EDINETOOOO
DO000oOOo0oDOo0ooo00Do00DoO0Onoo(Es2398)
Ooooooooooooooooooad

2019 10

03-6229-0147

5,000

1/66



EDINETOOOO
DO000oOOo0oDOo0ooo00Do00DoO0Onoo(Es2398)
Ooooooooooooooooooad

)
( )
( )
)
)
(11)
(
) (
) (
)
() C )
5,000

) « )

)

(
)
)
( )
03 6229 0147 ( )
https //www.sbibim.co.jp/

2/66



EDINETOOOO
DO000oOOo0oDOo0ooo00Do00DoO0Onoo(Es2398)
Ooooooooooooooooooad

)
2.20 ( 2.00 )
)
( )
()
)
(
)
( )
(
)
)
)
2019 10 ( ) 2020 29 ( )
)
)
)
(10)
)

1D

3/66



(12)

(

(

(

(

)

)

)

)

16

(

)

4/66

EDINETOOOO
DO000oOOo0oDOo0ooo00Do00DoO0Onoo(Es2398)
Ooooooooooooooooooad

28

an

aDn



(

)

EDINETOOOO
O000OO000DO00o0DO000oo00oo0gooOoo(E32398)
Ooooooooooooooooooad

(http://www.toushin.or.jp/)

5/66



EDINETOOOO

O000OO000DO00o0DO000oo00oo0gooOoo(E32398)
Ooooooooooooooooooad

6/66



(

)

EDINETOOOO
DO000oOOo0oDOo0ooo00Do00DoO0Onoo(Es2398)
Ooooooooooooooooooad

5,000

FELT.BREERIESAOBRALEL. AREELFRTIZHESICEETS
ZEILEN  RENGREORFRCERMEORREBIELET

FEREREZ BFRERLLIAITOTER(RATEZEATEEUIEVVET,
FHMEICE. AXOBEFRN. EH RS RTTEMRELUSRBNF AT TSERREELET. L. A HE
TOLOHERHKET,

e HRO—HT. T 7L b (PR B BB RS S LA TRAPRBOA
FEM BBV EBOIEEVOET EOT D, — RN E R RIS CRIENS BN
WSHBEESTLET,

- EHOBBENRICSVT.ABEORRELFA— 74 VADTalL—2a vy OREDD. X6,
I-OEELUCBEORRICIERTIZEFHDET.

- REORRHRICEVTC.ILY T2 A7y TS (BT TCDSEE &V ET,)
FTUNRTATICRRT2MENBNES .
- FERRNRTHIERERBCLIZ v I Ty A EBEETVET,

LM STy EIL RS ERCRCFMEER T 2 EEEASH THHPIMCO(Pacific Investment
Management Company LLC) ¥ IL—FDEER g

2 | RERICHSIBRITERMT (BERROBMITEZHET. ) FABBEHLLLY
DESFRAWNRELET
*SEP A= T —X, 71w F BERERE LS —(R& ) ) DERRERR () CR)ODUTRAPSA-/AILLE (T8

WEIA-2/P- 2B B DER FEEIIL TV R L0 RALEY. F B R ES R T ERRT R A DR RIERD
EEE (FEFEORREEAEOSEEI VAR TEETEHOET.

3| BEEEANAERTHEL DLW RAELTAEAYIETVET

- R LT HATOABAv U ESAL. ABERY AZOEEERNET.AEL.ABERVAY
ERECERTIIENTEECAFL BE Y FCR BE~VIIALEDIDNET,

2016 30
2017 29

7166



EDINETOOOO
DO000oOOo0oDOo0ooo00Do00DoO0Onoo(Es2398)
Ooooooooooooooooooad

FruFlt. PR AT D7y ARTERAENET,
FruvkdT-drvXAR L. BEREFOESENrSEEM LEREtORBERICEET
S_EICENEBETSAHATY .,

FrwlE LHEs —
MR enzevese || axsses
| AN
d| e tien M emonats
AR || muanzarem || ineass
SB1-PIMCO gz || ) 2
Eﬁﬁj — T R
(BEE A S H b i
. Ak R [ eorsmamenne || *F
BitE — i —| mADEETO
we || amumganwm) || € THLLRS
— (R | J| s
bEH ~
(Z3%E) e
lokss Tt
i jiii-o
— IR —HI#Af fas
MR -Em S E#HE
s SEIF - A2 4 3b sk 73 A = H{E RSB
LR SR A o R B iSEMEBEER, B LER {STEREE o (0 « 3 B8 R R T
—harc TS REEEfTNE T BEREEEREE AT E T —HIAR S i E T E T
()
(2019 )
)
150
)
2015 12
2016 ( )
PIMCO Asia Limited 10
2016 12 29
( ( ) 2912 )
2019 26 10
)
4,800 80.00

Suite 2201,22nd Floor,
Two International Finance Centre, 600 10.00
8 Finance Street,Central ,Hong Kong

600 10.00

8/66



(

(

)

)

17

10

11

16

9/66

EDINETOOOO
DO000oOOo0oDOo0ooo00Do00DoO0Onoo(Es2398)
Ooooooooooooooooooad



EDINETOOOO

O000OO000DO00o0DO000oo00oo0gooOoo(E32398)

Ooooooooooooooooooad

17 )
(
)
( 14 )
( 17 )
)
(
) )
)
)
(
) )
) A- A3 A-
P-2

10/66



EDINETOOOO
O000OO000DO00o0DO000oo00oo0gooOoo(E32398)
Ooooooooooooooooooad

10
30

10 20

25 25 25 12 25 ( )

0.305 ( )

0.143 ( 0.13 )

11/66



EDINETOOOO
DO000oOOo0oDOo0ooo00Do00DoO0Onoo(Es2398)
Ooooooooooooooooooad

FLAN

—
L T
il
B ABEE, HATE. HBEELEI Tl TR S
L , ,
v lr’
”
BERNSE SEREAHFHORE Z
LS r -.r
7
DO natl ”
A
( « 2
B | LR B B
J £
i =
N T
SRS T L aE am| -
\ , 5
. I
o - :-{J
U2 D171 =t — b o A5G 5
-
1 L3
e { URSER SO, )4 — 7S ] S
s
ATLTA { BB TS TR EoAU SRS } —-—

12/66



(

(

)

)

()

~N N~
~ N~ v

@iv)
)

29

13/66

EDINETOOOO
DO000oOOo0oDOo0ooo00Do00DoO0Onoo(Es2398)
Ooooooooooooooooooad



(

(

(

(

(

(

(

(

(

(

)

)

)

)

)

)

)

)

)

)

(

(

)

)

10

20

20

14/66

(

)

EDINETOOOO
DO000oOOo0oDOo0ooo00Do00DoO0Onoo(Es2398)
Ooooooooooooooooooad

10

100 50



EDINETOOOO
DO000oOOo0oDOo0ooo00Do00DoO0Onoo(Es2398)
Ooooooooooooooooooad

37 6 ( )

15/66



EDINETOOOO
O000OO000DO00o0DO000oo00oo0gooOoo(E32398)
Ooooooooooooooooooad

[ mnies ] BERE
fdr | | FERER EE AT SAF A
I 1 7
& Sl 125 Lt F JO534
JVTSATYA Iital”s: -
&A% EE =
BE B ==
{3 & * T SAF A * | P EIRED EfEEN s 1 )
o b L]
::r?:rhl'?:r{u- QT SF LR MEz | A r—tatnizd
ELITER S E=g EoAul 2EI-E:*)?I'J‘J:"
Y Y
& »
— Ok
» SR iE R
B
EoHULY
W

16/66



EDINETOOOO
O000OO000DO00o0DO000oo00oo0gooOoo(E32398)
Ooooooooooooooooooad

17/66



EDINETOOOO
O00000000000000000000000000O(E32398)
Oooooooooooobooooooad

L7 FOFMBERERUVAREBRA LYo U REMOREBENGREISAED
EAE KRS HEEE DR
i (201458R~2M95E78) 7 (%) (201458R~201957H)
12500 100 100
V0O e MRS -] [::4]
F et 60 e
BOOG| - - - m - mmmmmmmm e m e e a0 agp------- 333 - 348 - il S
2500k - - - - Gl e S Sl . m.,..a., : P 191

1] et L 1] *D.'& ﬂ o ‘E_ﬂ mlﬂ uﬂ.ﬂ

-33 3 e
e W e 79 ;a2 -18.1
L L 1 L --‘-D '\4&
1448 1507 167 177 187 197 H7yoF EF% RAEs REES CDEER SEDR FEDH
[REovroammasini —afiamagRenmite | | W Bkw B 1t & T 1

FLEOAEEREREEEEH . RAPNOARELEERLEO:AZLTHHLZEO TR EROEREH - N 282 E0 2T,

HEILT 7 FEEORENCRESALONEEORRIL. FEEMOSARCHTSHE EMOREEQTESY- B2 - R £ HO7 0 F
LUt R RE S S AL D TRRL. S0 7 PR RE S SAE RN ERTELLICHRLILOTT. U5 . ETORES 72
MY TP FOERERE A ES AL

B PRI LTI EBLRO T — A S M 016 F 6 A 30R A S 20N ETRNHO T — 2RI NHLTENET,

(RN ERES 5 ADERK)

B & &---BIEREEE(TOPIX) (RXhd)

Seh (B4 - SEP ST 1ER (FR< B, B YA, Ha—2)
it P [ 4% - -5 & P A R B8 & i (B 2idde, A< —2)

BAEMN - FTSEAERER T w2 A

SRER - FTSERRER - 7o (B BE. A=)
wrE R - FTSEFREERER (F<—2)

BB ARy IELCESERENELT. AN-RELTENET,

(EEEEIC2WT)

B RIRE (TOPIX) 12, Sl S M S5 S I AR (MM AL S DS I A OO ETH 0. GO Y. RRlos®, fFEey
ERECET ST~ TOMH-- o2 RIS ES (TOPIX)OE S XIAmMB - MY &7~ TOMWA e R IE SIS At
ALTWET, Al SR, EmIESme FHz Lo REXEERENIEO T BRI HRE FHiz, £5ma0
BETEEERCEETSVOEIRAE-CALTE BEEFLETA.

SAPRMERSER(MIER. EEAH A<—A) X BRzE(ERAOcEREOEAESRELTRELCERT. B 2SR
LiEt@Ty, 48 SAPEEEE SRR T L - LI—YTT,

SAPFRESSER(BEYrd. A<—A) L s4PiREESER(RYAS USELA—2) *ABALELOTY, ER0FR
Bt LTHHLCESR T BEYEER L0 T, 4R SAPFRES s ods i 7L — L1 —2TF,
FTSEEXEM 7y v 2 A FTSERER M7y 2 A (MCBER. AR . L4V FTSENEEHEE R 7Ty X (H
4—AME. FTSE Fised Income LLOIZANEE TN TVHRB 7T w2 ATTLFTSE Fixed Income LLCELIZT0ME
SR HIPYROIR Y —BEa U7 HOER. BRIV IREREE T - TENEHA. 2O VYT I ADT -7
1. WEREHoLEEME LTED.FTSE Fixed Income LLCI. $EF—5OEESELURSHERIENYY . BT —59D
BE. RRECIEE A REEAVERA O YTy 2 AN Y SEFESONNBESTOE—ToETR LFTSE
Fixed Income LLCIZWEL ¥,

18/66



(

(

(

(

EDINETOOOO

O000OO000DO00o0DO000oo00oo0gooOoo(E32398)

Ooooooooooooooooooad

)
2.20 ( 2.00 )
( )
)
(
03 6229 0147 (
https //www.sbibim.co.jp/
)
)
0.2475 ( 0.225 )
)
0.225 ( )
) « )
0.100 ( )
0.100 ( )
0.025 ( )
0.329
0.5765

19/66



(

(

)

)

15

0.315

15.315 (

20/66

EDINETOOOO
DO000oOOo0oDOo0ooo00Do00DoO0Onoo(Es2398)
Ooooooooooooooooooad

2019
20.315 (
20.315 ( 15
« ) (
15 0.315 )
)



)

(

21/66

EDINETOOOO
DO000oOOo0oDOo0ooo00Do00DoO0Onoo(Es2398)
Ooooooooooooooooooad



EDINETOOOO
O000OO000DO00o0DO000oo00oo0gooOoo(E32398)
Ooooooooooooooooooad

(2019 31 )
2,227,958,888 97.60
2,227,958,888 97.60
) 54,862,863 2.40
) 2,282,821,751 100.00
)
(2019 31 )
2,302,487,295 0.9690 2,231,110,188 0.9672 2,226,965,711 97.55
(
FOFs
1,003,311 0.9901 993,378 0.9899 993,177 0.04
(
)
(2019 31 )
)
97.60
97.60
)

22/66



EDINETOOOO

O000OO000DO00o0DO000oo00oo0gooOoo(E32398)
Ooooooooooooooooooad

2019 31 ( )
() ()
(2017 29 )| 8,097,126,386| 8,180,024,582 0.9768 0.9868
(2018 29 )| 3,051,279,819| 3,051,279,819 0.9547 0.9547
(2019 )| 2,742,749,428 | 2,742,749,428 0.9931 0.9931
2018 2,936,926,735 0.9495
2,935,372,566 0.9536
2,885,801,551 0.9492
10 2,853,098,383 0.9462
11 2,839,912,426 0.9462
12 2,779,058,143 0.9503
2019 2,781,950,138 0.9561
2,789,270,088 0.9619
2,797,008,483 0.9733
2,730,824,892 0.9709
2,753,704,314 0.9810
2,744,197,613 0.9924
2,282,821,751 0.9907
)
)
2016 30 2017 29 0.01
2017 30 2018 29 0.00
2018 30 2019 0.00
)
2016 30 2017 29 1.32
2017 30 2018 29 2.26
2018 30 2019 4.02
) ( ) (
) 100
10,000

23/66



EDINETOOOO
O000OO000DO00o0DO000oo00oo0gooOoo(E32398)
Ooooooooooooooooooad

) ) )

2016 30
14,228,862,843 5,939,043,225 8,289,819,618

2017 29

2017 30
209,005,751 5,302,606,892 3,196,218,477

2018 29

2018 30
2019 97,599,343 531,969,294 2,761,848,526

24166



EDINETOOOO
DO000oOOo0oDOo0ooo00Do00DoO0Onoo(Es2398)
Ooooooooooooooooooad

(R 20195 7H31H)

(B[R-I EE OB

(HEB(Z01656H30B)~201957B31E) B (1 FON=0) 9 907M@
'l"_" 'H:ﬁ"]' : L o F } ' 4
12.000 —— 200 22.83EM
| T e :
11,000 W 150 (S RoEROAONED. #HIlE) )
i W v il
BI1HR(201 7568298} 100/
A * H2H (2018565 296) 0/
400 ; 5 HEIM(2019%7A 18) oM
m:éﬂ"?,: o HNTEES P LR 2018 7E31E 0 A 100/

0 e O O i I o N 0 N 2 0 D (B
FEiEO1F O 0ol T,

( FRLEEEDIRNR )
(BEABEDIRR)
A E FEALERY I P EDERE CHTIEETY.
ELI-Zr/iu L Py bk 772 FRERREREHE) 97.6% M’F*‘E};ﬁ*-“fﬁﬂﬁ'“m-?‘fﬂﬁ':
FOF s MR 7 7> F (165005 R R W) 0.0% o L
BT ] 2.4% SRHI00%ISHBEVBEN RO LT,
5 M 100.0%
IEENRIFYRICEITSHA EMT1088) LD SrpivaL Yy b D ry FRRBERGERER)
| ik MiE:ai bl =ik HiEE | EHEE
NECEDT =7 | 3.450% | 2023/03/15 | USD | AA- | 3.6%
T O P 4.850% | 2022/03/01 | USD | AA- | 3.6%
2 EREREI I LT~ L= FHK 2.569% 202z/03/07 ALID AA- 3.3%
T4 PR aan ZwM 5.200% | 2025/10/20 | USD | AA- | 3.3%
HE i) S-7iM | 3.850% | 2026/03/01 | USD | AA- | 3.3%
6 | B i BRI N 2.091% 2021/09/14 LsD b+ 3.1%
7 [EREBRR LM 5.000% | 2022/10/18 | USD | AA | 3.0%
B |[2FEIAF oo TI—F PTL 4.600% | 2024/03/27 | USD | AA- | 2.9%
B ATIETaF v L= e L ] 2.520% 2022/07/19 ALD B A= 2.8%
EEEL T BAMRMMM | 2567% | 2021/11/02 | USD | A+ | 20%
SEAHESAP, = F oy —Z. Fr o F TR RME T 7~ (&), BEETEFRA (CR) oML L0 (BHEEMOR TR T EET) e EELT

WET,
ER MBS ESNTOZEROEER:. ENELERNORERAFERERTLTOET,
HEM. A7y ER (DRSS ERVEEREREMOEN INEREERLTVET.

F [ I ZFE D HER (BEN—2R)

YHIFPVRICIANRFIT—23HNEEA.

[ 1]
10
5 1.28%
-5 -3,758 24T
=10

4.25%

2010 FITRE 20120 FITEE nan FIED e 207 THBE
R ErEEEEREEEROESEE Y.
#IMAFRBEIS2NGESRI0E 100001 AR E T NEEFTAEETOHREE T,
BN OBREER . SESHOR—AA—YEREEES e IREGEE TR,
EHIFEFOBERERIHETAREZOENTHD . FROEBRELSHAETILOTILDEEA,

wal
=
a
]

25/66



(

(

(

(

)

)

)

)

EDINETOOOO

DO000oOOo0oDOo0ooo00Do00DoO0Onoo(Es2398)

Ooooooooooooooooooad

(
( )
( )
03 6229 0147 ( )
https //www.sbibim.co.jp/
(
)
( )
(
)
)
2.20 ( 2.00 )
)
)

26/66



EDINETOOOO
DO000oOOo0oDOo0ooo00Do00DoO0Onoo(Es2398)
Ooooooooooooooooooad

27/66



EDINETOOOO
DO000oOOo0oDOo0ooo00Do00DoO0Onoo(Es2398)
Ooooooooooooooooooad

03 6229 0147 (
https //www.sbibim.co.jp/

28/66



(

(

(

(

)
(

(

(

)

)

)

)

)

)

EDINETOOOO

O000OO000DO00o0DO000oo00oo0gooOoo(E32398)

Ooooooooooooooooooad

03 6229 0147 (
https //www.sbibim.co.jp/

)

30 29

29/66



(

)
(

(

(

)

)

)

16

30/66

EDINETOOOO
DO000oOOo0oDOo0ooo00Do00DoO0Onoo(Es2398)
Ooooooooooooooooooad

10

)



(

(

(

(

)

)

)

)

18

31/66

EDINETOOOO
DO000oOOo0oDOo0ooo00Do00DoO0Onoo(Es2398)
Ooooooooooooooooooad



(

(

(

)

)

)

(

10

)

32/66

EDINETOOOO
DO000oOOo0oDOo0ooo00Do00DoO0Onoo(Es2398)
Ooooooooooooooooooad



133 )

2019

193

33/66

EDINETOOOO
DO000oOOo0oDOo0ooo00Do00DoO0Onoo(Es2398)
Ooooooooooooooooooad

( 38 59
( 12

(2018 30



EDINETOOOO
O000OO000DO00o0DO000oo00oo0gooOoo(E32398)
Ooooooooooooooooooad

( )

(2018 29 ) (2019 )
596,006 774,438
50,117,577 21,372,602
3,016,666,626 2,735,289,758
3,067,380, 209 2,757,436,798
3,067,380,209 2,757,436,798
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16,100,390 14,687,370
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3,196,218,477 2,761,848,526
144,938,658 19,099,098
0.9547 0.9931
9,547 ) (9,931 )
)
( 2017 30 ( 2018 30
2018 29 ) 2019 )
A 34,300,878 35,479,670
B
c 848,286 2,189,437
D 5,914,767 33,621,838
E=A+B+C+D 41,063,931 71,290,945
F 3,196,218,477 2,761,848,526
G=E/F*10000 128.48 258.12
H
1=F*H/10000
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2,821,771,290

1,003,311

2,734,296,380

993,378

2,822,774,601

2,735,289,758
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153,572 214,327
506 8,692
63 191
45,587 105,339
29,569 27,149
2,565 1,693
231,865 357,394
4,869 4,739
4,095 4,275
773 464
5,328 6,749
5,070 6,523
258 226
6,513 25,231
101
1,607
14,482
6,513 9,040
16,710 36,720
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12,734 21,414
14,395 13,782
5,521 13,118
1,379 19,592
32,462 38,207
380 1,395
200
32 4,193
67,104 111,704
402
1,480 1,318
1,883 1,318
68,987 113,023
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0
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