreign securities

Other securities

Total

Japanese government bonds

Japanese municipal bonds

Japanese corporate bonds

Japanese stocks

Foreign securities

Other securities

Total

Japanese government bonds

Japanese municipal bonds

Japanese corporate bonds

Japanese stocks

(Millions of yen)

Category
Due after 10 years

(including no fixed
maturity)

Total
Due in

1 year or less
Due after 1 year
through 3 years

Due after 3 years
through 5 years

Due after 5 years
through 7 years

Due after 7 years
through 10 years
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(iii) Japanese stock holdings by industry (general account)
(Millions of yen)

Amount % Amount %

50 0.1 ― ―
287 0.4 217 0.5

Construction 1,101 1.7 1,114 2.3
Food products 1,433 2.2 894 1.9
Textiles and clothing 558 0.9 484 1.0
Pulp and paper 179 0.3 ― ―
Chemicals 3,051 4.8 1,984 4.1
Medicals products 2,156 3.4 2,099 4.4
Oil and coal products 480 0.8 381 0.8
Rubber products 349 0.5 358 0.7
Glass and stone products 746 1.2 588 1.2
Steel 1,145 1.8 423 0.9
Non-steel metals 662 1.0 488 1.0
Metal products 448 0.7 413 0.9
Machinery 2,863 4.5 2,052 4.3
Electric appliances 7,714 12.1 6,099 12.7
Transportation vehicles 5,352 8.4 4,069 8.5
Precision machinery 745 1.2 745 1.5
Others 1,092 1.7 327 0.7

Electric and gas utilities 1,146 1.8 455 0.9
Ground transportation 1,843 2.9 1,877 3.9
Water transportation 285 0.4 ― ―
Air transportation 234 0.4 229 0.5
Warehouses/transportation 124 0.2 ― ―
Information/telecommunications 3,219 5.0 2,941 6.1
Wholesalers 3,044 4.8 1,141 2.4
Retailers 4,484 7.0 5,456 11.3
Banking 4,307 6.7 ― ―
Securities and commodity futures trading 707 1.1 490 1.0
Insurance 11,576 18.1 11,359 23.6
Other financial services 420 0.7 331 0.7

Real estate 1,201 1.9 ― ―
Service companies 996 1.6 1,101 2.3

Total 64,011 100.0 48,129 100.0
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 applicable

Financial
services/insurance

As of March 31, 2011

C
om

m
erce

As of September 30, 2011

Fisheries, agriculture and forestry

Mining

M
anufacturing industries

Category

T
ransportation/Inform

ation
telecom

m
unications
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(2) Loans (General Account)

(i) Details of loans (general account)

Note: "Others" in commercial loans includes loans to employees. 

Policy Loans 134,419 137,091

Automatic premium loans 14,963 15,245

Total 134,419 137,171

Commercial loans ―

―

79

Others

(Millions of yen)

Category As of March 31, 2011 As of September 30, 2011

Policyholder loans 119,456 121,845

79
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(3) Overseas Investment (General Account)

(i) Details by assets (general account)
■ Assets denominated in foreign currency (yen amount not fixed) (Millions of yen, %)

Amount % Amount %

Foreign bonds 1,828 2.5 16,823 18.8

Foreign stocks 4,026 5.4 4,171 4.7

Cash, deposits and other 21,682 29.2 21,507 24.1

Total 27,537 37.1 42,502 47.6

■ Assets denominated in foreign currency (yen amount fixed)

 Not applicable

■ Assets denominated in yen (Millions of yen, %)

Amount % Amount %

Loans to borrowers located outside
of Japan

― ― ― ―

Yen-denominated foreign bonds and
others

46,761 62.9 46,870 52.4

Total 46,761 62.9 46,870 52.4

■ Total (Millions of yen, %)

Amount % Amount %

Overseas Investment 74,299 100.0 89,372 100.0

(ii) Foreign-currency-denominated assets by currency (general account)

Amount % Amount %

U.S. dollar 16,051 58.3 22,854 53.8

Euro 8,016 29.1 8,173 19.2

Canadian dollar ― ― ― ―

Australian dollar ― ― 8,037 18.9

British pound 418 1.5 382 0.9

Danish krone ― ― ― ―

Norwegian krone ― ― ― ―

Philippine peso 3,047 11.1 3,047 7.2

Chinese yuan 2 0.0 3 0.0

New Taiwanese dollar 0 0.0 2 0.0

Total 27,537 100.0 42,502 100.0

Category
As of March 31, 2011 As of September 30, 2011

Category
As of March 31, 2011 As of September 30, 2011

Category
As of March 31, 2011 As of September 30, 2011

(Millions of yen, %)

Category
As of March 31, 2011 As of September 30, 2011
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(iii) Overseas investments by region (general account)

Amount % Amount % Amount % Amount %

9,341 12.6 1,828 4.1 7,512 25.0 ― ―

51,800 69.8 42,383 95.9 9,417 31.4 ― ―

― ― ― ― ― ― ― ―

3,047 4.1 ― ― 3,047 10.2 ― ―

10,050 13.5 ― ― 10,050 33.5 ― ―

― ― ― ― ― ― ― ―

― ― ― ― ― ― ― ―

― ― ― ― ― ― ― ―

74,240 100.0 44,212 100.0 30,027 100.0 ― ―

Amount % Amount % Amount % Amount %

15,977 17.9 8,854 14.9 7,122 23.9 ― ―

52,282 58.6 42,622 71.7 9,659 32.4 ― ―

7,968 8.9 7,968 13.4 ― ― ― ―

3,047 3.4 ― ― 3,047 10.2 ― ―

9,966 11.2 ― ― 9,966 33.4 ― ―

― ― ― ― ― ― ― ―

― ― ― ― ― ― ― ―

― ― ― ― ― ― ― ―

89,242 100.0 59,446 100.0 29,796 100.0 ― ―

Loans to borrowers located
outside of JapanBonds Stocks, etc.

Foreign securities

Total

Latin America

Middle East

Africa

International
Organizations

North America

Europe

Oceania

Asia

Europe

Oceania

Asia

As of September 30, 2011

Africa

International
Organizations

Total

Category

Latin America

Middle East

North America

(Millions of yen）

Category

As of March 31, 2011

Loans to borrowers located
outside of JapanBonds Stocks, etc.

Foreign securities
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(1) Valuation Gains (Losses) on Trading-purpose Securities
(Millions of yen)

372,801 (7,579) 362,276 (14,612)

(2) Details of Securities
(Millions of yen)

As of March 31, 2011 As of September 30, 2011
Balance sheet amount Balance sheet amount

130,107 138,441
28,680 19,306

118,088 113,730
Bonds 38,012 32,892
Stocks, etc. 80,076 80,837

95,925 90,797
372,801 362,276

(3) Fair Value Information on Monetary Trusts

 Not applicable

(4) Fair Value Information on Derivative Transactions

 Not applicable

Net valuation gains (losses)
recorded in income

Category

Trading-purpose securities

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

As of September 30, 2011

Balance sheet amount
Net valuation gains (losses)

recorded in income
Category

As of March 31, 2011

Balance sheet amount

Total

Japanese government bonds

Japanese stocks

Foreign securities

Other securities
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