EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2019 10 16
33 ( 2019 1 16 2019 7 16 )

03-6447-6147

1/97



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

B RIIAT - x MET SR
wgns | OISR | e ee)
#oo

=R
B8 AU & o=
® 5 FEEnE
i R # i
o ( )
EEEe

2197



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

RERREE | EHEE (1E i i f R B

H F£18 [R5k

- (& LH=E)

ik 4 F 2O

o[ B B

F 40O

1% #% kI Fril=272F (&Y
- F 50 [ )|
Ptk (A (B

&

T mithiEs F 120 [FIF
a2 -zie FEH (B A

[ 1 FEFZT
B%
THERE o & # L R S o B e B
T Mith Fr A
T Mt E [ o [FzuA
(iEmEEEiEs O
EEE (EE 2 chik B
iE =i, Em (RED
i B R &5
#9100 T -y
EEES
[ 1
i EAiaEEE
EEATEER
12
12

https://www_toushin.or.jp/

3/97



EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooooooooooooooad

1 tREEEOY TV EEDDICHEIE

2 EENISER. T—ILRT Y- Hy IR -FEYNTRIXIN
TILE— DFENET

BT PRy TRUVAORER S TT,

3 EA. BESRETESICEEDELET

FAEEMINSEaEAHCE OV TERSHFRELETFERSHOAKIC L) HELWE
ERTIRSPARETUDEVRSLANET,

HEHABESIURSHMECECSY, LEEOSICEBNF TELVBEIBVET.

077 /FDitid
YT PURE. BREREHCRAT ST /A7 I7/XTY,

| L I i § L RO e B L Enrano
Fils — sy e | b UIAREE
g P Ll o]
g T— bt - T =T &
- ﬂgg! TY=I7UE - 3 nmm:
A= P AT | LEEE
L= uu:;u ” —
| ESeeig =l

- AR %, BN LIRS, OV -2 v~ —) - SAUNESRER LUAON G S~ ONERRRTEVEE A,
SHRAEONERRETELERA.

WG
- BRARRC. JESNE. EREUAVAET SHOLL, BAELT. RELESEEERNAICHEICLEDTLEY.
HRROFEEOTUGIUEOERIOVTEET HEOTREDF A

4/97



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

'I HRTEEOERREORV/ TV /R
(EfFPEFTEAER) ZR0ICHBIREZETEVET

@ TS ENRESE. BRAEEDVTU/ETT.

@ A BHOTGEMZAAEBRIELL L EES. BENREEDIMFOBMFEABICENT
A—EESLLEELET,

0 BADENNICHLVESTEER T, BE v VIITEVER A,

Ass Ol A

HEERsESHENOTRE

ST IHEOHEe

B AT, SR~ st MR BN

FIT—0, WS, A1 A, — L P

F—ApSUF, Loaiii=Ib.

L —57, AT WP 70N | AAA  Aaa ﬂf

L=LF AF2 0 WP IVh RS s |
AA Aa2

| SEANSE: P REARENIBOET, JL - )

[V TUAH] ﬁ
VAR AREA P EARNS R T AREORETT
FEAMEORRPERES. FU MR RS ORRRMIRT T SRBAENES, |
(/U sovereign / [E1EREHY 5. BED)

OEEFENICOVT

?;Eﬁﬁaﬁ»{ YT IA(BRLBEEAYITELAR—R) S B E/UELTERETLEL
FTSEtREMR 7 +7 2 (<E%) 2. FTSE Fixed Income LLCI &Y @S ah. BB RER DORROE S 0EHE
EEHRONERATNEFHARE -7 72T. IO 7 IANT— 23 RRBEOAEBBEL TaY FTSE
Fixed Income LLCK. SHF—SOEREEIURLHEEHET 27— 2OBE BRI GMEOEEAoREE
RuvEtA, COT-Ty7 ACH TSR PR G EOHBME T DR —TOWFIZFTSE Fixed Income LLCIZRRLET,

[#=mmOnRREL)

201eETEERE)

& IS T3 EE0OB0TED). RFOSASEREENET S2OTREDED A,
# HeD S70ERBEERENLTETLTVSEATSDFYOT. TERVTRETSLERFEUSC LN B0FT.

5/97



EDINETOOOO
O00OO00000000000000(E12430)
OooOooooOooooooooooood

2 EENEERR, I—ILRT v IRFTEYMNIRIA P

II-E—=DTEVET

dA—ILWEF Y 2 - Pyl TR A O ONT (2018Z| 2BERE)

O EBI 19885

O EEEN 21098

O SEAERNR ¥ 334468

O gk, #tREAISAOERES
DFFLNES ERLTmEs BT, 8
BHOSUBREALLERRICE D,

#@EFEL
HETFILERLCSEENEERETEET.

——

FELfHfiEE O
WSEBELET.

[ ERCBY 2 T—NET S I A F v TRIATRD ]
EEARMOER

(REiL) (198841 2A%--2018% 1 28%)

T SRR e PR e i - umt

U

1988 1901 1904 1997 EIIIEI zma ElIE 2{1}9 2012 EEI]E Eﬂlﬁtll
b gl 11 o g s e B o eV i = B

e Od—IET-TuoRid, | BESEDNRLIE,
{0 | K1 S0FOBLELEROXBROER L—7
CRMTHE= 23— Ean, HI0KELLL,

EFENGOEMICMAEELTED. 360 A0

HAERLTLEY.
Od—=ERZ-Oe S X-Plub-IFIANE,

A-kET-gao230RERREMTY.

3 FRAIELT . BAREULRBRAERZTESICLZEHELET

@ HAMFONBNDELERRELT. SASEETEICLEDHTLET.
® ZA15B(RRBDES3EERE) ZRNELLFET.

[FRRDrA—]

-y

403235

A

g

28

4&:3%

5

4

BAAMFOF RN

o
a0

4&1:‘&1

—

v

@

A 9R 10A11A1

A

«inp

BB

#HEERRINRSELHICEOVTSREHFTRELFI L, SRETOHEHIC
FOSEEBHEDIESPAEETEOEVESHHDHFET .

& R A—ITHD, BEOSESOTILVLBS LU TOSHIC DL TTE, 51

IHOOTREEHDFER A

6/97



EDINETOOOO
O00OO00000000000000(E12430)
OooOooooOoooooooooboood

IR D BERICFAY SEETIR

ks AEEONBCBRRED BREROHREISELDONFTOT, SREHITIONDE,
TOEEEYS . BRERI THDET.

ERERTHESNELDONS A A

SNk HNEMRICRELCER (EREREOESSIRSLUNEREICRRS) EEAT
THONSBELYHELET . ZOBRS. SNARBOEREMIAFVANBLE T TFETHTLIC
BOET. o HESONRE. £ FUEHRBRICHS 277 /FOREETR T HOTREDEE A

10,560/
msunn_"'ﬁﬂ }@ m.smlﬁ
- _-_. — & : .LI-.l .
+80M
! 0,300M8
9 sl o8 w4

iy

me - e U

1&*1&&?@1!!3 RiFFROESSNSOSUDEREREBEOR TS EXOTNR TS SRR T Hisdf
'{‘Qﬂ?.!iiﬂili SELSHCETE SERSANSSILENIT

uﬂ;«rx —JTH0, ﬂmﬂmmmﬂﬁbﬂﬂu!hjb\tw! BETHEOTIEBNEEA.

[mﬁrmﬂh;:ﬂ;ﬁm—mamm.mqmm—muuﬁrm

DHBOFET. TP /R ROERERICED, SESRIOERMHEROE LUV H OB EEINTY .

B BAaEm i 58 ﬁ ) E i F
(RS - (SRR _ ol et
- ERSEE @Y FREEOT77VFOMAGE) ELEIBASDSEETT .

X mt BRTEETEIBLPSOSESTY . HERORREOBR XD,
AFLES (BRI ESR) ORETRPLET.

2003 3 28

7197



EDINETOO OO
0000000000000000(E12430)
0000000000000000000
2017 4 14

[ I F

| B& - Gs #FIY, - D F (EARKED [T

| Ftaet H2 | b -

. G = s g
BEFtz = w337 A RS {25130 | BFHHESERITHEA =+
o : _ e ==
- {S3EBT EE EREE] - {55EE1 B M SIE - {3
r BERREE LS LIHERAESENMERS QY SEEIEOIME Y
#1
FEEDEMHRL M
e S35
|
F WEORELE LIHESE
* BRI, RSO AC &S L AR & AR L
r BamREE LIHEFAHESENIEMT QK
[ B iR
1
2
wR R 2R HEEAAS | 2R A
e e b e TT—I7UE  ouaml E{?;Qjﬂ@
!:E Fa‘-}& -_ - .'ﬂ_ﬁ*l # ‘__I..:PE]FE ‘_ . :._1‘ 1=
i e s e e F—RET e R SR
= HM-GS b= ?t';-k-f?ii}'—;:zbﬂ;tm: RE 7Pedvaios-Iid- R
8 YAV IPE
K- 1= 5]
e om | TR—A-T 2
Iﬁg- IEEE T ?2;2?Jh
e ¢ |=+!?1;r-ur-r§.§ ] o s re B
e e
2019 7
17,363

1959

8/97



EDINETOO OO
0000000000000000(E12430)
0000000000000000000
1999

179,869,100 91.29

6 Shenton Way, #46-00, DBS Building
DBS Bank Ltd. Tower One, Singapore 068809 14,283,400 724

66 117
118 120

14

14

9/97



EDINETOOOO
O00OO00000000000000(E12430)
Ooooooooooooooooonoao

10/97



EDINETOOOO
O00OO00000000000000(E12430)
Ooooooodooodnoooononod

FTSE

10

20

11/97



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooodooodooodonooodd

| sEmwmmoN-7 |

55 47 A Bl U [ R—F 70 730A EHRE
TRILA U= F SURDEE
[ assoa” || csamL—zra” || wuns |

T BT |- TR - T RREOF- ALMET,

2018 12
| |
itRERREIN—T
1 | mRons
e [ ?ﬁ_ }‘ 7x '.I t“! ]
ﬁ DRI KEDE=F—
VA0 EHE - M
2018 12
FTSE FTSE Fixed Income LLC

FTSE Fixed Income LLC

FTSE Fixed Income LLC

12/97



EDINETOOOO
O00OO00000000000000(E12430)
Ooodooodooodoooononao

13/97



SEERHCHE I S ERFENIE FOEYU TS,

EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

F— ADNRAEAVE A7 08— (CI0)

— F—7 AxL—F177 3719~ (coo1) |

|
FnaEn —*[ TEGEE | | Rl || AT || AT || RS | |- ]‘* MWL
FHESRER + ] 5 fLd e MRS || AR IR J—* 1
!

b L— 2T

SELRHOERFNCEID SPEFERS LOBREREEEE T DML FHo@a Yy,

_,[ mmgi Ry ],

-SRI, TG AICHEN T
Rl LB DSI A Hi

FIHLETRE N H
et
F L—= 1 528m REMEEASORENL L,
[ EEHIT ) BREMITOIOEAIZBILERSR
& #MTLET, )
v
R DA RO EEEAS
SEFERIZZL GERATr -7 || ERUR2 ST SRR L
I AMEFE S O EFEALLITHE
e 1k
Y ’

S —————————————— D
L e anmons :
: AEEAS B O REL. REEL |

—! | ¢ Ehaiome BLURERR A DR FHEREL | PR T RS ZPPY
; 37, . (EREH)
! - : CERES DHMEHISEIAE
: P e T WRERSMATISETE, B | RFBAES) Tt Mt eSE- ST
i [ HEEHOET ) R T EAC R | RS I - ES s B TAVER L D3R
: AHSGERGHERELLS. RSB R O A8

N

e

38 A0 ERIZ ot D AF S LT e F L AEHIL 25
FrUFvE—Tv— FRENOERSHISEST, (6048 1)
( F— b7 o g | TobTTUTERR BELIT, - ERTAIRE T HEAURS.
B8 A7 DEIEELFES
RIHNEEAS ="

B DETHl Sif

FURIER/AVTSA N

- TR TR R T 2

e

7

FEAHICEDLZ 7 F OBIEZA (RFESHER O ICHT SEIEHE

[ZEErat] I LT, B midEeias. RinOMFERSIESILI ST TEYE T, T oy | AHEREE L NRRE OF
EIFTRERRICOLTETETL o TELL MR E SRR T e DRI H S ST RS | IR - TR T

2019 7

14/97



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

66
117 118
120

10

100 10 100 20

15/97



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

16/97



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

..-:""'.-‘“"2-. ﬁ
gmit| | S/ wina| | W
12 iR
VR ER I oA T AR
EFIE- SR
e
W

. . _ z E=HT
[ mmuasem BEnwi
Fa=F1ia

| anar ]

2019 7

17/97



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

=77/ FOERRERE U HE SRR RELEROKB

(9] - () BE~ (%)
100 (20T4¥B8A--201887A) .4 (2014 8R~2019F7H) ot
& Tl | — SRR SEE e
o R T (L F FRT1 10000 H - TP rDE SRR ) s — B0
m Eig
m T T A — 80
AQ——-—1 40
20 =nmmaaat 20
1 | S =20
-40 : -40
5770 a6 GG FREs OFER RiER FEER 24488 2015888 20168ER 20VTHER 20188ER
(M7 /FEMDERNERES S AOTORRE. =EAEMzEAEEES (AN EEED FO4SD0
FHEARTES LR REAH( %)) WwTY

o ois amsveEEraaaaElrREs] | ¢ R AAAEAEMG. 20147 A X0 ABMRES

ELTHERIELTLET.
WG| 04%| o3| 105% 65% 20% 27%| 14% FH TP DRSS EENERSSUSNRER(ERE
B | 150%] 41 0% 341%] 372%] oow| 199%] 195% [CHITHEE | EMORES) (2, S (RS 8 EMS AL
B |- 14.4% | -22.0%)| - 17 5%|-07.4%| -40%|-12.3%]- 17.8% mutﬁm.%mmfm,mmna;ﬂ
e - = = L EnEEss
*IEBSI P FERBNGARISARERACHNTES ppory Dol-ELITHE R
&SR EOTT. v

s TOAESSAN TP EDERAHRLIIBOETA.

# HIEF20 1488/ 52019 7ROSEMOERXEIC
S HET | EMOREROEA B/ -T2, 5074850
ROESNTAER S AT OLWTETRLICHDTY . 4770
OREFD. SHES (RIM) ERARALIBOLELTHRULLZ
g FOHOTHD. EROESERCEILTHRELCER
EERLIRGIBEDDOET.

<EREISADEN>

Bxe - M EEN (TOPX, E=55)

TosES —MSCHKOKUSAIA T A (E2hA, BN—2)

FRER —-MSCIIY -0 9—ruk-A L TedA(ESA,
A=A}

BxEfA ~NOMURA-BPIEE

SEME - FTSEHNERE- T oA (R<B%, A—2)

RER - JPELAGB-EMZO—- LTI =227 K
(Hrsiigl. Be—2)

#EADEND. Bl IGUILSSRRERELT. ARRLT

oHhEY.
(o]
TOPIX

MSCI1-KOKUSAI

MSCI Inc.

MSCI Inc.

MSCI

MSCI Inc.

MSCI Inc.

NOMURA-BPI

18/97



FTSE

LLC

JP

FTSE Fixed Income LLC

GBI-EM
J.P. Morgan Securities LLC

FTSE Fixed Income LLC

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

FTSE Fixed Income

J.P. Morgan Securities LLC

1.65 1.5
0.44 0.4
0.935 0.85
1.375 1.25
0.4
0.935
1.375 1.25

0.44

0.85

19/97



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodooodnooodd

200 0.29 0.03

200 1,000 0.31 0.03
0.40

1,000 3,000 0.33 0.02

3,000 0.34 0.02

20.315 15.315

20/97



NISA

20

80

15.315

21/97

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

20.315 15.315
20.315 15.315
120
NISA 20
( )
)
)



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

<TELEICEAT &4 X — VB>

1) (DIEE 55
PN } r EE-'%J(:E?R}
)
9 E =l R - - - S
0] FLN
= 2 %éﬂﬂ
{8 % Z || &2 BB
Bl & i s et OERITA FEEHL
7LD = %
3 ey
Oy . 1) Migs
HEE | BB S SRR
S 2T [l ES (R E S | CIERRD
-EIT AN
=3, ) 1
£
fg'%% < £z | | 9860
T fi i 2aEDERTA
S &
ity
"
2019 10 16
2019 7 31

4,394,597,022 98.30

8,908,562 0.20

— 67,066,508 1.50]
4,470,572,092 100.00

)

22/97



EDINETOOOO

00000000000 DO00OmD((EL2430)
ooooodooodooodnoodd

7,141,041,635| 0.6102 4,357,485,028 0.6154] 4,394,597,022,98. 30|
8,765,682 1.0163 8,908,563 1.0163} 8,908,562 0.20
)

98.30,

0.20

98.50,

)

14 (2010 15 ) 27,315 27,444 0.8465 0.8505
15 (2010 15 ) 21,835 21,948 0.7734 0.7774
16 (2011 17 ) 18,213 18,314 0.7225 0.7265
17 (2011 15 ) 15,992 16,085 0.6863 0.6903
18 (2012 16 ) 13,907 13,993 0.6457 0.6497,
19 (2012 17 ) 13,200 13,280 0.6592 0.6632
20 (2013 15 ) 14,086 14,162 0.7441 0.7481
21 (2013 16 ) 11,777 11,839 0.7616 0.7656
22 (2014 15 ) 11,233 11,290 0.7880, 0.7920,
23 (2014 15 ) 10,175 10,228 0.7686] 0.7726
24 (2015 15 ) 10,118 10,167 0.8400; 0.8440,
25 (2015 15 ) 9,236 9,282 0.7982 0.8022
26 (2016 15 ) 8,251 8,295 0.7547, 0.7587
27 (2016 15 ) 7,195 7,238 0.6792 0.6832
28 (2017 16 ) 6,714 6,755 0.6525 0.6565]
29 (2017 18 ) 5,893 5,931 0.6195 0.6235
30 (2018 15 ) 5,555 5,591 0.6070; 0.6110;
31 (2018 17 ) 5,077 5,112 0.5777, 0.5817
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32 (019 1 15 ) 4,537 4,571 0.5295 0.5335
33 (019 7 16 ) 4,440 4,474 0.5261 0.5301
2018 7 4,974 — 0.5655 —
8 4,910 — 0.5590) —
9 4,901 — 0.5642 —
10 4,793 — 0.5531 —
11 4,769 — 0.5552 —
12 4,662 — 0.5433 —
2019 1 4,606 — 0.5371 —
2 4,618 — 0.5400) —
3 4,640 — 0.5435 —
4 4,582 — 0.5382 —
5 4,493 — 0.5276 —
6 4,516 — 0.5308 —
7 4,470 — 0.5304 —

()
14 2000 7 16 2010 1 15 0.0240
15 2010 1 16 2010 7 15 0.0240
16 2010 7 16 2011 1 17 0.0240
17 2011 1 18 2011 7 15 0.0240
18 2011 7 16 2012 1 16 0.0240
19 012 1 17 2012 7 17 0.0240
20 2012 7 18 2013 1 15 0.0240
21 2013 1 16 2013 7 16 0.0240
22 2013 7 17 2014 1 15 0.0240
23 2014 1 16 2014 7 15 0.0240
24 2014 7 16 2015 1 15 0.0240
25 2015 1 16 2015 7 15 0.0240
26 2015 7 16 2016 1 15 0.0240
27 2016 1 16 2016 7 15 0.0240
28 2016 7 16 2017 1 16 0.0240
29 2017 1 17 2017 7 18 0.0240
30 2017 7 19 2018 1 15 0.0240
31 2018 1 16 2018 7 17 0.0240
32 2018 7 18 2019 1 15 0.0240
33 2019 1 16 2019 7 16 0.0240
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14 2009 7 16 2010 1 15 2.80
15 2010 1 16 2010 7 15 5.80
16 2010 7 16 2011 1 17 3.48
17 2011 1 18 2011 7 15 1.69
18 2011 7 16 2012 1 16 2.42
19 2012 1 17 2012 7 17 5.81
20 2012 7 18 2013 1 15 16.52
21 2013 1 16 2013 7 16 5.58
22 2013 7 17 2014 1 15 6.62
23 2014 1 16 2014 7 15 0.58
24 2014 7 16 2015 1 15 1241
25 2015 1 16 2015 7 15 2.12
26 2015 7 16 2016 1 15 2.44
27 2016 1 16 2016 7 15 6.82
28 2016 7 16 2017 1 16 0.40
29 2017 1 17 2017 7 18 1.38
30 2017 7 19 2018 1 15 1.86
31 2018 1 16 2018 7 17 0.87
32 2018 7 18 2019 1 15 4.19
33 2019 1 16 2019 7 16 3.89
100
14 2009 7 16 2010 1 15 519,002,705 6,406,313,021
15 2010 1 16 2010 7 15 496,514,760 4,533,947,897,
16 2010 7 16 2011 1 17 452,721,037 3,476,162,410]
17 2011 1 18 2011 7 15 421,304,806 2,328,681,231
18 2011 7 16 2012 1 16 349,746,996 2,111,655,011
19 2012 1 17 2012 7 17 360,422,795 1,873,445,155
20 2012 7 18 2013 1 15 302,245,955 1,397,304,873
21 2013 1 16 2013 7 16 239,282,028 3,706,810,931
22 2013 7 17 2014 1 15 243,532,984 1,451,699,307
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23 2014 16 2014 15 200,050,114 1,216,437,713
24 2014 16 2015 15 180,187,954 1,372,299,524
25 2015 16 2015 15 169,673,775 644,807,201
26 2015 16 2016 15 161,174,575 798,682,823
27 2016 16 2016 15 199,158,212 539,275,042
28 2016 16 2017 16 215,627,040 520,328,521
29 2017 17 2017 18 206,398, 641] 983,330,571
30 2017 19 2018 15 205,767,016 566,796,485
31 2018 16 2018 17 220,943,609 582,208,190
32 2018 18 2019 15 219,179,034 439,205,089
33 2019 16 2019 16 240,357,985 370,365,007,
@
2019 7 31
4,737,416,659 100.05
( ) 2,302,131 0.05
4,735,114,528 100.00
@
2019 7 31
() () ) ) ()
1 2,721,871,106 1.7313 4,712,375,446| 1.7405 4,737,416,659| 100.05
2019 7 31
100.05
100.05
2019 7 31
2019 7 31
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@
2019 7 31

2,048,248,551 43.23
1,656,007,100 34.96
273,474,177 5.77
3,977,729,828 83.96
( ) 759,808,708 16.04
( 4,737,538,536 100.00

@

2019 7 31
()
() ) @) () )
1 US TREASURY N/B 6.25% 3,385,000( 15,163.76 513,293,528| 15,243.54 515,994,167 6.25 2030/5/15| 10.89
2 US TREASURY N/B 4.5% 3,596,000( 14,136.78 508,358,609 14,231.83 511,776,966 4.5 2036/2/15|10.80
3 US TREASURY N/B 8% 4,140,000 12,369.68 512,104,854( 12,339.97 510,875,017 8| 2021/11/15(10.78
4 US TREASURY N/B 3% 4,332,000 11,644.85 504,454,902 11,763.67| 509,602,401 3| 2048/2/15|10.76
5 DEUTSCHLAND REP 4% 1,617,000| 20,400.04 329,868,743 20,918.29 338,248,761 4 2037/1/4| 7.14
6 DEUTSCHLAND REP 5.5% 1,620,000| 20,185.67 327,007,903 20,482.57 331,817,738| 5.5 2031/1/4| 7.00
7 DEUTSCHLAND REP 4.75% 1,556,000| 20,832.58, 324,155,026( 21,269.59 330,954,919 4.75) 2034/7/4| 6.99
8 DEUTSCHLAND REP 6.25% 1,586,000| 20,537.87 325,730,703( 20,801.87 329,917,747|6.25 2030/1/4| 6.96
9 DEUTSCHLAND REP 4.75% 1,808,000| 17,770.33 321,287,604( 17,979.42 325,067,935|4.75 2028/7/4| 6.86
10 UK TREASURY 4.5% 318,000( 21,342.38 67,868,788| 21,682.57 68,950,599 4.5 2042/12/7| 1.46
11 UK TREASURY 4.25% 371,000 18,276.28 67,805,027| 18,556.61 68,845,054| 4.25| 2032/6/7| 1.45
12 UK TREASURY 3.25% 371,000 18,136.58 67,286,727| 18,438.37 68,406,364|3.25( 2044/1/22| 1.44
13 UK TREASURY 8% 447,000| 15,054.74 67,294,695 15,049.70 67,272,160 8 2021/6/7| 1.42
2019 7 31
83.96
83.96
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0
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307,716,357, 100.00

28/97



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

29/97



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

F 1 FHES 201987831 BRE

- tJ’-ﬂ!;

18000 (2009 T RE~—-20 18 TEE)
— MR EEE )
SO [+ -7 B BAEER 5,304/
T T—_——— R RE -44.7018M
12000

10.000

sRSEN:ESEENE RN SHa0 1 50

b=t E-DDATT.

500 sHESTEEREERL. 20085 TEFORS
RS AL TR L TLET.

S HESME AR SER Y 77 ol DS,
SERES G- Baic, SESER (RIN &
BEELEEDESLTHELEER EOSOTES

000 =
20000 7R 20VI7E 201387A 201687R 2017E7R 2018%7H iR

ﬁﬁmﬁﬂiﬂﬁiﬁ KEEi"' !’:’r}”

98.3%
02%
15%
R TR —TFIEOWR
<@ A LRI
([ E@e [o-fy | ®WEE [ A" | @ | W& ]
PAUHER | 6.25%| 2030/5/15] ¥EiL AA+ | 10.9%
e : FAURER | 45%| 2036/2/15] ¥EiL AAT | 10.8%
w:ﬁgl.ﬁ%&pﬁu%mm# FAUDE®R 8% [2021/11/15 | REIL AA+ | 108%
STET. FAUDER 3% | 2048/2/15] £EL AA+ | 10.8%
SRR, I ERERET
%;'i’”f’g'fﬁﬁm“%ﬁ% R 2% | 2037/1/4] 1—0 AAA | 7.1%
TR P el b T =
ERGoCaomBRT TR B VB 55%| 2031/1/4| 3-0 ARA | 7.0%
B TABOT Sy,
B LRI, DT o Y b 2 P b 24 VAV P AR A ] SNEE Y N AR T T,

o0k 1706 188% 14 ot

A1) A56% ~4.5%
[ ~119% e

20cE 2011 2012 20134 20149 20FEs  2016fr 207y 201BfE 2010

& 27 AADERINE®E, TERRS IR ENEALLSOELTREBLTEDET,
& TP RICE, Sy FV=TER0FE DR A
#P012EE 201 3E7EXETORARTY.

i i

ARl F TE DR T _;:.f:l i -_J?Ilrllulr_'j:”_& ETHEMTIEENERA
—|,—'f_,Lh‘|.]:lT|1_r IR, S SHOR—L —';':'c_'“ TLCLET

30/97



10

16

31/97

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

www . nikkoam.com/
0120-25-1404

32/97



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

< EEHEERE KON >
(=) FEEBIECMEE=-7 7/ FISEA
AhohTLaEMRESELEETE
Bl I L LR ED HEEME= (a) SHEBHEDEENS
(b)) AL (77 FOERICEE
2 HERGEDIAR EHEBELEED
[b) BiEE
"""""" EEME=- TR EE
STEHOEEESO ST
& o - iE
(=) {ZEBTE
MEEEE -
BT AR 2 %A
(2] - (b)
s
www _nikkoam.com/
0120-25-1404
2003 3 28
16 15

10

33/97



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

<R LEER GO ERGEEETI > Ra0FRIOMAN >

7 7
& X I b
a0 B i * g
—Hm—LT T [> = [> = [j it
= (BEHED S < 2 B i1 17 +
5 & = i i 2 8
= m m 4 T
o 3
: || :
1+t =] T
EREISHEE | B o
(1 mALE) K EE T EES e
e i 4 &
Za—i el
(B 2O # X - ) o
=
=

34/97



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

www . nikkoam.com/

10

35/97



59

133

193

36/97

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

38
12

2019 1 16 2019 7 16



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2019 1 15 2019 7 16
103,367,661 68,601,845
4,460,965,224 4,364,403,559
9,046,449 8,982,008
- 34,332,229
4,573,379,334 4,476,319,641
4,573,379,334 4,476,319,641
34,280,170 33,760,142
- 585,152
119,275 116,102
1,471,134 1,432,077
111 132
15,898 15,474
35,886,588 35,909,079
35,886,588 35,909,079
8,570,042,666 8,440,035,644
4,032,549,920 3,999,625,082
4,809 5,179
4,537,492,746 4,440,410,562
4,537,492,746 4,440,410,562
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1 15 7 16
91,039,033 87,156,723
8 41
290,866,983 99,908,853
199,827,942 187,065,617
18,659 13,907
777,982 739,150
9,595,856 9,116,963
107,706 100,165
10,500,203 9,970,185
210,328,145 177,095,432
210,328,145 177,095,432
210,328,145 177,095,432
780,305 1,055,370
3,712,246,511 4,032,549,920
195,187,131 172,762,132
195,187,131 172,762,132
97,160,857 111,968,544
97,160,857 111,968,544
207,221,233 203,908,812

4,032,549,920

3,999,625,082
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2019 1 16 2019 7 16
2019 1 15 2019 7 16
8,790,068,721 8,570,042,666
219,179,034 240,357,985
439,205,089 370,365,007

8,570,042,666

8,440,035,644

4,032,549,920

3,999,625,082

2018 7 18 2019 1 16
2019 1 15 2019 16
2018 7 18 2019 1 16
2018 8 15 2019 2 15
A 13,846,088 | A 14,507,091
B 0| B 0
c 712,634,725 | C 571,863,785
D 8,726 | D 4,769
E T 726,489,539 | E T 586,375,645
F a ) 828 | F a 687
G 35,089,820 | G 34,126,125
H a ) 40 | H ¢! ) 40
2018 8 16 2019 2 16
2018 9 18 2019 3 15
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¢! ) 40
2019 3 16
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531,675,366
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+ + o+ 545,543,182

¢ ) 640
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2019 4 16
2019 5 15
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2019 5 16
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2018 12 18 2019 6 18
2019 1 15 2019 7 16
A 13,284,469 | A 13,110,120
B 0| B 0
c 595,441,626 | C 465,978,203
D 3,906 | D 2,434
E TR 608,730,001 | E ot 479,090,757
F a ) 710 | F a ) 567
G 34,280,170 | © 33,760,142
H a ) 40 | H a ) 40
2018 7 18 2019 1 16
2019 1 15 2019 7 16
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7,152,414 ,879 4,364,403 ,559
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2019
12 2019 7 12
1
2019 11 2019 12
4,801,916,406 4,729,948,147
33,723,922 34,332,229
4,835,640,328 4,764,280,376
4,835,640,328 4,764,280,376
16,023,501 15,382,494
33,723,922 34,332,229
40,726 39,455
3,421,149 3,314,347
63,121 70,342
53,272,419 53,138,867
53,272,419 53,138,867
8,011,750,565 7,691,247,060
3,229,382,656 2,980,105,551
14,984 9,285

44/97




EDINETOOOO

00000000000 DO00OmD((EL2430)
ooooodoooddoodnoodd

4,782,367,909 4,711,141,509
4,782,367,909 4,711,141,509
4,835,640,328 4,764,280,376
2

2018 14 2019 12

2019 11 2019 12
206,594,015 242,538,787
206,594,015 242,538,787
274,463 260,165
23,055,008 21,854,266
374,676 412,398
23,704,147 22,526,829
230,298,162 220,011,958
230,298,162 220,011,958
230,298,162 220,011,958
578,071 2,420,949
3,065,327,247 3,229,382,656
279,885,084 249,889,660
279,885,084 249,889,660
116,308,078 124,307,081
116,308,078 124,307,081
97,912,324 93,896,483
3,229,382,656 2,980,105,551
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2018 14 2019 12
2019 11 2019 12
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2018 14 2019 14
2018 14
2019 14 2019 12
2019 14
2019 11 2019
12
2019 11 2019 12
8,438,989,024 8,011,750,565
305,050,251 318,892,671
732,288,710 639,396,176
8,011,750,565 7,691,247,060
3,229,382,656 2,980,105,551
2018 14 2019 12
2019 11 2019 12
2018 14 2019 12
2018 14 2019 14
12,901,468 17,227,403
89,987,748 72,877,590
15,440 14,757
102,904,656 90,119,750
8,382,400,809 7,946,266,390
10,000 122 113
10,000 20 20
16,764,801 15,892,532
2018 15 2019 15
2018 14 2019 14
16,008,871 13,943,886
84,897,961 72,470,096
7,848 1,332,139
100,914,680 87,746,121
8,253,795,219 7,891,124,044
10,000 122 111
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10,000 20 20
16,507,590 15,782,248
2018 15 2019 15
2018 10 12 2019 12
11,461,238 14,767,443
83,797,073 71,747,179
12,427 6,628
95,270,738 86,521,250
8,185,715,976 7,856,966,986
10,000 116 110
10,000 20 20
16,371,431 15,713,933
2018 14 2019 12
2019 11 2019 12
2018 10 13 2019 13
2018 11 14 2019 14
16,926,324 11,004,557
78,139,253 70,367,589
5,378 10,681
95,070,955 81,382,827
8,094,169,188 7,798,314,821
10,000 117 104
10,000 20 20
16,188,338 15,596,629
2018 11 15 2019 15
2018 12 14 2019 14
15,245,473 17,358,891
77,618,851 65,629,337
732,330 11,675
93,596,654 82,999,903
8,028,331,895 7,764,323,611
10,000 116 106
10,000 20 20
16,056,663 15,528,647
2018 12 15 2019 15
2019 11 2019 12
11,911,120 12,194,593
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77,458,082 65,109,691
17,337 1,812,761
89,386,539 79,117,045
8,011,750,565 7,691,247,060
10,000 111 102
10,000 20 20
16,023,501 15,382,494
2018 14 2019 12
2019 11 2019 12
2018 14 2019 12
2019 11 2019 12
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2019 11 2019 12
191,260,303 49,717,040
191,260,303 49,717,040
2019 11 2019 12
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2,731,705,543 4,729,948,147
4,729,948,147
1

2019 11 2019 12
78,686,833 160,321,403
291,057 503,829
399,419,538 473,646,327
4,280,836,621 3,955,842,779
79,144,295 98,583,600
50,866,920 31,157,787
4,198 4,098
9,043,544
68,158,262 65,131,858
4,957,407,724 4,794,235,225
4,957,407,724 4,794,235,225
121,799,778 30,084,693
33,723,922 34,332,229
1,094 1,297
155,524,794 64,418,219
155,524,794 64,418,219
2,915,553,374 2,731,705,543
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1,886,329,556 1,998,111,463
4,801,882,930 4,729,817,006
4,801,882,930 4,729,817,006
4,957,407,724 4,794,235,225
@
2018 14 2019 12
2019 1 2019 12
@ @
(2 Q@
12
133 60
61
2019 1 2019 12
3,145,645,950 2,915,553,374
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26,508,730 90,364,841
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@
2019 11 2019 12
3,357,101,536 3,384,264,900 27,163,364 5,296,285,549 5,350,983,645 54,698,096
2,598,087,878 2,633,905,156 35,817,278|  3,047,419,202 3,053,453,953 6,034,751
5,955,189,414 6,018,170,056 8,653,914| 8,343,704,751 8,404,437,598 48,663,345
¢
2019 11 2019 12

1,039,221,560 1,003,191,000 36,030,560 | 1,686,169,010 1,695,286,000 9,116,990
159,768,430 155,078,000 4,690,430 8,199,474 8,277,000 77,526

140,165,325 140,467,500 302,175
86,423,187 86,200,000 223,187 152,911,887 152,640,000 271,887
57,219,090 55,165,000 2,054,090 95,266,325 95,978,750 712,425
150,057,384 146,280,000 3,777,384 642,748,592 647,920,000 5,171,408
288,127,400 280,720,000 7,407,400 123,797,620 126,700,000 2,902,380
378,047,250 364,908,000 13,139,250 275,194,160 279,461,000 4,266,840
421,363,870 402,985,000 18,378,870 383,829,147 389,394,000 5,564,853
270,038,520 258,888,000 11,150,520 613,636,405 615,486,000 1,849,595
89,993,277 89,782,000 211,277 144,555,932 148,986,000 4,430,068
610,769,112 593,085,000 17,684,112 348,811,881 349,918,740 1,106,859
347,731,987 336,180,000 11,551,987 349,505,781 347,680,000 1,825,781
322,268,285 317,198,750 5,069,535 150,080,150 150,823,750 743,600

74,773,602 73,140,000 1,633,602

156,346,952 153,120,000 3,226,952
253,023,048 254,423,680 1,400,632

15,523,442 14,654,000 869,442
4,607,838,673 4,471,042,250 34,001,569 | 5,227,729,412 5,262,974,920 19,835,562
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2019 11 2019 12
1.6470 1.7315
@3
(
(
US TREASURY N/B 3% 4,332,000.00 4,643,362.50
US TREASURY N/B 4.5% 3,596,000.00 4,679,295.00
US TREASURY N/B 6.25% 3,385,000.00 4,724,719.52
US TREASURY N/B 8% 4,140,000.00 4,713,778.12
18,761,155.14
(2,036,335,778)
DEUTSCHLAND REP 4.75% 1,808,000.00 2,651,106.56
DEUTSCHLAND REP 4.75% 1,556,000.00 2,674,767.11
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DEUTSCHLAND REP 4% 1,617,000.00 2,721,913.88
DEUTSCHLAND REP 5.5% 1,620,000.00 2,698,307.64
DEUTSCHLAND REP 6.25% 1,586,000.00 2,687,768.82
13,433,864.01
(1,641,080,827)
UK TREASURY 3.25% 371,000.00 509,863.81
UK TREASURY 4.25% 371,000.00 513,791.22
UK TREASURY 4.5% 318,000.00 514,274.37
UK TREASURY 8% 447,000.00 509,924.19
2,047,853.59
(278,426,174)
3,955,842,779
(3,955,842,779)

4 100.0% 51.5%

5 100.0% 41.5%

4 100.0% 7.0%

2019 1 15 2019 7 16

132,368,185 281,613,274

132,368,185 281,613,274

132,368,185 281,613,274

728,071 75,146

143 542

728,214 75,688
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2019 1 15 2019 7 16
728,214 75,688
129,498,080 277,011,513
2,141,891 4,526,073
131,639,971 281,537,586
131,639,971 281,537,586
132,368,185 281,613,274
2019 1 15 2019 7 16
2018 7 18 2019 1 16
155,158,364 129,498,080
4,735,525 154,924,188
30,395,809 7,410,755
198,295 198,295
19,740 19,740
14,331,155 12,974,444
16,194,104 14,779,706
1,038,150 982,943
14,616,417 13,530,936
4,117,986 3,726,563
1,614,021 1,412,982
30,743 27,258
38,489 25,486
91,911 89,792
175,687 155,554
18,093 17,150
12,997 11,472
44,662 46,020
273,401 99,972,853
145,523 48,394,840
8,899,606 8,837,950

57/97




EDINETOOOO

00000000000 DO00OmD((EL2430)
Oooooooooooooooooad

17,828,530 18,811,212

4,723,174 4,977,380

3,378,096 3,341,384

994,590 1,275,634

4,790,748 5,042,149

968,472 920,119

31,793,973 34,336,561

1,075,070 1,038,985

699,920 691,096

95,743 191,142

1,288,784 1,181,867

129,498,080 277,011,513

129,498,080 277,011,513
2018 7 18 2019 1 16
2019 1 15 2019 7 16
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2019 7 31

4,476,581,815

6,009,723

4,470,572,092

8,428,321,389

0.5304

4,743,590,146

8,475,618

4,735,114,528

7,694,142,370

0.6154

4,809,380,128

71,841,592

4,737,538,536

2,721,871,106

1.7405
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230,000,000
197,012,500

31
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830 183,708

783 156,726

253 9,400

530 147,325

47 26,982

33 850

14 26,132

38 59
19 52
193 60 2018 2019
31
( )
59 60
(2018 31 ) (2019 31 )

3 14,024 20,680
19 1
551 495
73 38
15,873 16,867
3 3,174 618
1,128 2,408
2,776 791
2,3 4,179 869
41,800 42,769
1 68 136
1 122 137
191 274
99 107
99 107
14,103 16,755
25,769 25,769
490 447
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1,504 1,913
41,868 44,886
42,159 45,268
83,959 88,038

( )
59 60
(2018 31 ) (2019 31 )
3,804 354
5,874 6,112
7 7
91 71
5,124 3 5,299
651 734
4,634 3 3,897
2,185 2,382
788 4 621
2,286 2,680
198 210
41 3 172
19,813 16,431
1,316 1,405
318 629

1,634 2,035
21,448 18,466
17,363 17,363

5,220 5,220

5,220 5,220
39,959 47,142
39,959 47,142

786 833
61,756 68,891
408 493
346 185
754 679
62,511 69,571
83,959 88,038
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( )
59 60
2017 2018
2018 31 ) 2019 31 )
70,609 77,264
5,398 3,063
76,008 80,328
30,448 32,834
973 960
2 2
18,132 18,251
862 890
17,241 17,333
28 27
520 541
740 794
173 128
348 334
68 69
24 19
125 243
50,817 53,385
9,096 9,783
507 241
198 210
6,083 6,589
20 61
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