EDINETOOOO
000000000000 DO000D0000000O(E12434)
OOoooooooooooooooooood

28 14

16

03-5290-3429

2,000

1/66



EDINETOOOO
000000000000 DO000D0000000O(E12434)
OOoooooooooooooooooood

27 10 14

2/66



(

(

(

(

)

)

)

)

1,550 (27
27
1,550 (28
28

27

28

3/66

EDINETOOOO
000000000000 DO000D0000000O(E12434)
OOoooooooooooooooooood



EDINETOOOO
O00000000000000000000000O0(E12434)
OooooooooooooooooooOn

27

77V FOEREERR U/ RER AR EROES 772 FEORRNEAET S A LOBMEROLER

s H 58 o
| W or RO S () =
. — oo e R R () 650 657
13.000 60 474
437 mom
12,000 40 k= 34,9
A0
11000 |- L 20198 AOR oo - IR ES
10,000 Bitea ARy anln, nls .ulj'_]_ﬂl”h i g+ 3.4 : 5, 4B 7 Tl
-2.0 | 0.4 1) 0fill
9,000 - r=20- 12 Bl -127 —102
8,000 - T - - =Rl
10/08 11/08 12/08 13/08 14/08 TJrUF BEE RERE FRER OEEN tERN FRER
20105£88~2015467H 2010588 ~2015%78

¢ FiEi. B fosEstERR LIt L THRLCEMEN S L UFERNRESMERTN TS, EROERESS LU RREEC
EONWTHRLEFMMESSEREIRENBUET,
® PR EMSEDIITIIENET,

& [T REAOEBNERESSILOREROHE . IIREMOSERCEHSEE | ENOREROTE- Bk B e, 77/ ERU D
B ERE 7S A DWTERTL. Fr R iR 7 S AR RN R TR LS AL DT, ETORAE 7 S AN 77/ RO
SRS ESRYER A,

+SRAEISADER
B & e WIEREEN (TOPIX) (E5303) B4 - NOMURA-BPI BN
ERE - NECI DT A -1 T T A (BAH, F4—2) EHEN-- 2T RN Ty A < EE BR—2)

HRE S -MSOL -2 —irol=o 7o 0 AEESAD AR ~—2)  WREN- - PR GBEMI O/ - =2 D r A —2)
GEVEAOERE. B o UELICEAREERELT HRRLTEVET.

- R A R (TOPIX) &1, WEIAE 3510 S B B — 00 LB R Es DR 0 (1 9656 1 B4 CERME 100£LT. T 0RoSEamE BN L0 TYT.
W BRI TOPN) 2. WETE MRS (RO TH . WRESHE Fi. TOPHORESL L 0 A Z0EE, TOPNO RS EL S Mom EE i
TORIXOESOEE L PR RT RN EHLTLET.

<NMECIOZE A - P AR MECH InCRRLLE BEEE tRrEEOREENE. SEOENHERNE~—-ACaEL g EENTY BERCR TS
EHENL. R N O — DRI EMEC) Inc (CRELEYT . Ere MEC Inc 2. BIERONBEEE L SHRE LSRR T IR ENLTLET,

SNEQIT T =22 R b of WFw I AR MEC] Inc MR RLEAEERT. tROFRETHR SN TUET NSO I T—J 2T —trubf ¥ Fuwd 2
(REXhd . AR — ) NSO TV T T—rob A T ARSAS. KR L-— ) B L s CBR S BB CHAL SO T Y. BRI CM T 58
I I T Ot — D OEER SO InC ICRMLET B MEC) Inc i, BEROMNSET L SENSLULRESET SENERLTLET,

« NOMURA-SPIESE. FRHESESSH YR T RN CETI N AR EROTE S EORE T R TTRESEN T . NOMURA-BPISM T 3— 005
R T Ot — 0O, T TR SR aiCRELE T, FeR s an . r - olHERSCMLT —UREEALE i

LT R T 2. Citigroup Index LLCICRUMSRE. BESLUFSRNTOLS, tRTERCEROES FEREEMS0NESEN IR ESLEN
o T 0 AT, BIERICE T S8 . ek T Oit— Ol R Citigroup Index LLCITWMLEY ., Citigroup Index LLOZEENOMEETAS
M B LFL RS T SRERLTOET,

« JPEILHAGE=EMTO— LT I T—2 27 Fit. P, Morgan Securities LLCH LA RLTLISRE T, I E 54T 20 i T S s @ic L
15T EEROBEIZIP. Morgan Securities LLCICRMLET,

4/66



EDINETOOOO
O00000000000000000000000O0(E12434)
OooooooooooooooooooOn

28

777 FOEMBEERUIESE AR HROER T7YRLMORENBHAED SALOMBROLR
() %) o 6

BN Tyl FoOSE MR (Ge) 650 65.7
14000+ — HEEEEHRREREN (W) - 60 4

13,000 | Fod0 o

15,000

&

12,000+ - 20 4

11,000 i TTTTTITTI TP I JRRTUITTLLLL TP 0

10,000 b =20 o =136
WA =218
9,000 ; . . . =40
11/02 12402 13/02 14/02 15/02 Jrit BER SEER FEERS OAEMN CEENFEEN
2011E2R~20165F1H 201EIR~20165F18

e LR HiposEsEERRLre0iHELTHREL ELEMs L UsMEER FERoN T ERoERES S SO R G
EOLWTEHEBLSENRERS NGB BUET,

® HI2E S ED ST IIEUET,

® [JrFREAORRNERES SALOMBROILE] . LIDRMOSERCHITIEIE FHOREROTE-BA-BVE, Jr v ERUED

HRPEREDS SAICDVWTERRL, 7r /Re BN CRE I S A ERAICHERTEDLIIERLICEOTY . 2 TOREF S AN I /ED
BEHSLFRUEE A,

*HEET S ADER
B & &---WILEEEN (TOPIX) (B2:Ad) B*EN---NOMURA-BPI Eil
SRR MSCID T B TP A (A S . <=2 BN T BN Ty AR BE.AN—2)

RE S -MSCIT?— 22 —trod- W Fw 0 AESEAS W A—2)  SFRE N PENAVGBEMI O/ IL-Fa 202
GiEROERE. B IEUCSERENELT. FRRLTEVET.

» WEE RS AR (TOPR) &1, WA 85005 [F —BE LS Es WD RE 403 (1 9651F 1 B4EEM) ORERAF 100LLT. FOEROHEEMEERELI20OTY.
WO SR R (TOP) I WRTEE 383 (R DR T 5. WEE SIS ik, TOPIMOREH L SR OAEOTE, TOPNO ML LMok Bl
TOPXOEROE TG RO R TIMRENLTET,

s MECITFHA o 2 Fed Al MO InCOBERLE. B ER< it REEEOREERE SEOSIHEREE =2 camL @R Ty BERCMT S
W ERL. SIS R R T O — ORI MECT Inc [ORELE ¥ . E s MECH Inc 2. BIERROAEEEA SHRB LR REE T A ERESLTLET.

SMECIT R =g F—drwbeof P I AIRMEC) Inc A MELEAEEN T tROFRETREC N TLET.MCIZT -3 0 - T—rubf yFud 2
(e d . FREA— ) MO I T T T b T LIESAS. KR L) Bos I CBR AT FRBICHELC SO T Y, BisHIC T 58
HE. I AT O —OE I NSC) Inc ICRMLE T E A MEC Inc i, BENOMNSEE NSO RERETSERERLTLET,

» NOMURABPIE M., FRESES SR ET HEATRTSIUC RN EROTE SO R N T RS EN T T, MOMURA-BPICH 7 5—0HEE
AT D=0, TATERESRESHICRELEY. FEBSNT o 3. Dr o/ FOERERS L T-URETALER A,

L7t REA T 22, Citigroup Index LLCICRURIRE, BES LR EENTL S, MREHEOEMN0ES BN TSRO ERm T 0N EE LR
B T D ATT, EIREICE T S8 E N 5 R AT Ot — DM R E Citigroup Index LLCICSMLEY . . Citigroup Index LLCOEENEOMEETAS
BB Lo e TSR ERLTLET,

« JPEILAAGEI=-EMTO—1TL T/ T—2 7P Hi, LR, Morgan Securities LLCH BHLARLTLSHRT. FREAZTT 2RSS NIET DN RIcLE
BHTT. EEMOBERRLP. Morgan Securities LLCICRELET,

5/66



EDINETOOOO
000000000000 DO000D0000000O(E12434)
OOoooooooooooooooooood

NI1SA
100 28 120
20
28 80 20
NISA
27
NISA

28

6/66



EDINETOOOO

000000000000 DO000D0000000O(E12434)

OOoooooooooooooooooood

28 1 29
3,248,587,668 99.48
3,248,587,668 99.48
16,984,294 0.52
3,265,571,962 100.00

28 1 29
3,061,888,410 94.25
1,325,253,769 40.80
852,347,937 26.24
246,020,966 7.57
162,829,900 5.01
118,316,401 3.64
108,730,936 3.35
62,063,230 1.91
43,413,415 1.34
41,523,872 1.28
38,048,190 1.17
27,554,552 0.85
22,093,249 0.68
13,691,993 0.42
186,665,448 5.75
3,248,553,858 100.00

28 1 29

)

3,066,752,160 94.40
3,066,752,160 94.40
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)
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28 1 29
Q)
US TREASURY N/B 2.0%
99.50 100.10 | 2.000000
1 | 2025/08/15 368,653,500 11.36%
366,841,960 | 369,055,332 | 2025/8/15
BTPS 4.25 2020/03/01 114.90 115.92 | 4.250000
2 273,591,900 9.76%
314,384,452 | 317,175,089 | 2020/3/1 ;
BTPS 4.0 2020/09/01 115.83 116.16 | 4.000000
3 235,262,600 8.41%
272,515,322 | 273,292,799 | 2020/9/1
US TREASURY N/B 0.875%
100.44 100.16 | 0.875000
4 | 2017/05/15 141,417,900 4.36%
142,044,155 | 141,649,825 | 2017/5/15
BTPS 2.0% 2025/12/01 104.75 104.47 | 2.000000
5 112,344,500 3.61%
117,689,851 | 117,377,533 | 2025/12/1
US TREASURY N/B 4.75
107.58 106.10 | 4.750000
6 | 2017/08/15 96,696,000 3.16%
104,032,904 | 102,595,422 | 2017/8/15
US TREASURY N/B 0.75%
100.20 99.98 | 0.750000
7 | 2017/06/30 101,530,800 3.12%
101,744,014 | 101,514,555 | 2017/6/30
US TREASURY N/B 2.125%
98.84 101.28 | 2.125000
8 | 2025/05/15 94,278,600 2.94%
93,189,464 95,493,851 | 2025/5/15
US TREASURY N/B 1.0
100.69 100.26 | 1.000000
9 | 2016/08/31 93,674,250 2.89%
94,325,286 93,922,486 | 2016/8/31
US TREASURY N/B 2.0%
100.44 101.91 | 2.000000
10 | 2022/07/31 84,609,000 2.65%
84,988,894 86,228,416 | 2022/7/31
US TREASURY N/B 0.625%
100.24 100.01 | 0.625000
11 | 2016/10/15 70,708,950 2.18%
70,880,065 70,719,556 |2016/10/15
SPANISH GOVT 4.85%
118.81 119.94 | 4.850000
12 | 2020/10/31 54,189,700 2.00%
64,385,492 64,997,835 | 2020/10/31
DEUTSCHLAND REP 2.5%
125.42 135.01 | 2.500000
13 | 2046/08/15 42,294,400 1.76%
53,046,376 57,103,784 | 2046/8/15
FRANCE O0.A.T. 5.75
161.22 166.19 | 5.750000
14 | 2032/10/25 22,468,900 1.15%
36,225,536 37,342,188 | 2032/10/25
US TREASURY N/B 3.0%
100.47 104.08 | 3.000000
15 | 2045/05/15 35,052,300 1.12%
35,217,746 36,484,186 | 2045/5/15
BTPS 1.35% 2022/04/15 102.47 103.04 | 1.350000
16 33,042,500 1.05%
33,859,310 34,048,644 | 2022/4/15 ;
FRANCE O.A.T. 2.75%
113.69 119.55 | 2.750000
17 | 2027/10/25 27,094,850 1.00%
30,806,844 32,394,602 | 2027/10/25
BTPS 3.25% 2046/09/01 108.60 112.89 | 3.250000
18 27,755,700 0.96%
30,145,399 31,334,797 | 2046/9/1
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US TREASURY N/B 3.25
102.60 100.93 | 3.250000
19 | 2016/05/31 30,821,850 0.96%
31,623,526 | 31,110,650 | 2016/5/31
US TREASURY N/B 2.875%
100.38 101.51 | 2.875000
20 | 2045/08/15 29,008,800 0.91%
20,120,983 | 29,448,283 | 2045/8/15
TREASURY 5% 2025/03/07 124.97 129.19 | 5.000000
21 22,564, 1 _90%
564,100 | g 199,483 | 29,151,688 | 20257377 | OO
US TREASURY N/B 1.625%
100.35 101.19 | 1.625000
22 | 2020/07/31 27,800,100 0.87%
27,899,902 | 28,132,311 | 2020/7/31
BTPS 0.65% 2020/11/01 100.81 100.72 | 0.650000
23 26,434,000 0.82%
26,649,701 | 26,626,968 | 2020/11/1
TREASURY 4.25 2036/03/07 123.63 131.19 | 4.250000
24 19,960,550 0.81%
24,679,224 | 26,187,243 | 2036/3/7
SPANISH GOVT 4.4% 2023/10/31 119. 122.87 | 4.4
25 ' 21,147,200 9.08 8 00000 1 ooy,
25,183,143 | 25,984,622 | 2023/10/31
SPANISH GOVT 5.5% 2021/04/30 123.17 124.71 | 5.500000
710
26 18,503,800 | ) 791,143 | 23,077,939 | 2001/a/30 | 071
BTPS 0.7% 2020/05/01 101.50 101.35 | 0.700000
27 22,468,900 0.70%
22,807,056 | 22,774,477 | 2020/5/1
DEUTSCHLAND REP 1.0%
102.19 106.91 | 1.000000
28 | 2024/08/15 21,147,200 0.70%
21,610,429 | 22,610,586 | 2024/8/15
2o | TREASLRY 4.0 2022/03/07 19092700 113.88 116.57 | 4.000000 |
Ve 21,743,721 | 22,257,315 | 20227377 | O
US TREASURY N/B 1.75%
98.04 100.75 | 1.750000
30 | 2022/02/28 20,547,900 0.64%
20,146,394 | 20,703,447 | 2022/2/28
30
28 1 29
94250
94 .25
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28 1 29
/
2016 03 10,078,000 (1,342,345,676 |1,332,110,040 | 41.01%
2016 03 10,897,000 | 1,323,497,074 |1,315,594,810 | 40.50%
2016
03 1,433,000 261,834,603 248,467,870 7.65%
2016 03 731,000 64,660,605 62,822,140 1.93%
2016 03 6,542,000 46,140,726 42,850,100 1.32%
03 2016 340,000 29,287,600 28,736,800 0.88%
0
2016 03 1,240,000 22,151,360 21,960,400 0.68%
0
2016 03 1,000,000 14,347,000 14,210,000 0.44%
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28 1 1
) ) Q)
6
2,059,802,714 2,059,802,714 1.0473 1.0473
18 7 18
7
2,029,528,834 2,029,528,834 1.0192 1.0192
19 7 17
8
2,071,478,772 2,071,478,772 1.0221 1.0221
20 7 15
9
2,194,730,925 2,194,730,925 1.0613 1.0613
21 7 15
10
2,337,472,093 2,337,472,093 1.1104 1.1104
22 7 15
11
2,444,068,775 2,444,068,775 1.1081 1.1081
23 7 15
12
2,724,242,576 2,724,242,576 1.1819 1.1819
24 7 17
13
2,813,971,272 2,813,971,272 1.1815 1.1815
25 7 16
14
2,999,199,334 2,999,199,334 1.2331 1.2331
26 7 15
15
3,124,869,002 3,124,869,002 1.2605 1.2605
27 7 15
27 1 3,265,403,736 1.3158
2 3,259,567,231 1.3135
3 3,289,683,234 1.3205
4 3,252,125,535 1.3048
5 3,192,262,272 1.2827
6 3,126,370,198 1.2585
7 3,171,696,325 1.2788
8 3,164,559,796 1.2757
9 3,205,332,106 1.2862
10 3,212,787,118 1.2868
11 3,230,060,536 1.2889
12 3,209,214,546 1.2771
28 1 3,265,571,962 1.2972
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6 0.0000
7 0.0000
8 0.0000
9 0.0000
10 0.0000
11 0.0000
12 0.0000
13 0.0000
14 0.0000
15 0.0000
27 7 16

28 1 15

()

6 4.6
7 2.7
8 0.3
9 3.8
10 4.6
11 0.2
12 6.7
13 0.0
14 4.4
15 2.2
27 7 16

28 1 15 2-1

100
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6 180,418,797 1,449,313,655
7 91,073,757 66,487,736
8 100,433,538 65,082,168
9 98,639,908 57,445,939
10 98,465,832 61,273,727
11 171,936,861 71,387,876
12 177,727,040 78,347,752
13 211,350,963 134,662,462
14 171,302,456 120,758,793
15 218,507,219 171,638,103
27 7 16

28 1 15 75,964,028 40,910,608
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J—i-O—24 5.7%
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15 16

27 15 28 15
34,060,090 30,675,849
3,108,164,361 3,221,237,456
3,142,224 ,451 3,251,913,305
3,142,224 ,451 3,251,913,305
1,763,979 680,981
862,100 867,267
14,660,442 14,746,576
68,928 69,335
17,355,449 16,364,159
17,355,449 16,364,159
2,479,101,772 2,514,155,192
645,767,230 721,393,954
3,124,869,002 3,235,549,146
3,142,224 ,451 3,251,913,305
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15 16

26 16 27 16

27 15 28 15
2,900 1,130
193,008,919 81,333,095
193,011,819 81,334,225
844,356 867,267
14,358,682 14,746,576
67,511 69,335
15,270,549 15,683,178
177,741,270 65,651,047
177,741,270 65,651,047
177,741,270 65,651,047
1,928,833 756,996
566,966,678 645,767,230
29,242,407 21,353,461
29,242,407 21,353,461
16,122,449 10,620,788
16,122,449 10,620,788
755,899,073 721,393,954
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15 16
27 7 15 28 1 15

2,479,101,772 2,514,155,192

1.2605 1.2869

(12,605 ) (12,869 )
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15 16
27 7 15 28 1 15

15 16

26 7 16 27 7 16

27 7 15 28 1 15

2,432,232,656 2,479,101,772
218,507,219 75,964,028
171,638,103 40,910,608
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(
27 7 15 28 1 15

7,714,301 33,775,343

25,725,180 90,105,265

3,087,377,651 2,958,298,750

2,020,686 114,309,284
300,212,887

16,959,117 21,889,996

11,581,646 2,822,567

3,451,591,468

3,221,201,205

3,451,591,468

3,221,201,205

42,547,091

300,839,046

343,386,137

343,386,137

2,002,296,181

2,022,374,094

1,105,909,150

1,198,827,111

3,108,205,331

3,221,201,205

3,451,591,468

3,221,201,205
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60
61
27 7 15 28 1 15
2,002,296,181 2,022,374,094
1.5523 1.5928
(15,523 ) (15,928 )
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28 1 15
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26 7 16 27 7 16

27 7 15 28 1 15

1,983,539,251 2,002,296,181
93,316,908 34,407,315
74,559,978 14,329,402

2,002,296,181 2,022,374,094

2,002,296,181 2,022,374,094
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27 7 15 28 1 15

3,058,126,895 3,098,653,300| 40,526,405 (3,088,941,964 2,974,632,680 (114,309,284
1,294,125,662 1,319,524,000 | 25,398,338|1,323,497,074 1,285,954,970| 37,542,104
260,831,421 267,593,910 6,762,489 | 261,834,603 244,025,570 17,809,033
71,960,415 70,351,790 1,608,625 64,660,605 60,102,820 | 4,557,785
30,635,349 30,693,060 57,711 29,287,600 27,856,200 1,431,400
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