EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

23 17

24 ( 22 19 22 12 PO

03-5219-5700

1/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)

Ooooooooooooooooooad

(1)

. . IR
H W # A
Bifal = o=
n TRhERIS
P OISR
i —

2/100



EDINETOOOO

OOooooooooooooooooooononneEel242s)
Ooooooooooooooooooad

BaHEEE k] Ba s S AT By T
# A N1
g 5 1E (HEESE)
N 3 H #*
R % 20 Iy Iy B Y
o= i ® e A
—K %% 4l &
Y
W% % 6l 7y
* OBES (RA> P
#Lyv;l-ﬁﬁ 120
FEEHRIE (B H Bk
pr -l S v | -
z ptEE . 731 % T € L
=
. a W
EEE“ ] CHED
EERYEAEY o N
HERYTEY LT
BEHSEE B £ S AR e By
% = N850
g £ 1E (HEESE)
R H #*
Hr 8 % 2@
i Ty i » B
= * dw o F [ | PN
—¥ 5 A B M
B
i % 6m T
% O ES (BA> P
blf:fe:l-ﬁ‘li 5.1 28]
FEERIE (58) H R
e F-FT -
T olEE ] 251 & T € L
L4
; - W
E:z;ﬁnﬁm (D
i)
o -
HERSERY L

3/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)

Ooooooooooooooooooad

http://www. toushin.or.jpl/

5,000

BrmiE & LIZ R SEORTEETEREIRE LT,

a.

10

I+

ABNyIDIETERD2 DO P FIHNET,

AR FRlELTRE A mTL REEw 27
FRIE L TR AYDETLER A DEREEIRLET.
P AR LSRR IC £ W CRE RS | A L T Ol o o e L ELE
HOMWBEEELET. —EE A OB SR R A o HL T2 40% LA e LET .
T N—TEMUBINT T TR LT A —FEMUES- T 7 R
(35 HR—2 (3~BEI AR —2R
ME1—-OOBEL—OBEA T RoR o RRRECONTRREAY VETLEY

: AR BRI A e Bt e
e TE R EERT AEDTRBIE A,

4/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

BRI W - AV - TI—TOIT AR - P2y FIMENET,

[iEHi?EI:EET%*EEE@%E%?E&U%E%@W@ _.\'

®UI AR Tyl VAN D UET o F(RED
FEFI AADEERTO O A EEPLET IRMMAFFOREFE EHE T ) BT
SHESEDEH

®UT R Tlob TRV AN Z-CREDR

\ FEFILBTO CHAEEPLETIRMIFFOREHoEEAHE T )0 EH

oy

M—E2AVAAER—F 72 ABOMT, BFHETAIvF TR
T EOTEET,

A—b A ADRE
A=k IFBOEA,

W-1—0- 7L 77 2 F T > A0 FILT7

TAAB (B UE)

FUAARENYEL)

H—h I3 UABDEE
H—b72UFADMA

BREE (BF 38, 6A. 98, 12805 18H. #RFEHOERSHIE
Z2ZFH) CRaAEEGINET,

(2)

a .

b.

C .
DECET A—

18 28 2R 48 54 & i 8 oA 108 114 128

11 19
18

5/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

18 30

(3)

AR A g ER ¥4 &

Wmnice Mg  aaiis HEE iR
-— PR E i
]
|
|
|
http:// www. |l eggmason. co. jp
03(5219)5940
23
]
1,000
|
10 28
10 16
10 11 30
11 24
11 10
13
18
19 30

6/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

100
78, 270
100 %
a .
T F
L= 2 —0- FIF7 A= bl Al &g oeits Lo
L= 3 -0 FIL 77 - 7307 BOSE eI i
FETEL - ZErEit
I {EETENY
Lopdde A P b g A M e FFiHEEL BTN B
EEEMER1EE. FmEnE TS EETHIEMRE - BIERES)
EEEtE R EE—EEE
: Phic AT hal: 5k pecE L |
[ a I EaR =L
(i -, —EEEREE R E. B P AR P b a2 b
e BN, Wm At E B S, Wit AT —UzTap
{HF & - —ERESRTEoER . OEEIREEM. T CEREECEE T 21—
HFFEEE
EE—EE2E
|
I EaR =L
T AR P b- 2320
ol —
CGEREEENCE T IS~
a .
b .
C .

(1)

10

7/100



(2)

20

28

28

28

8/100

EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

10



O o O T

—h

18

19

66

12

61

EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

1 3.
63 77
129
236
341
a g.
10
18
14
16
14
a.
h b . f
i
a ¢ )

9/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

(3)

A1 e A

F 3

EEEHOAHE - 7ir. EHAHOEE. FHEH

w=l s ERAA: Bl
s | | TR

fal 2B A% D
Iz Dt &

i o e B
FLrAS3)

S5t

(i) fElFTE TRy 3% | RRREDSHECET 2 AW (RETRGER 5. LREERIC
BT L AHOEH) EFRLET,

10/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

CIOTAJZ REEEE TS

(4)
12 18

11/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

(5)

a. 236

341

10
b . 100

c . 100

100 10

12/100



13/100

EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

10



(1)

50

14/100

EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

100

130



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

(2)

37

(3)

(1)

http://www. |l eggmason. co. jp
03(5219)5940

(2)

(3)

1.365 1.300

15/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
ooooodooodooooooodd

0.5775 0. 7350
200 0.55 0.70
0.5250 0. 7875
500 1,000 0.50 0.75 0.0525
0.4200 0.8925 0.05
1,000 2,000 0.40 0.85
0.3675 0.9450
2,000 0.35 0.90
(4)
a .
b
C .
d.
e .
i
g.
a . f
g.
0.05
(5)
23 12 31 10
24 20 15

16/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
ooooodooodooooooodod

23 12 31 10
24 20 15
SENMT SR EE S0 EEERN EFanE
F(ERAF) LRB0ES, TEEATEE ™ PEsEso 2B SRS RE

FEDETF IERE TS5

SEMm il eE L e S MBS EnE
gFofllklmF ] ZTE- T 2158

-

Wi 53 BE & D BB P T, 2O T E L R O
B|hsel e, SENEsRRers 5E
FhlmE g EIZML BT RS E

24 15

23

17/100



EDINETOOOO

00000000 OO00D0DO000DO0000000O(E12425)

Ooooooooooooooooooad

(1)

23

o
~ <t < © ™
o N O W S YToAdANLOLNSTNS " MmO
@ al Qo O I~
oMM O~NO[ONHN[N[N[O[™] [™] -
™| oo oo ©
o0 |w|N < |~ || [O|o|m|H ||| OO
| | @ & Cel
©| |o|m|n|co| "|o|n NjOo
| | ™ ©|o|N ~lolN|Nfo|-H o
N| oS (w|S| |on N~|o
YolPlolalol<| ™ alo| NP | | LR N[O © 0|
N - < |~ O Nt <] -
ol 1 ol sl L T T ] e o
F[ [T [0[,_[0[© mo
©o| " |o © | N mow(Mm|m|o|wv|io
o|_ |o|oxt|N| oo m|©
< 2 N o | NI I i)
o _|m|<|o|d| || <[
A~ - ™| | OO A~ -
[ I S I O I T 7 ) A [ I A Bt B V) IR o\
~_|ojolmin| Tjold ™|~
N © ToliTol o] OO~ m
o |N|N[H|©of Tl <[
— ™ | |
-~
N—
|
N—

~ QN —
4374044
e’} ©o|~|o
ol<| ol | | -
— N ||
| N
© N
o 0|
—|—|w©
N~ ol
m|©lm To)
o [ToY[iTe}
ol - <t
I~ O | |~
oV oo
0|mwn -
™ o|N
M|~ —
© 0|0
Jo| - —
o] Aol | Tl
N~ m|o
N[O [0
0 —|m
— —

E
|| |+
O|8|8|x|R RO
B8 98 s2efn
©|g|g|adde
I
— — —

x| o x| o
> |>>>0
>|o|o|>|o|lo
0|0 |-

T
0nnnomixion
DD DWW >D

18/100



EDINETOOOO

00000000 OO00D0DO000DO0000000O(E12425)

Ooooooooooooooooooad

23

o
o m N D N~
<O N~ I~ O OO MWOWONLDNOO WO [oNe)
(s IN{o] O i Lo
O[O~ 2RISR NN E D R ol -
19.....06..............1.0
oo|oo|<t|<t| N ww|olo|o|o|o|o|un|N|o|o|o|H|o Nils;
391 RS1l K90] o)) |~ 4 Q
o|<t|oN © [Te) o Njoo|~|O|~ N~ o
N~ A |~ [To) © ™ o N~~~ o
|| © o N o|t|Mm|~|1n ™ N~
o|H|N|o [aV] IR N~ N N o) o|o -
Ol o] — ™ o|lo||1n|wn o] o\
i [ I 4 ™ <t N < ©o| - ©
olmliallo st [e0] D~
O[T~ < [°e) © DN [ O ~N ~
N~|oo| < |w o|lo o [To) © e} <|o [es}
N~ o — N AN < © o
ol|lo|o|< of - © — < < m|m -
o~ 0 [Te) o (2] I2] sV (=] [s\] Te} ©
I [ I H foo) ™ ™ ™ © | - ©
N~IN~|o o [N q\| - - - - -|© (o]
o|N|< o6} N~ — m|o|o|d|d ~ N
©o|oo|N|m <o o) [To) © o oo <t
©olo|m N~ o — AN — <t
AN | - ™ -
— -

w4661163
—A|o|~[—|s]|a]o
ol T~ |e
< |
w|w|m o~
NN
o ~fo] Y
oo o
- 4 47|
g (] 1 o] g [}
~[—|w o
o olo -
<|o|« o
o mlo| <
o|o|w o
i I g [
of Slalal S| S
- ofm
of|o ©
To) |
ol Nl ol L |-
O|O|B|B[x|[R|R|O
B(B(8(8(3(3|=2|®8
g|e|d|d|8|d|d|e
A A A A A
| “ “
o [0 d ad [0 d
e >|>x|>|>|0
>|>|ol|o|>|o|o
w|a|—|o|w|—]| =]
I
9211901 1%2] 121 [a] [a2] 4 [¥)]
] po] je] ] 11} J1T] jo) peo)

19/100



(2)

EDINETOOOO

00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

30
23 1
( ( (
( ) ( ( ()
1 POLAND GOVT [2,450, doo Gcﬁq;gg23;25162585'54313@@@@2/9/2234
2 BUNDES REPUBLI4:74),EOC0.05%61,'596394,'5%5‘]%6?13“}lé%gc01)0313/]10’.454
3 US TREASURY ro4rEo,oco.o3og:ggg;§$454101€,387§715me9/117/.15
4 NETHERLANDS @¢oxs0, 0do0 02591,'684558,'33;3‘}3’?,;i?‘sbégc(2@&2/75/.1!52
5 NORWAY GOVT |1,840, coo.zéq ‘2‘22:g%ljo“875{45°§4gcmm)a7/ 55 .1¢p9
6 FNMA 30YR MAH 3:(WD,oco.0202:Zgg:§§1627968€152°§gc0ma)41/g/.14
7 US TREASURY NozZzo, 0do ozog:géf:2;9'6'323453'4645,719@03105/13/.13
8 US TREASURY BON®DO, 0d0 01580,'844760,'5%%1%?g‘%iééc(2@030/5?/.1[52
9 BUNDES REPUBLI]CSJD,EOCO.01%82"102063"])9].;{;'9?g%é%%c02)0)15/B/.47
10 US TREASURY rorrazo,oco.olo;:;f;;3;74972385‘27?;5:{)032)0/12/.151
11 US TREASURY rorr7eo,oco.olo;:222221?386607412,193}2&(2@(15/82.3t.17
12 US TREASURY BONDO, 0d0 ologj2%;:2333'219925145058cam)c39/821.151
13 BUNDES REPUBLI @opmoOp 09101,'689857"53(;5}2682%éggcozocolg/1/.49
14 HELLENI C REPLB]L?IOC,OC\IOZLOl(g:g%z;;é5‘5’478214‘208%’18(2(2®(30/7]/.257
15 CITIGROUP ING¢ 70,00p ooé’2628’5'7;?9'0731’9/4'.9%350200319/au7
16 MERRILL LYNCH 100, 0do0 088”443355"77&2%’822’676.S7Z5C(2(!!)038/5]/.1(47
17 HSBC CAPITAL |FBG, PR o@?"zggf‘bglfz'fsz‘%:;%%e(2@@19/61/.307
14 TELEFONI CA EMlsmormas.suéféﬁ’“;‘gl?dzzs“’ggzséﬁso;na)ls/z/.:s
19 STANDARD LI FE EIBN[OIOQGOOé’Z%(1)?’5'721?5’8926’%5'.5%4§lc(2(0)&9/6]/.2‘94
20 FORTI S BANK sAlslsvooo.ooé’1525’75;1;14'7757’%:3]70%'ozm)a7/110./‘42
2 1 LLOYDS TSB B/N|59,000.00;?'01213’0;5;1?1'5422’%5'.2%6%(:Q@QO/3]/.246
2 2 SOCI ETY OF |_Lomo',soeRmoé’1523%;?29'1842’9/6:0%%]21:0034)9/Ja/.:JL
23 STANDARD CHAFTEIBEIDOAI‘QIOé‘léig“l'zglgls’gzz‘%'.a%gE(2(11)(17/9]/.260
24 BARCLAYS BANH Blocooo.ooé’1'7‘2“1‘?6;’1’?7'0420"}%:2%%cmm1)1/Ja/.n
25 BUNDES REPUBLl(someoo.ooé’l633?5;1’36'5300’%1:4%4%ozocozo/1/.4e
26 BARCLAYS BK FLGOEIBNO.OOé’1éig?"93'25'7144’%2'.9%%528(10109/12./.15
27 BUNDES REPUBLI@7DII-)OO.00;:1'égg?é§§5’7815’%4'.20/6%c0200)17/JL/.45
28 GOLDMAN SACHS csreololeo.ooé?hgg?ég’élgslg%zsg:ai?z5:0031)9/1(1/.13
29 GE CAPITAL UH IZHDNIDIOQGOOé?ég%Ti;l$5’1738‘%4'.2%255(2(11)(12/1].1./(!14
30 I NTESA SANPA(LGOSIB,@OFRNI;?’2gg:Ségl?ég?f"blis%g]ocmmmgl12./.:(1
1 23 1
2 23 1
3
23 1

20/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
ooooodooodooodoooodd

68. 66

4. 94

26. 73

100. 33

23 1

(
(
754. 412, 6 3
POLAND GOVT 5,530,c001§9 0 2€%c0@02/90232

BUNDES REPUBmelmE,cool§§'0°3'mm'86

8lhiazs311 5%%comw15/3145

341572134

5
FRANCE O.A.T.1, 030, COOli)&' 48p. 97, 37%'.7?€%9CZ)(DD5/ 10/ 39

UK TREASURY 840,0C0.P§3’665'n%’60

4. 79P1 706266 7%@comm12/3t 9

FNMA 30YR MAH SF(WD,OCO.0708’;?E'§§é8796465805é)C023(1)41/5/.18

BUNDES REPUBYI&5 DEOCJGO. 073092'0150c5'nGls’lii%'zggcoznmlw 5/ 483

NETHERLANDS ¢O590, 040. %501'796964.8%.%532%6;%(:(2@(13/ 74 .17

BUNDES REPUBLI&Q@EOCO.%%1'887'&a'78%i§%c0$®19/1144

0,134,@91511
481.81,4794, 04
NORWAY GOVT 3,840,COO.SOéO,90]’56,3526,43§§C(2®(17/53’.195
8,361.8@, 404, 77, 4
US TREASURY I‘OSI'EO,OCO.0405’99(y¢6‘323732§1~2)031)9/13/.]5

US TREASURY BONDO, 040. 03%)60’644760 'mzég?)égi%'Afé%C(Z@CBOI 52 .1458

7,721.917, 736 1§ i
US TREASURY NO&E0, 0q0. 00" s86821]2854 90000/ 12/ 35

.03, 264

US TREASURY I‘OSI'SEO,OCO.OOB’ 194P6PCZ)03D1/12/.ED

5
§
9,3D25250
9
g

15,724, 8
26#9c0®30/72252

HELLENI C REPLB&S@,ON@L%i’ 5405093

4, 4410. 88, 35 i%
UK TREASURY 101,0C0.01%4,585,24;,54991%9 qoom14/|9/. B9

1, 48. 46, 36. %
FRANCE O. A. T. 110’OCO'01%2,63',321,0505,%43 qao@ 1/ pa.28%5

2,38p. A2, 71[. i
Cl TI GROUP 1 N( 90,000.0&)111 14E,BB,5447?’3§§“02)(D19/9/'48

1,44 . A3, 40 %% p
BARCLAYS BANK IPO'CC’0C0'01%1,442,DB,3404,‘}16 qomDO1/ 0. 43

2, 195 @3 96F. % _
STANDARD LIF§ BENDOpGOg,? 1O 98 20k 28 deoaos o 2ps

0%1,281.8].(1,

BARCLAYS BK RL1COERN]O. %é%%&%@@gllbliﬁ

9,7694.8710,

14
11,281,B808148
ELM BV (SWI SS9 1R(E0,NQC(F.R(N§) 765 ég

, 8105 1

%5?§2 Qe 9/ b0 .2¢69
89

.87, 007

) q .
UsS T STRIP PFI5\I(I.‘,0,OC0.002 d Bo2039| 476

2040/ b0 .1¢68

0,738.35,92%.% i

ROYAL BK sco1L|9u),ooo.ooé‘664‘591‘9831‘ 3 Ydeoa 7/ o 207
3,81[r. e, 78 .% i

GE CAPI TAL UK HDNDDQGO%,672,438648,%8 Ydeoa2/ o/ g6
1,395.nn,30%.%

BUNDES REPUBLIGODBOO.O%’116’592040’ 3 £ donm20/0/ 42

DEUTSCHE Pos1Bmmm,OCOFW@’;ﬁ;'9%%6325%2383@®a9/602@1

=
MERRI'LL LYNCH 100, 04dO0. Og8’44335“ 77&2’;’822676.37;5C(2®038/ 50 .1440
d
SUMI TOMO MI T §Ul0 B,AN{ (].N(I?:Qs’3366:l_:l '448%1’328"%.3125C Q@A 5/ |70 .2%7

, 1,83B8. 19, 82 %9 p

SOCI ETY OF LLOY[D,SOE)RI‘QOé‘286‘783280‘9/4.4 J2212)(1)4)9/212)/..15
3,594.4103,72%6.% J

HSBC CAPI TAL F[B@,BRQ.OC%’156’6&,3234’ ‘9 %EQ@&9/60.306

W N R

23 1

21/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

23 1
70.15
5.38
21.57
97.10
() ()
CBOTUS 5YR 1103 9 1,059, $36,.®el6, p937263p, 01760. |4 7
CBOTUS 10YR]11/03 1,564, 428B,. 505, 03112 R 535/7, 346|32
CBOTUS 30YR]| 11]031 121, 375.0D1, 487 .%5,0973|, 6611 87
EUX |IEB 5YR 110/31¢% 1,417,596, M1, 8 410580,045|9, 282]41
EUX |[EB 10YR] 11|031 124, 380.0D3, 730130809, 5560
LI FHEK 10YR] 11J032 235,880.D094, 680300529, 531f4
CBOTUSH1 C 110311} 7, 70)1.292,578.18211,|745. 04
1
2
3 23 1
() ()
CBOTUS 5YR 110358 6, 233, 98@,. 583, B938L 6K, 705[5, 33418
CBOTUS 2YR 1103 5 1,093, ?811,.2%6, #0602HD4y, 868514
CBOTUS 10YR] 11J032 240, 805.D902, 312190901, 12586
CBOTUS 30YR] 11037 848,819.%0, 06269081p, 6836
EUX |IEB 5YR 110|3 8 954, 018.9394, 560104, 30[6, 2714111
EUX |[EB 10YR] 11|03 1,243, 80D, D37, 0103 8,009|5, 095341
LI FHEK 10YR] 11]|034 471, 760.H0®D9, 360600059, 04216
CBOTUSH1 C 11032 14,694. 3%, 687.60384,|]992. 93
1
2
3 23 1

22/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

(3)
() () () ()

1 ( 116 18 |) 17, 394, §2107 94287, 15691180 9, 2B0
2 ( 11 12 20 8, 484, 5p 48 ,3@M8, 9B2,79.726L3 7, 2P 3
3 ( 126 19 |) 6,691, 4596 ,56%1, 4b9,755002 7, 0p2
4 ( 12 12 18 5, 447, 2P 65,3627, 2P 6,63664L5 6, 615
5 ( 136 18 |) 4,717, 1B54 541557, 1B5,75,4388 7, 3B8
6 ( 13 12 18 4, 985, 2174 0925, 24 7.,8090BMN4 8, 3p4
7 ( 146 18 |) 4,801, 27 64,7885, 3[76.84%BH08 8,5p8
8 ( 14 12 18 3,826, 3593,32043, 3B0.8229#45 9, 1p5
9 ( 156 18 |) 2,586, 8p32,66%5, 4p31048d7510, 535
10 ( 15 12 18 2,075, 2152,114M9, 6p1,97,6801 9, 9p 1
11 ( 166 18 |) 1,849, 9p11 3880, 812,9546488 9, 848
12 ( 16 12 20 1), 796, 9521 6055, 57010148710, 447
13 ( 176 20 |) 1,579, 6B 71,7665, 8[75.,99,98184 10, 044
14 ( 17 12 19 1,389, 9561,061552, 4p01618§8310, 343
15 ( 186 19 |) 1,289, 3[101,,98M9, 9p416383010, 490
16 ( 18 12 18 1), 300, 8p21 .40, 1716866688611, 146
17 ( 196 18 |) 1,248, 11111 ,7805, 8p012pgd0811, 468
18 ( 19 12 18 1), 146, 8p51,,80@3, 621948411, 344
19 ( 206 18 |) 1,100, 5p501,119166, 6110994811, 108
20 ( 20 12 18 )765, 78B, 871840, 95b, 6355263 8, 4P 3
2 1 ( 216 18 767, 99B, 9BM2, 07b, 1825/B4 8, 9K 4
2 2 ( 21 12 18 )730,88P, 344, 27p, 87,5004 9, 0p4
23 ( 226 18 |) 613, 73, 56156, 237, 8106040 8, 1pO
2 4 ( 22 12 20 )538,55[, 4534/9, 94B, 6/7,66B0 7, 7PO

22 1 707,94p, 802 8,756

2 681,52, 273 8,5p8

3 706, 135, 420 8,803

4 689, 157, 416 8,809

5 620,88B,326 8,0p7

6 589, 07D, 387 7,503

7 505, 76B, 124 8,050

8 556, 45B, 195 7, 7B1

9 590, 10p, 478 8, 1B8

10 569,08Fh, 026 7,906

11 549, 42B, 286 7,754

12 529,60pP, 816 7,416

23 1 532, 00B, 195 7,601

23/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

C ) CO ()

1 ( 116 18 |) 23, 434, 4223 ,7%B5, 411998p3 9, 9B3
2 ( 11 12 2021, 078, 7241 2204, §94992p8 9, 318
3 ( 126 19 [) 17,165, 6§0167,,1584, 6§19828pB5 9, 0P5
4 ( 12 12 Y8 1W, 849, 47174 ,AADN5, 386846p2 8, 7[12
5 ( 136 18 |) 14,656, 01154 ,08%06, 4408 31R5 8, 8p5
6 ( 13 12 181p, 621, 113152,1BM9, §703PpPIPB6 8, 9 6
7 ( 146 18 |) 6, 400, 1P 76 ,649%0, 8p 7,858/ 6 8, 7P6
8 ( 14 12 18 6, 025, 61 06 ,400l647, 44 5,8287r1 8, 8B 1
9 ( 156 18 [) 5,501, OA5B5,450B8, 91 0,98301B5 9, 15
10 ( 15 12 18 H, 126, 8P 75,316601, 6B 1,8919.3 8, 9 3
11 ( 166 18 |) 4,784, 2p 14,48 107, 6 2,80,686p2 8, 9p 2
12 ( 16 12 20 49, 426, 6P 84,4097, 53,8239 1 9, 0p1
13 ( 176 20 |) 3,501, 0B23,3™Z5, 849,87,196 8, 9B 6
14 ( 17 12 19 3,096, O 13 ,816177, 6p9,822/% 3 8, 8P 3
15 ( 186 19 |[) 2,594, 7B62,86/1/73, 91 7,83144 2 8, 5012
16 ( 18 12 18 2,503, 7p32,5221, 7p2,8,743 0 8, 4BO
17 ( 196 18 |) 2,315, 94 82,363, 445,8,20407 8, 07
18 ( 19 12 18 2,226, 4p12 ,221463, 246 ,77,49165 8, OP5
19 ( 206 18 [) 1,915, 0p31,7%5H0, 415,7,04P4 7, 5p4
20 ( 20 12 18 1), 586, 9P 71,5660, 4p1,734836631 7, 3P1
21 ( 216 18 |) 1,574, 8p81,65&7, 6pP0,734308 7, 4pb8
22 ( 21 12 18 1), 628, 1451 ,961460, 544 ,77,9P5 7, 9pb5
23 ( 226 18 ) 1,512, 7B9) 55244, 0[74,8,700/9 8, 1B9
24 ( 22 12 20 1), 472,90 71 .,34/84, 0p3,7649%5 8, 0p5

22 1 1,634,341, 751 7,947

2 1,640,8p9, 657 7,9Pp2

3 1,532,9p8,517 8,101

4 1,515,9p2,897 8,0p0

5 1,529,4Kp7,605 8,144

6 1,509,8pL7,858 8,0p4

7 1,516,978, 796 8, 1p2

8 1,539,4pPp9, 236 8,2p7

9 1,532,3p9, 294 8,200

10 1,505,681, 816 8,103

11 1,487,346, 254 8, 0pB8

12 1,479,6[1,011 7, 9B3

23 1 1,466, 86,997 7,96

24/100



EDINETOOOO

00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

1 112 19 l1d 18 70
2 116 19 11 12 20 80
3 11 12 21 6129 0
4 126 20 12 12 18 0
5 12 12 19 613 8 0
6 136 19 13 12 18 0
7 13 12 19 614 8 160
8 146 19 14 12 18 160
9 14 12 19 613 8 160
10 156 19 15 12 18 160
11 15 12 19 614d 8 160
12 166 19 16 12 20 160
13 16 12 21 6120 160
14 176 21 17 12 19 160
15 17 12 20 6189 160
16 186 20 18 12 18 160
17 18 12 19 61498 160
18 196 19 19 12 18 160
19 19 12 19 62 A 8 160
20 206 19 20 12 18 160
21 20 12 19 62 1 8 160
22 216 19 21 12 18 160
23 21 12 19 62728 160
24 22 6 19 22 12 20 160

25/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

1 112 19 l1d 18 30
2 116 19 11 12 20 60
3 11 12 21 6129 60
4 126 20 12 12 18 60
5 12 12 19 613 8 60
6 136 19 13 12 18 60
7 13 12 19 614 8 60
8 146 19 14 12 18 60
9 14 12 19 613 8 60
10 156 19 15 12 18 60
11 15 12 19 61 4d 8 60
12 166 19 16 12 20 60
13 16 12 21 6120 60
14 176 21 17 12 19 60
15 17 12 20 6189 60
16 186 20 18 12 18 60
17 18 12 19 619 8 60
18 196 19 19 12 18 60
19 19 12 19 62 A 8 60
20 206 19 20 12 18 60
21 20 12 19 62 1 8 60
22 216 19 21 12 18 60
23 21 12 19 6228 60
24 22 6 19 22 12 20 60

26/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

1 112 19 l1d 18 7. 70
2 116 19 11 12 20 20. 38
3 11 12 21 6129 2.93
4 126 20 12 12 18 5.53
5 12 12 19 613 8 11.69
6 136 19 13 12 18 12.94
7 13 12 19 614 8 1.97
8 146 19 14 12 18 9. 07
9 14 12 19 613 8 17. 78
10 156 19 15 12 18 3.99
11 15 12 19 61d 8 0. 48
12 166 19 16 12 20 7. 83
13 16 12 21 6120 2.36
14 176 21 17 12 19 4. 64
15 17 12 20 6189 3.01
16 186 20 18 12 18 7.90
17 18 12 19 6198 4. 39
18 196 19 19 12 18 0.32
19 19 12 19 62 A 8 0. 68
20 206 19 20 12 18 23.06
21 20 12 19 62 1 8 8. 24
22 216 19 21 12 18 3.19
23 21 12 19 62728 9. 03
24 22 6 19 22 12 20 1.89

100

27/100



EDINETOOOO

00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

1 112 19 l1d 18 0.67
2 116 19 11 12 20 5.91
3 11 12 21 6129 2.52
4 126 20 12 12 18 2.82
5 12 12 19 613 8 2.35
6 136 19 13 12 18 2.06
7 13 12 19 614 8 1.35
8 146 19 14 12 18 1.09
9 14 12 19 613 8 3.92
10 156 19 15 12 18 0.91
11 15 12 19 614d 8 0. 44
12 166 19 16 12 20 1.23
13 16 12 21 6120 0.50
14 176 21 17 12 19 1.15
15 17 12 20 6189 2.86
16 186 20 18 12 18 0. 33
17 18 12 19 61498 4. 07
18 196 19 19 12 18 0.10
19 19 12 19 62 A 8 5.16
20 206 19 20 12 18 1.37
21 20 12 19 62 1 8 1.73
22 216 19 21 12 18 7. 66
23 21 12 19 62728 2.96
24 22 6 19 22 12 20 0.67

28/100

100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

(4)

1 18,990, 739, B41 0

2 417,830, 270 7,645,112, 915
3 557,706, 605 2,764, 455, 431
4 430, 379, 8§86 1,752,615, 7127
5 214,547, 336 2,063,753, 094
6 90, 119, 794 500, 970, 924
7 322,593, 496 545,520, 274
8 133,708, 804 1,607,317, 8§96
9 136,001, 200 1,920,477, 708
10 58, 172,536p 434,217,119
11 28, 476, 031 236, 299, 090
12 25,622,728 188, 395, 140
13 27,113,620 175,625, 065
14 28, 712,15P 261,997, 701
15 24,023, 108 140, 868, 299
16 21,397,418 85,355, 16¢P
17 24,433,554 104,851, 482
18 16, 028, 569 94,284, 08B
19 13,125, 347F 33,384, 94p
20 15,162, 65p 93,617, 84P
21 17, 751,17p 70,180, 118B
22 14,042,674 67,529, 464
23 14,918, 53p 62,837,83D
24 13,383, 388 80,514, 05D

29/100



EDINETOOOO

00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

1 23,663,407, B77 0

2 5,559,251, 421 6,453, 740, §1
3 104, 436, 525 3,725,481, 38
4 70, 209, 798 2,054,909, 24
5 111,118, 977 611, 146, 807
6 70, 025, 998B 2,577,673, 08
7 46, 487,581 6,876,025, 06
8 45,803, 95P 502,171,612
9 56, 066, 36P 850, 179, 411
10 47,874,610 370, 956, 545
11 141,884, 006 513,820, 913
12 29,225,016p 458, 449, 755
13 26,523, 17Pp 1,055,426, 50
14 22,278, 48P 411,697, 014
15 18, 705, 095p 481,576, 984
16 17,432,274 113,941, 128
17 17,651, 348 102, 295, 285
18 18, 185, 29D 111,660, 998
19 16, 320, 48p 256, 129, 617
20 15,062,874 406, 031, 674
21 13,227,09D 49,241, 83B
22 12,091, 85Y 81,006, 90B
23 10,528, 725p 197,696, 471
24 9,574, 384 32,814,945p

30/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

EEE2011E18318

IM-2—0-7N77 FB—hTAUFABBAYILEL)

BT EO#E BEEEE-F IS SR
20,000 Sy BEfE | AEEER
— M (8 76918 SiEM
18,000 | e AEELAEEE (k[ 240
RS (aE)
16,000 210
oL HEOHES
. 2009128 80
o 20105 3 B 80/
20106 B BOH
R 2010698 80M
S0 2010128 80/
4000 ¢ 30 B0 1 S SR T 320M
3,000 : ' : o ERTEEmET 3.030H
19032019 2002 2005 2008 lekl Ay w1 A, B2
BOERS S B3N HESE AR B L L LT SRR R ST SR
: NELBEHBET .
FEGEHEDR
L SNt m A TS
fE b (%) S mE A=) REe HE(%)
A2 68.66 | | POLAND GOVT F—5 1| EMEER| 5.750 | 20226 9 B238)| 12.24
[T T 4.94 | | BUNDES REPUBLIC DE Ry |EMEES 4.500 |2013% 1 8 4 8| 10.54
A 26.73 | | US TREASURY NOTE TAUN |ENEEE| 3.375 | 2019119158 | 7.43
AL FOR0EE | ~0.33 METHERLAMDS GONT #55 |EFEES 5000 | 20124F 7 B15H| B2
MORWAY GOVT Ao — | EHEEESR 4.250 |20 7E S Bl1e”H| 5.09
FORBERRE | %% | | FNMA 30YR MAR FWD FAUN |SE#Z 5500 |2041E3 B 18| 494
=1 &16.39 US TREASURY MOTE FTAUND |EMEEESF 4500 [ 205118158 282
FFas A0.04 Us TREASURY BOMND FAUN |EMSEESF 6250 | 203045 B158| 352
BUNDES REPUBLIC DE K1y |EMEE% 3.750 (20156 1 B4 8| 3.37
s TREASURY MOTE FTAUY |EMEEESF 2625 2020118158 262

s AR HEHR (T s R SR SR T B R R O AL ST,

FRINmME NS

{96}

30
20
]
L
=10
)
e

=234

2003 20035 20045 s 006 200 20085

2009 010

REMINGERD, WS |f e mE R ETER LS RELT  SRat BE A THHLELOTY,

#2011 B ERE COINRETRRL TLET .

PP OEERESHETEEDRBTH.

LR

P FOERTRE.

31/100



LM2—=0-7NT77 H=hTxUAB(BBAVIEHY)

EDINETOOOO

00000000 OO00D0DO000DO0000000O(E12425)

B - S EOHES

i [

15,000 200
w— LR (R}

e — sEmRGENEE (w1200
13,000+ FHERAE (hW) 240
12000 - 1275
11,000

nan
000 E
3,000 -
2000
6000 =

5,000
150G/209

002

2005 2008

2011

AT

#oEEAARRRRE RIS S EH 0N RIER Lt LEEL T. 8BS nin

HLEBDTT.

Ooooooooooooooooooad

EEH2011E1ASIE
BB A AR - FE AR
BEMEm | WEEdEm
7,916/ 15{8M
DEOHE
2009128 30
201063 B 30M4
20108 6 B 30M
2010% 9 B 30
2010128 30M
B SERI RS 120M
BUERRET 1,410M

W FO=E, e
#HERAERC LT, SESESE
hAEE. BV ESRESNTD

AL BS M EIET.
FEGEEDIR
u fEIRREE AR L F S o iyt |
WE H (%) iR & RS HEE %)
AR 705 | | POLAND GOVT F—= K| EEEEs 5,750 | 202245 9 B238 | 10.02
el .38 BLINDES REPUBLIC DE R |G 3.750 | 2M5E 1 B 48| 895
i 21.57 FRAMCE QAT oA B 3.000 | 2015F108258 | 7.99
BE-WETodnfE | 290 | | UK TREASURY YR EHEEES 5.000 (2012823878 779
FRMA Z0YR MAR FWD TAUS (FEEEEESE D500 (ZOMMEZI B 1B 538
FOitiEEEE | EE(%) | | BUNDES REPUBLIC DE Ry EEESE 4250 (201451848 533
L] S13.28 METHERLAMNDS GONT #54 [EEIEES 4.250 (20137 B158| 477
FFLan 2003 | | BUNDES REPUBLIC DE By B 3750 |201HE1 B4 H| 474
MNORWAY GOVT ANz — ENEEESE 4,250 | 201785 Bi198| 3.85
LIS TREASURY NOTE FAUS |EfEEESE 3375 (2019118158 315
# PN 77 RO E R T R L EEORED L E T,
FRINGFEDHE
L)
10

20O0ZE

2000

DA 20058 200BEE

2O0THE

FOOEEE

200G 2010 IDE

SEMEEED H5 M oS aT AR MR Ll BELT  ERad MBS - A CHHLEEDTY,
#7201 VERSMASREEHGE CONBSRs ZRL TLET,

BEOTIRBE A

32/

100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

(1)

http:// www. |l eggmason. co. jp
03(5219)5940

(2)

(7)

(3)

(4)

(5) 50

(6) (5)

33/100



(7)

(8)

(1)

(2)
(3)
(4)
(5)

(6)

(3)

(8)

34/100

EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

(9)

(10)
(1)
a.
b .
27
http://www. |l eggmason. co. jp

12

12

(2)

(3)

35/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

(5) a. b. a. a. b.

(4)
19 18 19 18 19 12 18
12 19 18 11 19 11
18

(5)

36/100



6 2

37/100

EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

11



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

10

38/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

(1) ( 38 59
) ( ) 2 2
( 12 133 )
22 9 30 45
21 12 19 22 6 18
22 6 109 22 12 20 45 3 1
(2) 6 6
(3) 193 2 1 21 12 19

22 6 18 22 6 19 22 12 20

39/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

(1)
( 22 6 18 ) 22 12 20 )
8,738,481 11,904,905
808,512
20,771,032 6,745,430
428,630,113 371,717,116
143,561,730 139,523,404
6,570

301,366
17,760,011 8,892,715
278,877 343,926
11,139,962 8,905,430
2,113,183 783577
92,125
13,272,520 11,525,838
647,375,787 560,441,036
647,375,787 560,441,036
116,948 465,070
833,595
23,652,981 12,289,442

265,382
6,183,516 5,646,471
1,041,632 614,992
88,198 73,930
2,204,974 1,848,129
84,641 111,970
33,638,272 21,883,599
33,638,272 21,883,599
772,939,550 705,808,888
159,202,035 167,251,451
127,704,673 112,876,753
613,737,515 538,557,437
647,375,787 560,441,036

40/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

@
( 21 12 19 2 6 19
2 6 18 ) 22 12 20 )

14,720,526 13,000,815
4,410,424 2,903,577

473,978 2,918,572
77,407,346 13,284,522

221,018 200,436
57,581,400 5,905,420

181,564 154,166
4,539,071 3,854,027

396,899 389,533
5,117,534 4,397,726
62,698,934 10,303,146
62,698,934 10,303,146
62,698,934 10,303,146

704,969 85,184
89,975,461 159,202,035
7,137,466 16,437,286
7,137,466 16,437,286
1,869,784 2,707,133
1,869,784 2,707,133
12,500,291 11,391,239
159,202,035 167,251,451

41/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

(3)
( 21 12 19 ( 226 109
226 18 ) 22 12 20 )
1.
2. (1) (1)
(2) (2)
3. (1)
12 133 60
61
(2)
22 12 18
22 12 20
185
( 22 6 18 X 22 12 20 )
1. 772,939, 550 705,808, 888
2 .
159,202, 035 167,251, 4501
3. 1
0.7940 0.7630
( ) (7,940 ) (7,630])

42/100



EDINETOOOO

00000000 OO00D0DO000DO0000000O(E12425)

Ooooooooooooooooooad

— 4461 7118
0 © 00 0 0 ™ 0 <t © —
Q [o) | o
@) ™ [ NeNe © < O < O S
Te} Te} o o
o~ Te} - . - o~ ™ - - - o <
o - . o - .
- 91 - 590680, - 760850,
N — < ~© o .< N © Mmoo . ©
N <t (o'} — (o'} ©
— ™ TR Ne! o < ~ 0 O 00 00 o <
© 0 — ~ N —
~ 69 N~ - .- 0 N~ o - .- 0 ©
- - - - -
- N~ N~ 00 - - < N W -
o N ™ N o < N
o~ N [Te) 0 [Te) N ™ — WO [Te)
o N ™ ~ ™
— N~ N — -~
N o~
— - qonN~m — 4230
N~ <t © o Te} N~ — © ©
o o — D~ (@)
o] N O © N3 N3 ™ O m —
— N~ © < N~
o o - - - o~ 0 - - - o w
© - . o - .
- ~ oM © o - - <t Mmoo o -
N ! o N~ 0 To) ©
© 0 - O . © — ™ ~NN~M .M
— © ™ o — 0 0
N 0 © ML o - — — - o o ©
© N~ N . N —
- o — 0 - .- 0 ™ © N~ - . - 0 —
N - Tt o - - "ooo N -
~ Lo ™ < ~ o ~
~N - <t ™M N~ 00 © N <t N © ™~ ©
N ™ N ™
N — -~ N — -~
o AN
o
o
N 1 ~ N

43/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

21 12 19 ( 226 19
226 18 ) 22 12 20 )

44/100



EDINETOOOO

00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

21 12 19 ( 226 19
226 18 ) 22 12 20 )
() () ()
()
3
( 21 12 1P ( 226 19
226 18 ) 22 12 20| )
820,858, §48 772,939, §50
14,918, 5B2 13,383, 3B8
62,837, 8B0 80,514,050
22 6 18 22 12 20
1,101,5Kk5 10, 149, 696
6,540, 2D0 7,859, 4B 9
5,438,655 18,0009, 135

45/100



EDINETOOOO

00000000 OO00D0DO000DO0000000O(E12425)

Ooooooooooooooooooad

883
784

3 8 3

9 38

2 8 3

12 20

22

16
53

89
68

42
12

2
5

070 158,

595 490,

461,

570

928,92 69| 261

559,

144,48,

465,

833,

111231,

600
1853)

7036, 33p, 31

2236, 47F,

564, 480

8 9@ 3

949

2 56, 4410, 46B 377, 346,

18

22

1663,

948160,

366 34,

5438,

120,
8110, 0885,

207,
150,

116,

301,

358, 348,

|

88
36%

800

500

55

656,
150, 424,

206,

92
(277,pB41)

58,

349,

57,

(266,[417)

354,

473,

o © ™ ©
" oo dHN n oW o w ~N
tToNnoN~«N 0 O o~ ©
> O - © I~ o . 0 w® -
L - - -~ - o
NoNOod~ o N M oo 0
MSQGQB Ded® oo X
~ o ™ =] (32}
gJOe—oo® esm . 4dx -
205124 © o3 00 5
-0 - < -
o o . - - - ) — o
T T oo ane el Q) 0) GO
~N S o o o <
oo w©owN ™~ ™
994738 o< ® ™ @
o~ -~ - [oe] -
- 5;&%&& 1&8 ,L @©
952454 am ™ v ©
W\
N o o< cw® To) S
N N O © W —AN . — N o
~ o o o ©
™ o - © N —
-0 - © -
~ ] — 0
OO0 OTO O <
N o ™ o ©
o ©owwo 0 © <
< < o © ™
o @O~~~ I B
QR e~ - - %
S TomeN®mN ® Q n “®wol|o
%686567 - e
— ~ < o [
- P~ | oY ool o
T N
< <t 00— N - - - To}
™M "0 oo SV 0 |-
[To) oo
L] O™~ NN < < N o |0
MmO o © 2549 8
SO g S S~a3b ¥ 3|2
501@15% [} L
e woY o N = ™ N
© . - - - - - o - o
[ce] r=) N O W o) o7 (=) T TO T
- <t —
— O N O~ n © — o o
© ~ n N
LOoON®N©O o« o < 0
© T - R
o . ™ —
o o~ Mmoo 0 © o~ © ~
(3 Crooactm Do - o|?
o8 ~ >
[ LN O oo o o
o oy -t
0 - AN 0 © [To) - <
o~ To) ©
© P ®WwN~ — © © ~ -
e I A VI s
T T — LN NN o L
N~
N waane oa®« o ol°
~ o < ~
o oowm NN ~ © <
[To T e T T oo
~NeEN~S N © © o~ © ©
— © © ©
Mmoo NS < NN — - m
S\ ™ o

(4)

46/100



EDINETOOOO

Ooooooooooooooooooad

00000000 OO00D0DO000DO0000000O(E12425)

~ < MU/24 r~ © “22
N NONLW < O~ o O oM o< w0 n o
o I~ < SO0 _tFTO00O o mooooown coONMOtOWMOOWOoOOLWw < Wtoooooo
D oHod~ N~ o o o) .o 0O o .o - T TN T == © S .o ==
N e ..~ T . - . [ T LM - .. N - N
D Cm<eme CBmNG A s A "o aoE .. T T T e
()] L | [{o) — M Qo0 [(oe Mo Ne)MaVl~4 Lo HONMNTHO ST O OO0 ANOOIDON~-OANIOI0 O) O o — O OO0 MAO O
N~ N OIS O] ]00 — < O|MIn~ O AN <]00 [9V] N[O
NN 0wl oo noovool x|l JoNwbwawo 7 fow~mnan~omnaoN o~ e o © 00 o oo
< < o B, — N~ I~ A MmA< 29, tTOWOOmM B, TNONMNOOMNOSFTHOMO 97, OO OISO O
go a0 _o|lolol " T o - T " " 7 o| |o|lovles -~ 7 ° QBQG,,-W ,,,,,,,, E,,O <<l - - - - ° w,,
WQQBGQUBGS3960060m0m888SGOOQBmem6349m0@M9800M06 MQSQlBBQBOQ&M
5201124m101m0m108@m032 ,1516m960@w20196_w oDoaea BO%NGG ,ZOﬂnuBW_BSR
OO 0000 Q8 AN PR aKE I l/\OH;UOH:UOnuBnVm/\On:uOm:uOn:uTn:uOmWO MM B a8l
COSOPOCOOS9O |60 Boobof? ©C5000002°° [cood3cocococoococoB8° cndé&b&Bo
oo _ococoo _of - o o oo ool - P Zole A
o o coo®doooco coococoo coooocobbo&ocodéo oBocoldHb
DR b R o I wrwhrwww 1 - o P G = i xoouuwoz<g
OOOOOOOOOM O4OMMOO$OM DDD@@@O@WOM O&OMOW@DQ@QOQEM LBHEnB8888
ORQNmMNMy® NBAClmad Vg adowss=H od~AHAREE B K N8B mw
RAZAEPNE - H| - x o> x (™ OO0 00 adY) - o <x_0O0xOXx Ouw|w owuwao<<wma
00000000 w=z FOl | | | |—m == —=—— mm O m < L1z O 240 L <
rmmmzz222 O _IzZz g 0O dd 1130 .OD0 ZXOF,L0nN0Nnm O<CZ0nK OZX _JW=F-
[a z > O — wa [aa el el a el el ol a e B xrzzumwm IT><mX < <D W
>>>>>>> > —Z0NnZ2ZLWw O<O DODDODODODDOD .WwWwwm L_O0O_x00zan LW I Y Z << —
AXXrrrooo o> roo poonoa<xYXO m asSz<< Zm OO m__JF <O
—DODDO$DODDODODDODDOD no0Oa0 < [ W wwow =z O o nconno<<unyw L<<_2 O+
xonunumumommmuoym Dwo Foo<<< roeroerocrxer000o< J0nNDOwWweoem WX AQO (9] OO0 - —
AL O0wazcx — _ — o>0xT 220 m >>_nnxrza0
O W Wl xoe ao_00> nnnnnnuwzzr xO>NCACECNTIT < <L OI<COUW
receroroecorow @ OOF_FOWOW W WO www <Cao0nNm_==Z0n00anN [ Y § N aNilN4
FFFFFFFEFRFEE — L X I a [aNa NGNS NSNS RN . >0+ OO w>_<<2Z2 ozZz00<<2WLO
FO<@XxO=_04a Z2Z2Z2Z2ZZ< 44+ —EFDSX 0 00FF0Z>< xd® m><a_
nunuunummumunuwmum oy —_ZXxWw_ 202w DDODODDODODDO X W ww >S<<_ W a1000z2z=Z210D00+F <C_WNOFWZ
DODODDDDODDODOD O_¥Srnwd3=3 OO ITZ <nOOWLOO___15Sxrw NQOO0IXnED

47/100



EDINETOOOO

00000000 OO00D0DO000DO0000000O(E12425)
ooooodooooooooooodod

337.988383. 3d2.[209
) (42.3617,870)
325.302.]209
(42.360,3870)
NORWAY GOVT [1.840,0009068, 11| 20
NORWAY GOVT 100, 000100, 286.[00
1. 940, dap0086. 997|. 20
) (28.49F, 3800)
2 033,997 20
(28.496, 3800)
POLAND GOVT |[2.450. 080308, 158/ 00
2. 450. 000306, 158|. 00
) (66.54B, $§84)
2 398, 58| 00
(66.54B, $84)
511. 24D, 520
(511.240.[520)
9 82 . 2%
9 17. 8% 31. 1%
10 67. 9%
14 32. 1% 42. 0%
8 100. 0% 8. 3%
2 100. 0% 5.6 %
1 100. 0% 13. 0%

(3)

(3)

48/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

(1)

22 6 18 ) ( 22 12 20 )
10,952,787 22,853,312
11,228,968 12,151,744

1,057,836,952 1,069,910,791
311,943,844 315,444,895
17,084

678,073
88,794,826 39,491,875
627,474 963,328
23,621,826 22,759,519
5,021,792 2,957,800
238,326
26,349,389 13,755,150
1,537,055,931 1,500,543,824
1,537,055,931 1,500,543,824
263,133 1,007,651
2,334,067
12,340,510 9,003,905
597,110 3,964,906
5,617,618 5,547,897
463,548
202,097 195,247
5,052,331 4,881,114
193,558 228,111
24,266,357 27,626,446
24,266,357 27,626,446
1,872,539,582 1,849,299,021
359,750,008 376,381,643
344,749,799 350,512,168
1,512,789,574 1,472,917,378
1,537,055,931 1,500,543,824

49/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

@
( 21 12 19 2 6 19
2 6 18 ) 22 12 20 )

31,005,029 30,654,289
4,507,934 8,688,663
1,045,190 7,396,728
22,675,497 13,613,956

513,740 477,880
57,657,010 1,432,822

411,940 403,450
10,298,384 10,086,170

751,965 739,435
11,462,289 11,229,055
46,194,721 9,796,233
46,194,721 9,796,233
46,194,721 9,796,233
2,018,234 4,705
431,561,412 359,750,008
41,040,058 6,076,169
41,040,058 6,076,169
2,119,745 1,780,006
2,119,745 1,780,006
11,285,396 11,136,270
359,750,008 376,381,643

50/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

(3)
( 21 12 19 ( 226 109
226 18 ) 22 12 20 )
1.
2. (1) (1)
(2) (2)
3. (1)
12 133 60
61
(2)
22 12 18
22 12 20
185
( 22 6 18 X 22 12 20 )
1. 1,872,539,/582 1,849,299,/021
2 .
359,750,008 376,381,648
3. 1
0.8079 0.7965
( ) (8,079]) (7,965])

51/100



EDINETOOOO

00000000 OO00D0DO000DO0000000O(E12425)

Ooooooooooooooooooad

o —
— O m ~N oM N
— N~ 0 0
— - ™ 0 -~ O N~
(@)) (@) (@) (@) (@)
=) ~— - S < [ap e J >
© ~ Te} 0 <
o~ . om ~ - -0 o ©
o - - . o - .
o oo o - - o Mmoo o -
— — N~ © o ~ ™ ™
o~ — N~ W0~ . N ™ N~ 00 N L~
~N o N~ 0 — N o
— o - o © ~ 0 N - o<
© N N o ~ o —
~ 69 -~ - ™M 0 ~ Y ™M 0
NN N~ © - e - © o < -
™ N N N N
o~ N <t 00 © [To) N o <t 00 © [To)
N — ™ ~ ™
N mm - N Mnmm -
N N
— —
o N
- - < I~ ™M 00 0
o ~ ~ —
oON~M 0 <t o~ W 0
(o)) N~ o fo0) © o))
™~ - S N N o - —
— 00 [Te) o © [To)
o - -0 o~ — - - o ©
® N "wow o o NS ™ o
N — ™ o) o) 1o © o
— N~ N L~ — [Te) N N0 N~
— © o < — — To} ™
N oN - o © < ~NOo - o -
© — ™ o o Te} o
- o — Y ™ © 36 © -~ - ™ ©
~N N~ — 0 - - o -~ -
o~ o ™M™ o o ~ — ~
N - ™M 00 © [To) N o <t 00 © [To)
o — ™ N ™
N mm - 22 nm .
o N — —
o
N—r 1 ~ N—r

52/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

21 12 19 ( 226 19
226 18 ) 22 12 20 )

53/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

21 12 19 ( 226 19
226 18 ) 22 12 20 )
() () ()
()
3
( 21 12 1P ( 226 19
226 18 ) 22 12 20| )
2,059,707,[]3281,872,539,|582
10,528, 7p5 9,574, 344
197,696, 471 32,814,9k5
22 6 18 22 12 20
1,209,5p4 21,589, 698
12, 492, 708 14,361, 926
13, 702, 432 35,9051, 624

54/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

3
22 6 18 22 12 20
1 1
() ()
391,769,086 392,67R, 4963, BPB5T8, 465, 31B568, 808, 0928657 290
182,776,489 182, 700, 9878, §0330, 480, 56p 327, 963, 92,6516] 640
132,578, 55 263,[133362,onu®7,72pB,04p 1,007 651378,[L98
(625, [143) (1,389,849
184,329, 49p 2,334| 0617, 374| 295
(959,|]772)
141,00pR, 16D 17,841, 205| 905
(1,222, 989|)
129,036, 375 678,073 78, 436
(599,[]437)
836, 16/0, 509 576, 314, 6698, [1§g872, 000, 5/ 00, 13j0, 7456938| 648
A
1)
2)
B
1)
2)
3) ()
22 6 18 22 12 20
1 1
() )
288,205, 581282, 54355682, 090, 884, 0394, 134435280, 487
15,07p, 740 14, 98B, 986, pB705, 33L, 670 15, 74[L, 540000,[830
1,083, 263, |mam25, 90587, 73853 , 991192, 9 44, 0|1 1901, 3 1/51,89, 7640, 03 7
228,360, 9218, 89594665, 328, 836, 6[te18, 74457081, 905
53,930,341 50,40p,3605931, 139, 906, 017131, 41211380846, 156
2,399, 46j0 2,26¢,5082,/]9602, 268, 150 2,221, 5006, 50
99,460,745 96, 90F,26559, 090, 979, 500810, 0411488¢, 0238
101,593, 44195, 12p.,67,64067, 681012, 06f0 9,165, 5983,|/538
67,30[L,54065, 77p,143592 5, 14061, 21L, 070 47, 54p,17,53732, 687
59,31p5,047 59, 55pB, 72443 |6 7772, 6 1p, 898 73, 36p, 57552 ,[674
112,572, 746108, 41848259, 9327, 585, 040 37, 50p, 088, P00
29, 95F,490 30, 380, 8492289 ,/468, 555, 00/0 6,503, 50501, F0O
15,14p, 240 15, 40p, 820604 ,|6 00
38,94p, 0940 38, 28B, 260605,/89606, 23p, 790 67, 00p, 070608 ,[250
89,40p, 299 87, 21B,23014995, 955
2,269, 801, @7 776, 63727,,44837B1,,194467 , 489  |o16 ® 30, 10283, 086477 , 320
1.
2.
(4)
1

55/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

US T STRIP PRISNEO, 0d0.DD6, 07
US TREASURY HBO3NDO, 000. 0406, 19
US TREASURY HBOND, 00pD. 002, 4210
US TREASURY NOTZ£0, 000.D04, 97
US TREASURY NOBB, 00p. 086, 085
US TREASURY NOSE0, 000.889, 96
US TREASURY NOBB, 00p. 087, 265.
US TREASURY NOAEO, 000.48D3, 421
2,740, 00D, 006, 40
(205, 693
Cl TI GROUP I NG 80, 00p.0D5, 600 .
Cl TI GROUP I NG 80, 00p.0D6, 72p.
COUNTRYWI DE HI SANOIOAL 081, 245 .
| NG GROEP NV [FRN,00p.0D7,31p.
KRAFT FOODS I|NGO,00p.082,216p
MERRILL LYNCH 100,000.002, 71
RIO TINTO FIN BHAOOPDO®9, 79D.
SLM CORP 90, 00p. 090, 30P.
SOCI ETE GENERAUBD, 00p. 0D0O, 288
SUMI TOMO MI TSU10 BANGKO NGO1, 80
UNI TED PARCEL 40,00p. 002, 73B.
WACHOVI A CAP |TRW®S,TO GR.N®BG , 81 p*
WELLS FARGO ¢0O40,00p. 001,40}
830,000.8D7, 96
(69,6165,
3,274, 36
(275, 3009
BUNDES REPUBLUI&5DE0JO. D08, 2409
BUNDES REPUBL1,C1®E, Jop, D90, 41
BUNDES REPUBLUIZT9®DEOQO. D8, 397
BUNDES REPUBLUI ®oD®BOpP. 081, 68P
FRANCE O.A.T.1,030, 00D, 060, 3
FRANCE O.A.T. 110,000.0D03, 22
HELLENI C REPUBISIOCOOpD. 003, 708
HELLENIC REPUBAS®, 0NCFLDBA4, 99
NETHERLANDS GO390, 000.684, 05
4,720, 000, D5, 2
(520, 61
AVI VA PLC FRN 60, 00p.0B8,92p.
BANK OF AMERI/CAOFRNp. 085, 06p
BARCLAYS BANK PQA®, 000.D002, 51
BARCLAYS BANHK HIOCOOpP.O0OD4,508.
Cl TI GROUP I NG 90, 00p. 099, 878.
DELTA LLOYD NV60,00p.0B8, 33B.
DEUTSCHE POSTBANK, 0 0/O FGRO , 464 .
ELM BV (SW S§ REON)JFRBIV, 50p.
FORTI'S BANK NV59A 0PRNO0D2, 75D.
FORTI'S BANK SA/MYVO0O0pP. 09, 025.
GOLDMAN SACHSYS GROQUMPpP. 067, 16P.
GOLDMAN SACHS GRQUORPp. 008,67F.
GOLDMAN SACHS GRQUOPp. 02, 19[ .
GROUPE BPCE 50, 00p. 008, 73F.
| NTESA SANPAQLGOSPAPFRMNT7, 42P .
KPN NV 50, 00p. 060, 59B.
MAPFRE SA 50, 00p. 089, 661[.
MUFG CAPI TAL |FI50,H0DTD6, 50p.
MUFG CAPI TAL |FISNANOCH.D6, 00 P~
MUNI CH RE FRN 50,00pD.006,62F.
ROYAL BK OF SCGDLAND.RPWC, 31D.
ROYAL BK SCOTLMND, 00p. 086, 59/ .
STANDARD CHARTGREDORANKB2, 076 .

56/100

—
T wOu
[ N =)
0 01 O
[O2 0
~

o
o

PP OO OOt
OO OOOOUIOUIMOOMA~AOOOOOW



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

TELECOM | TALI|A50,00p. 086, 351. 45
THAMES WATER |UBIOL 00OAYNMAM. 58p. 08
1.558. 0d0D, 903, 447 39
( (167.099.(726)
6. 228, 414 90
) (687, 712.(411)
UK TREASURY 840.0d0.882. 409.]92
UK TREASURY 101 . 0do.0p2. 116.|96
UK TREASURY 12 . 00p. 0D3,11B. 29
953. 00010007, 645/ 17
( (131, 235.(706)
BARCLAYS BK HLLCOGFRNJO. B® . 72B. 10
DIGNITY FINANCBOPIOG . 245, 13p. 09
GE CAPITAL UK HONDIONGOD4. 351. $0
HSBC CAPI TAL |FB® . PRM. 062 70p. 0
ROYAL&SUN ALLI A8CBOPRNBG . 27h. B85
SANTANDER FIN BRDOOD. 089. 530* &0
STANDARD LI FH RGBGNDIONG 089 06p. 0
UNI CREDITO | 1ALO0 CA®PJERMT . 836 . §0
569. 977.321.608.|44
( (70.53p, 083)
1. 549, 2453]. 61
) (201, 774.|789)
NORWAY GOVT [3.840, 004,085, 571|. 20
NORWAY GOVT 400,000. 001, 144.[00
4. 240, 000, 086, 715/. 20
( (62, 15B, 879)
4. 436, 415 20
) (62.158B, 879)
POLAND GOVT |[5.530. 009, 002, 985|. 20
5 530.009. 002, 985|. 20
( (150, 210,(339)
5 412,985/ 20
) (150, 210,(339)
WESTPAC BANKI[NDGOO, 000. ®®B. 64B. 20
100 000. ®®B. 64B. 20
( (8.190, 7[60)
98 . 64B. 20
) (8.190, 7/60)
1.385,. 355|686
) (1.385. 355/, 686)
8 747 %
13 25 . 3% 19.9%
9 75 . 7 %
25 2 4. 3% 49. 6%
3 65. 0%
8 35. 0% 14.6%
2 100. 0% 4. 5%
1 100. 0% 10. 8%
1 100. 0% 0.6 %

(3)

57/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

(3) 3

58/100



EDINETOOOO

00000000 OO00D0DO000DO0000000O(E12425)

Ooooooooooooooooooad

23
807,290

804, 0095

603,

71,
532,

195
015

003,

690,

691,

7691

0.

(7,691

23

236,

206

359, 209

647,

180,
1,466, 876,

997
819

852, 963,

7916

0.

(7,916

59/100



(1)

(2)

(3)

(4)

(5)

(6)

60/100

EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

(1) 23
1,000
100, 000
78,270
20 30 3,913 1,000

(2)

(1)

(2) 23

1 29,917
33 1,240, 395
34 1,270,312

61/100



11

19
12

52

21

19 52

38

193
21 3 31

13

4

2

1

19

62/100

0

12
22

EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

4 1 21 3 31
38 59
22 3 31
52
38 57
52
11 20 4 1
21 4 1 22 3
4 1 22 9 30



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

12
3 31 ) ( 22 3 31 )
941, 986 866, 454
30,910 32,747
229,106 1,225
239, 638 374,364
317,926 823,240
10,833 3,981
93 160
1,770,504 2,102, 183
1
321,321 300, 254
134,732 105, 731
456,054 405, 985
12,151 9,714
12,151 9,714
176, 754 190,328
148,588 148,245
185, 260 203, 758
98, 962 96, 053
609, 566 638, 385
1,077,772 1,054, 084

2,848,277 3,156, 268

63/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

11
21 3 31 ) 3 31 )
14,107 11,217
116, 462 549,715
106, 282 171, 948
10, 180 65, 980
- 311, 786
470, 972 517,125
8,979 7,536
17,071 19,222
110, 495 -
738,089 1,104, 816
184, 754 157,575
234,895 274,608
419, 649 432,183

1,157,738

1,537,000

1,000,000

1,000,000

226, 405 226, 405
226, 405 226, 405
464,132 392, 862
464,132 392,862

1,690, 538

1,619, 268

1,690,538

1,619, 268

2,848,277

3,156, 268

64/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

11 12
20 4 1 21 4 1
21 3 31 22 3 31
4,871,729 5,067, 822
742,535 1,487,516
75,110 44,943
5,689,375 6,600, 283
2,203,176 2,364,485
66, 762 12,679
1,411 673
1,724,326 2,443,651
68,020 52,036
1,655,516 2,390,921
788 693
69, 483 85, 731
139, 842 125,649
43,511 41,239
89, 435 78,854
5,898 5,264
997 290
4,205,002 5,032,869
889,002 1,018, 288
77,942 1 81,614
701,077 704,911
109, 983 -
- 231,761
7,034 3,598
35, 442 18, 839
18,4009 12,806
216,615 213,288
41,949 91,874
21,723 39,712
53, 652 54, 062
246,030 219,888
1,529,898 1,672,359
45,525 104,946
11 12
20 4 1 21 4 1
21 3 31 22 3 31

65/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

799
707

100

1,634
775
35,048
17

1,607

37,476

2,637
141, 802

144,440

188, 359

67,469

643,511

643,511

7,163

7,163

447,987

67,469

3,80D

3,800

3,800

3,800

444,187

71,269

66/100



EDINETOOOO

00000000 OO00D0DO000DO0000000O(E12425)

Ooooooooooooooooooad

11

1,000,000

1,000,000

1,000,000 1,000,000
226, 405 226, 405
226, 405 226, 405
19,944 464,132
444,187 71269
444,187 71269
464,132 392,862

1,246,350 1,690, 538
444,187 71269
444,187 71269

1,690,538 1,619, 268

1,246, 350 1,690, 538
444,187 71,269
444,187 71,269

1,690, 538 1,619, 268

67/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

11 12

20 4 1 21 4 1
21 3 31 22 3 31

(1)

(2)

(1) (1)

12 18

(2) (2)

(1) (1)

(2) (2)

(3) (3)

68/100



EDINETOOOO

00000000 OO00D0DO000DO0000000O(E12425)

Oooooooooooooooooodad

(1) (1)
11 12
20 4 1 21 B 31 21 4 1 22 B 31
11 12
( 21 3 31 ) ( 22 3 31 )
1
34,197 55,2605
50, 607 80,243
2
223,404 913
1,048
11 12
20 4 1 21 331 ) 21 4 1 22 3|31 )
1
500, 000 500, 000
300, 000 300,000

69/100




EDINETOOOO

00000000 OO00D0DO000DO0000000O(E12425)
Oooooooooooooooooodad

2 2
3 3
3,953 8,161
643,511
4
11 20 4 1 21 3 31
78, 2[70 78, 2[0
12 21 4 1 22 3 31
78, 2[0 78, 2[0
11 12
( 20 4 1 21 31 ) 21 4 1 22 31 )
1 175,792
1 14,649
190, 442
12 21 4 1 22 3 31
10 20 10
19 20 3 10

70/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

1
1 866, 454 866, 454
2 374,B64 374,B64
3 823,PpP49 823,pP49
4 181,043 181, pPp43
2,245,111 2,245} 111
311,786 311,786
171,p48 171,p48
517,125 517,025
1,000,860 1,000} 860

71/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

9, 285
4
1 1 5
866, 454
374,B64
823,P49

162,20 18, 122

2,226}, 388 18, 122

11
2

1 3

31

(1)

163

12

( 22 3 31 )
1
275,411
141, 402
2
9,245
167,469

72/100



EDINETOOOO

00000000 OO00D0DO000DO0000000O(E12425)

Oooooooooooooooooodad

3.
181, 043
181, 043
9,285
11 12
20 4 21 B 31 21 4 1 22 [ 31
11 12
20 4 21 B 31 21 1 22 B 31
1.
2.
417,350 448, 94
331, 558 387,421
§5, 792 g1, 521
98,962 96, 053
184, 754 157,575
3.
41,949 91, 87

73/100




EDINETOOOO

00000000 OO00D0DO000DO0000000O(E12425)

Oooooooooooooooooodad

31

161

12

22

21

31

953

11

21

20

12 27

17

11

31

18

—
o N
N~ — - .
moom
N O © ~ I~ 0
f2) nAaA N O
o1 Q) Q)
e Mmoo -
N ©od [~ el
o M AN - N~~~
OmMmmm
M - [{o] k(o]
N~
— .
o~ o
—_— <t
—
N
- Y]
N — .
™ © < < <
AN N~O N~
™ o
fop) ~O OO A~
"oodN~NO N T
4 © MM
N SR IPTN [ L
o NN
tToON~NMmOM S
— |
—
—
14
o
N

31

21

20

11

74/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

11 18 10 17
13 18 10 17

14 643,511 223,(404
1009
3,953 1, 0/48
1] 3, 8|78 22)2
544,1224 |118,|058
50]0 140,[049 17, 335
1.15 396,|056 95, 380
1 40, 100 145,490
10, 405
8 414 8 44
6

75/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
ooooodooodooooooodd

18,231

2,9l46
2, 8|26
20, 154 2, 8l08
88, 300 8, 2|35
51, 077 7, 803
5, 4|00 1, 5|57
8, 3|84 1, 2|30
1, 2(88 51

193,[548 60, 129

83, 7139 5, 7|0 2

149,230 41, 864

12

21

76/100

22



EDINETOOOO

00000000 OO00D0DO000DO0000000O(E12425)

Ooooooooooooooooooad

14

8, 1161 91|13
1009
1 479,747 37,972
50 4, 9|08 1, 4(83
50, 268 3, 416 6
1. 615,445 66, 181
1 43,231 4, 1159
- 145,490
206,1319 17,336
215,960 70, 911
6
2 16,7174
1, 520
1, 3|83
1] 9, 8|44 -
104,|796 9, 6[50

77/100



EDINETOOOO

00000000 OO00D0DO000DO0000000O(E12425)
ooooodooodooooooodd

17 30, 191 2, 4197
7, 6 6 6 1|4
4, 53 2 9]0
1 421,|862 38, 6 8
16, 194 891
1 62,111 3413
334,|500 |162,|882
11 12
20 4 21 B 31 21 4 22 B 31
21,598 80 20/, 688 24
5,675 07 910 57
() ()
444,187 71,26¢
444,187 71, 26|9
78 78

78/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

21

3 31

21 4 1 22 B 31

79/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

13

80/100

977, 663
33,322
32,616
443, 887
682, 748
383
4,139

2,174,759

289,720
1 90, 898
380, 618
8,041
8,041
167,904
84,135
237,200
114,199
603, 440
992,100

3,166,860




EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

13

81/100

203, 932
57,040
6, 864
17,445
126, 455
2 498, 746
16, 602
927,087
157,619
298, 186
455, 805

1,382,893

1,000,000

226, 405
226, 405
557,561
557,561

1,783, 967

1,783,967

3,166, 860




EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

13

22 4 1
22 9 30

3,586, 559
769, 763
24,506
4,380,829
3,308,122
1 2 889,079
183,627

1,013
762
1,776

8,980
8,980
176, 423

18,175
18,175

28,000
28,000
166, 599
1,899
1,899
164, 699

82/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

13

22 4 1
22 9 30

83/100

1,000,000

1,000,000

226, 405
226, 405
392,862
164,699
164,699
557,561

1,619, 268

164, 699

164,699

1,783,967




EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

13
22 4 1
22 9 30
(1)
12 18
4 8
(2)
5
(1)
(2)
(3)
13
22 4 1
22 9 30

84/100



EDINETOOOO

00000000 OO00D0DO000DO0000000O(E12425)

ooooodooodooodoooodd

e

18 20 31
21
20 3 31
6,000 34,000
13
22 9 30
65,7909
95,076
1,290
13
22 4 1 9 30
25, 366
1,673
7294
13
22 4 1 9 30
C ) ) ( )
78,270 - - 78,270
13
22 4 1 9 30
102,545

102, 545

85/100



EDINETOOOO

00000000 OO00D0DO000DO0000000O(E12425)

Ooooooooooooooooooad

13 22 4 1 22 9 30
22 9 30
2.
1 977,663 977,663
2 443,(887 443,887
3 682,748 682,[748
4 158,[6109 158,[6109
2,262[,918 2,262/, 918
1 203,[932 203,[932
498,(746 498,(746
702,(678 702,(678
1.
1 2 3
4
1 2
2.
9, 2|85

86/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

13
22 9 30
157,619
157,619
1,000
1,000
9,285
13
22 4 1 22 9 30
7, 294
8 17 12 27
11 18 5 31
13 22 9 30

87/100



13

31

28,000

6,000

34,000

EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

18 20 3 31
21 20

22 9 30

586

, 559

769,

763 24,%5064, 380/, 829

90

90

88/100



EDINETOOOO

00000000 OO00D0DO000DO0000000O(E12425)

ooooodooodooooooodod

LM 1,370, 771
LM 861,|289
LM 650,|535
13 22 4 1 22 9 30
13 22 4 1 22 9 30
13 22 4 1 22 9 30
17 21 3 27
20 20
3 21
13
22 4 1 22 9 30
22,792. 48
2,104. 25
1.
2.
164,699
164,699
78,270

89/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

(1)

(2)

90/100



(1)

(2)

(3)

(1)

(2)

(3)

22

22

22

22

30,000

13 1,067
500 41
10,000

23

91/100

8 2.

8 2.

13

EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

13

23

23



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

92/100



22
22
22
22
22

25
20
16
16
28

93/100

EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

XBRL

94/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

XBRL

95/100



21

22

EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

193

31

12

22 24

22 31

96/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

22 12 15

193

22 23 31 13 22
22 30

22
30 22 22
30

97/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

XBRL

98/100



EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

XBRL

99/100



20

21

EDINETOOOO
00000000 OO00D0DO000DO0000000O(E12425)
Ooooooooooooooooooad

193

31

11

21 6 24

21 31

100/100



	表紙
	本文
	第一部ファンド情報
	第１ファンドの状況
	１ファンドの性格
	(1)ファンドの目的及び基本的性格
	(2)ファンドの沿革
	(3)ファンドの仕組み

	２投資方針
	(1)投資方針
	(2)投資対象
	(3)運用体制
	(4)分配方針
	(5)投資制限

	３投資リスク
	４手数料等及び税金
	(1)申込手数料
	(2)換金（解約）手数料
	(3)信託報酬等
	(4)その他の手数料等
	(5)課税上の取扱い

	５運用状況
	(1)投資状況
	(2)投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	(3)運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	(4)設定及び解約の実績


	第２管理及び運営
	１申込（販売）手続等
	２換金（解約）手続等
	３資産管理等の概要
	(1)資産の評価
	(2)保管
	(3)信託期間
	(4)計算期間
	(5)その他

	４受益者の権利等

	第３ファンドの経理状況
	1財務諸表
	ＬＭ・ユーロ・アルファポートフォリオＡ（為替ヘッジなし）
	(1)貸借対照表
	(2)損益及び剰余金計算書
	(3)注記表
	(4)附属明細表

	ＬＭ・ユーロ・アルファポートフォリオＢ（為替ヘッジあり）
	(1)貸借対照表
	(2)損益及び剰余金計算書
	(3)注記表
	(4)附属明細表


	２ファンドの現況
	純資産額計算書


	第４内国投資信託受益証券事務の概要

	第二部委託会社等の情報
	第１委託会社等の概況
	１委託会社等の概況
	２事業の内容及び営業の概況
	３委託会社等の経理状況
	（1）貸借対照表
	（2）損益計算書
	（3）株主資本等変動計算書

	４利害関係人との取引制限
	５その他

	第２その他の関係法人の概況
	１名称、資本金の額及び事業の内容
	２関係業務の概要
	３資本関係

	第３参考情報

	監査報告書

