EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

2018 20

2017 13 2018 28

03(3286)1111

23

1/67



EDINETOOOO
00000000000 m(Eo3627)
Ooooodooonoooooodd

20 2022

28

50

20

100

() 20

100

4.00

1
) (

4.00
2

0.10

28

28

12

28

2167



EDINETOOOO
00000000000 m(Eo3627)
Ooooodooonoooooodd

@

)

) (

2022

28

15

3/67



EDINETOOOO
00000000000 m(Eo3627)
Ooooodooonoooooodd

) (

) (

€y
100
100

100
100 X
@
©)
100 100

100

100

2017 13

4/67



€))
)
® @
(4
@ @

@

100

66

EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

67

17

@

®

66 27

2017 12 28

5/67



EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

€Y)

100 100

100 100

100

100 x

6/67



&)

®

Q)

®

€Y

®

€))

)
&)

€))

®
®

C)

739

€Y

7167

EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

©)

100 100

@



EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

@ OB AD)

(M

(i)

(i)

(M an
@ @ (i)

Q)
(i)

(M

(i)
)

ORI

(M

(i)

(i)

@ v
Q)
(i)
(iii)
@iv)

8/67



EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

(M
(i)
©)

4 €y &)

@

&)

®
&)

4)

17

D) 2002 ISDA Master
Agreement Schedule Confirmation
2016 ISDA Credit Support Annex for Variation Margin (VM) CSA

&)

9/67



CSA

®

4

®

@

&)

10
@)

) @

11

12

€Y)
&)

13
@)

719

CSA

€y

0.075

@ an

10,000

10/67

EDINETOOOO
00000000000 m(Eo3627)

OOooooooooooooooood

CSA

@ @an

0.075

10,000



EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

@)
€)) 10
86 68

14

15

16
10 €y

0] 86
68

17
(€H) 454

441
o

)

60 24
24

27
30

®

Q)

11/67



18

19

20

21

€Y)
&)

®

Q)
®)
(©)
Q)
®

4

163

705

740

12/67

EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

20



22

13/67

EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood



EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

17 86
18 12
€Y
0 50
15
@
100
@

*

14/67



EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

@
(i (i)
23 25
€Y)
18 43
57
16
31
50
2022 13
2022 28

15/67



EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

[€)) 50
50
50
1
50
50
50 20
@) 50
50
1
50
50
50
50
(€))
50 ®)
50
€))
2) 50

13 75

16/67



EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

@

0 50
50

50

16 154

2018 28
28

17/67



a
Q@

QG

4

G

163

18/67

EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

20



(6

@
¢

28

@

@

®

2017

1€

13

50

18 108

19/67

EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

2022

15



2017 12 28
2022 28
€Y
@)
)
@
@
x 103

20/67

EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

12 28

50

€y

x 103
50

Notional Amount



EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

€y

@

®

2017 12 13
12 13

Early Termination Date

Calculation Agent
Schedule

21/67



EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

Event of Default Termination
Event

2017
Initial Amount
@
225 45
225 45
@
50 50

50

22167



EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

@
@
50 50
@
225
45
225
45
)
50
50
50
225
225
Equity Amount
@ 49
2 50

49

23/67



EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

@ )
®
4
®)
@ &

24167



EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

@ )
77
® 4
®)
(©)
)
)
@ O
©® @  ® @ O
(10)
an
12)
(13)
(14)

(15)

25/67



EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

€))
@
50
50
()
(i)
50
50
CSA €))
GMO
2017
€))
2017
00011650
2017

2017 29

26/67



50

@

®

®

©)

®)

(©)

)

®

@

EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

49

) 50

12 50

50

50e

46 34

27167



EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

@
@) 50
50

29 10

2017 12 28
12 28
)

@ 85

® 50

85

28/67



STOXX

508

STOXX

O)
(i)
Gii)

@iv)
)

STOXX

STOXX

(i)STOXX

@)

(b)
©

(@
(i i)STOXX

(iii)STOXX

50

STOXX

50¢

50e

50¢

50¢

50e

29/67

50¢

EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood



EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

STOXX

STOXX

30/67



17

31/67

CSA

EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood



EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

GMO
702

705
704 GMO

32/67



EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

FEHEHEOReE CHTLIEERENRE

RamaE | EEAEENEEEISESEIEER DB - B |ICaltRHORE

BEEHFHORE
l WIERE M O A I EEFEOHES

oM ERE O [ 2%, HPRIEHEOHTEE (S EHESE NS £ )Y B TE
EREE | mEai i B ESEETI 200 HAREHE DB

|

EoAI T
', FIREE MR EET I HE EENE

I

CEBE | - . e
emay [ B PSR UE 00 S T8 SGREA (S3E0 & 0 =

23

33/67



EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

B TolfT
(FALA SR
(38 ) e AR
AERE g Py

T L]
-l
b ToER e =TIE
(mEwmRD [ STEEE B4 32)
R H
EHSEE N
==
T F
wemEe] | T | esun
BlaR e, | Bims | FAUER @IS mE [EERHm
¥ i M BE | WfE
BETLER
(s i) S HEs

CSA

34/67



@

&)

®

€y
@

35/67

23

23

EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood



@

€)

(M

500,000
@i

2,000,000

36/67

23

EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

365



®

23

48

23

@

37/67

EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood



&)

Q 151 155
151

15

03(6256)5100

EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

149

159
155 159

681

16

http://www.smtb. jp/personal/public-trust/index.html

38/67



EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

2017 13 2018 28

2,000,079

2,273,514

273,435

2017 13 2018 28

44,392

317,837

273,445

39/67



EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

&)

122 @&

@ 23

€))

40/67



@

)

®

Q)

®)

(©)

)

10

41/67

EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood



11

12
€))

¢)

®

4

42/67

@

EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

23



13

®)

(©)

@

)

23

163
*

43/67

23

EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

*)



59

28

193

44/67

EDINETOOOO

00000000000 m(Eo3627)

OOooooooooooooooood

38

2017 13 2018



EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

2018 28

10
69

79

2,000,000

2,000,000

2,000,000

2,000,079

273,514

273,514

2,000,000

2,000,000

2,273,514

10

273,445

273,445

273,435

273,435

2,000,079

45/67



EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

2017 13
2018 28

1,131
43,260

44,392

6
43,260
273,514
1,055

317,837

273,445

273,445

273,445

273,445

46/67



EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

2017 13

2018 28

61

@

&)

47/67



®

Q)

EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooodad

48/67



EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

€Y)
2018 28
10 10
69 69
2,000,000 2,000,000
2,000,079 2,000,079
2,000,000 1,728,000 272,000
2,000,000 1,728,000 272,000
273,514 273,514
273,514 273,514
(2
2018 28
®
2018 28
1 1 5 5 10 10

49/67



EDINETOOOO
00000000000 m(Eo3627)
Ooooodooogooddoondn

10 — — —
69 — — —
— 2,000,000 — —
79 2,000,000 — —
®
2018 28
1 1 2 3 4 5
2 3 4 5
— — — — 2,000,000 —
(€H)
2018 28
2,000,000 2,000,000 273,514 273,514
2018 28

2018 28

50/67



EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

2017 13
2018 28

273,435,715

273,445,715

51/67



@

@

®

*

®)

14

100

66

52/67

67

EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

13



EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

@
2017 342,037 3,400,000,000
1,674,537,008

3,000,000,000
200,000,000(
200,000, 000(
200,000,000(
100,000,000(
100,000, 000(
100,000,000(
100,000,000(
100,000, 000(
100,000,000(
100,000,000(
100,000, 000(

3,400,000,000
200,000,000
100,000,000
100,000,000

N | N [N | N N N N N N NN\

53/67



EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

)
(2017 30

)

)
(2017 11 27 )

1,674,537,008

1,000

1,674,537,008

Q

54/67



EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

| muga |
L | E%@ |
coduoion (E267 |
1
I | 1 | l 1
BEABEE ALMBNE | |masasAs A= tn - UARERAR WIATLARAR| | HEMEER

mmyari=a| | mauzr. n| | sna - pan| | EAL—tarR - UzoEECEY S, AHELUY | | mesacnn. g | | FECEAS
EyAoREi| [gEYYADE | |monARce| | BONT- RAL. REAEOR=S YL THE. B | | BESRERNAEN- | | (KENERE
BRUSES—| | @auaswr| |V Aresyx | | BECERERRURRGSAL—20 LRI HT S | | B ARESER - | |2RORE -2
FPrUtHE| [ HEREALM| | Pone NS, || HTHE - AESSER - AADLRRTHCO0 || 8L READEE. | €. 2g T2~

ORZ. yas||BXHBOX| | VA70URSH | | T. WONCHN - SUED. ) TRARIES ) o T
aXg-wER| |T. Jarod e Y :
ROBHE - @ | |X-wEnRo | | ERFEORLS I
E. Zxe80| |28 -HE. & m FAL—tntn- || AURy ||42mryay 2uFTeA | |oEn - nE,
QRERERI) ::#;ﬂal BEH) YEASERRAR| RECRAR TRk RAR ﬂﬁlﬂlhi

A
£
:
. : &
(A7 RROHEEE) | g &
DRSS ||
. - - " !
7 5 xa | | xa I s
| . e wau| was| |XORES| Asw |mas| | 2u7547ia
TASHFTI—}— ' : : : : H '

gmyas ||sayas||REEY

timmiio_, BRE.
'EY) igagii AVIILTAR

SERENY. SERYN - RAGE. S0F - ARAAEM |

[ EX2E, Jn—THERY |

55/67



EDINETOOOO
O000000000400ad(Eoese27)
Oooooooooooooooonoad

2017 31
64 23

2017 31

ZIHERISERT HMA K148, XI5 5

SHEKFFA R - F V=02
ZyAtyA

OSHEEFFA R » sibv=wd 7y AR SH

OHARIERITRA S
ORMTEy bvRV A PRSI

OW R IER TR A 2 8
OZHEE LS 2 2 5 7HASH:
OEIRIRIEREA 234

QZHHEE 5 2 A S

OZ3ELE R FA b« b— FHA S

QEIHEE b7 2 b AN A L
OZHEL F7 2 FROY— 1 ABADH
O=MELFF AR » St b XA S
OZHEEFTRA P+ 0287 o 32 2D
Ot OSIELFTFAR o f 22K b A B
OZHEK b7 A b AEhA R R s &
OSumitomo Mitsui Trust (Hong Kong) Limited
OSumitoso Mitsui Trust Bank (Luxembourg) 5. A.
OSusitomo Mitsui Trust (UK) Limited

OSunitomo Mitsui Trust International Limited
OSumitomo Mitsui Trust Bank (U.5.A.) Limited
OSumitone Mitsui Trust (Ireland) Limited

OSumi tomo Mitsui Trust Bank (Thai) Public Company Limited
AEESB I 2o bTTEEASH:

ABEEIEIEN IR ]

HMidwest Railcar Corporation

ERAEIERESREE

56/67



EDINETOOOO
00000000000 m(Eo3627)
OOooooooooooooooood

a
2012 2013 2014 2015 2016
( 2012 ( 2013 ( 2014 ( 2015 ( 2016
2013 2014 2015 2016 2017
31 ) 31 ) 31 ) 31 ) 31 )
1,100,746 | 1,176,118 | 1,184,096 | 1,163,628 | 1,244,658
89,878 99,222 99,231 100,175 94,289
232,962 244,759 275,040 242,481 177,667
125,188 134,427 153,203 140,749 113,141
262,840 225,421 491,989 36,020 151,840
2,270,724 | 2,278,489 | 2,568,141 | 2,542,469 | 2,633,005
36,432,931 | 40,178,429 | 44,070,299 | 51,613,282 | 52,540,547
1,106.90 | 1,181.15| 1,419.86| 1,404.45| 1,457.73
72.00 77.52 90.11 84.05 67.56
5.38 5.19 5.39 4.55 4.64
6.38 6.77 6.97 5.95 4.72
297,657 | 1,924,010 469,341 | 6,294,492 389,183
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1,853,984 | 4,235,050 | 6,015,607 | 11,828,250 | 11,856,847
18,932 19,722 19,746 20,639 20,869
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127,042,831 |136,794,720 (152,664,958 |174,908,223 | 188,467,733
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721,626 | 1,254,913 | 1,578,475 | 1,954,552 | 3,077,763
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