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— 10,045,447,950 100.04
_ 4,412,474 0.04
— 10,041,035,476 100.00
()
2013 10 31
4,616,909, 752 36.54
3,676,816,998 29.10
1,067,790,900 8.45
9,361,517,650 74.09
— 3,273,087,320 25.91
— 12,634,604,970 100.00
(D)
2013 10 31
7,622,314,250 1.3114 | 9,995,902,908 1.3179 | 10,045,447,950 100.04
2013 10 31
100.04
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()
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DEUTSCHLAND REP

6.5% 7,800,000 |20,308.49 |1,584,062,247 |20,557.25 |1,603,465,690 6.5 | 2027/7/4 |12.69

US TREASURY N/B

7.625% 10,600,000 |14,573.66 |1,544,808,734 |14,637.20 [1,551,543,916 | 7.625 | 2025/2/15 |12.28

US TREASURY N/B

8.75% 10,800,000 |14,219.62 |1,535,719,280 |14,256.56 [1,539,708,935 | 8.75 | 2020/8/15 |12.19

DEUTSCHLAND REP

6% 9,100,000 |15,579.85 |1,417,766,972 |15,571.60 |1,417,016,124 6 | 2016/6/20 |11.22

US TREASURY N/B

8. 75% 10,100,000 |12,589.38 |1,271,527,448 |12,582.68 |1,270,850,941 | 8.75 | 2017/5/15 |10.06

DEUTSCHLAND REP

6. 25% 3,400,000 |19,098.77 | 649,358,232 |19,303.97 | 656,335,184 | 6.25| 2024/1/4 | 5.19

UK TREASURY

8.75% 2,900,000 |20,293.29 | 588,505,688 |20,346.69 | 590,054,101 | 8.75 | 2017/8/25 | 4.67

UK TREASURY 4.5%| 2,500,000 (18,731.29 | 468,282,306 |19,109.47 | 477,736,799 4.5 | 2042/12/7 | 3.78

US TREASURY N/B

8% 1,800,000 |14,107.71 | 253,938,879 |14,155.88 | 254,805,960 812021/11/15| 2.02
2013 10 31
74.09
74.09

2013 10 31
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3,600,000,000 5,209,920,000 | 5,222,520,000 | 5,222,520,000 41.34
CBT 10Y 1312 139 17,637,797.57 | 17,724,672.57 | 1,746,057,494 13.82
MON 10Y 1312 10 1,300,600 1,313,100 123,510,186 0.98
BTP 1312 59 6,731,900 6,749,010 912,938,582 7.23
BUND10Y 1312 139 19,466,950 19,717,150 | 2,667,138,880 21.11
OAT 1312 31 4,106,260 4,164,850 563,379,259 4.46
SFE10Y 1312 6 693,821.7 701,886.24 65,703,570 0.52
GILT 1312 45 4,961,700 5,038,200 795,884,454 6.30
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2013 10 31
) ( ) ) )
) ( ) ) )

14 2004 20 51,210 51,471 1.0791 1.0846
15 2004 10 20 46,321 46,520 1.0512 1.0557
16 2005 20 43,173 43,357 1.0590 1.0635
17 2005 10 20 39,025 39,190 1.0601 1.0646
18 2006 20 34,519 34,669 1.0364 1.0409
19 2006 10 20 29,417 29,547 1.0149 1.0194
20 2007 20 25,472 25,587 0.9940 0.9985
21 2007 10 22 22,642 22,749 0.9580 0.9625
22 2008 21 21,217 21,318 0.9447 0.9492
23 2008 10 20 19,050 19,142 0.9271 0.9316
24 2009 20 18,650 18,728 0.9556 0.9596
25 2009 10 20 17,648 17,721 0.9646 0.9686
26 2010 20 16,120 16,187 0.9639 0.9679
27 2010 10 20 14,916 14,976 0.9930 0.9970
28 2011 20 13,738 13,795 0.9634 0.9674
29 2011 10 20 13,212 13,266 0.9743 0.9783
30 2012 20 12,095 12,144 0.9792 0.9832
31 2012 10 22 11,346 11,393 0.9713 0.9753
32 2013 22 10,996 11,041 0.9846 0.9886
33 2013 10 21 9,981 10,024 0.9391 0.9431

2012 10 11,375 0.9753

2012 11 11,345 0.9794

2012 12 11,272 0.9801

2013 11,102 0.9752

2013 11,044 0.9767

2013 10,989 0.9786

2013 11,058 0.9892

2013 10,671 0.9651

2013 10,403 0.9475

2013 10,323 0.9464

2013 10,154 0.9464

2013 10,060 0.9421

2013 10 10,041 0.9432

)
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1 2003 10 21 1,384,346,168 5,222,422 ,853 47,456,548,922
2004 20 0 0 0

15 2004 21 614,862,978 4,005,854,135 44,065,557,765
2004 10 20 0 0 0

16 2004 10 21 368,721,152 3,667,516,686 40,766,762,231
2005 20 0 0 0

17 2005 21 258,783,866 4,211,178,487 36,814,367,610
2005 10 20 0 0 0

18 2005 10 21 259,356,958 3,765,925,550 33,307,799,018
2006 20 0 0 0

19 2006 21 194,540,122 4,518,222,221 28,984,116,919
2006 10 20 0 0 0

20 2006 10 21 209,203,685 3,567,657,759 25,625,662,845
2007 20 0 0 0

21 2007 21 145,606,244 2,135,281,652 23,635,987,437
2007 10 22 0 0 0

- 2007 10 23 126,864,499 1,304,291,625 22,458,560,311
2008 21 0 0 0

23 2008 22 118,663,738 2,029,935,205 20,547,288,844
2008 10 20 (V) © ()

o4 2008 10 21 110,687,962 1,140,511,025 19,517,465,781
2009 20 ) ) )

25 2009 21 85,737,465 1,307,841,671 18,295,361,575
2009 10 20 ©) 0) )

26 2009 10 21 76,755,336 1,647,373,511 16,724,743,400
2010 20 ) () )

o7 2010 21 72,456,645 1,775,706,682 15,021,493,363
2010 10 20 ) ) )

28 2010 10 21 61,279,640 822,703,904 14,260,069,099
2011 20 ) © )

29 2011 21 71,704,082 771,585,359 13,560,187,822
2011 10 20 0) ) )

30 2011 10 21 52,832,454 1,260,375,675 12,352,644,601
2012 20 ) () ©

31 2012 21 47,526,920 718,844,732 11,681,326,789
2012 10 22 () () )

3 2012 10 23 48,089,524 560,483,832 11,168,932,481
2013 22 ) ) )

3 2013 23 51,698,157 590,973,117 10,629,657,521
2013 10 21 ) () )

)

28/94



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

BIOEREREER SR OR—AN—CELRFFESH TIERLEETET .

TRITEBEOERTHY . IFROEREFIT500OTIEEYEL AL 20121083181/ E
EAE(ER-HEEO#E B (AR - F S AN EE
2003FE11H4B~2013F108318(ETEE997E5H1H) P 9,432
() (B
ekt 100,448/
16,000 EET— 2,000
14,000 ] ol ol PP AR IHSE R s RS miE )
wing ETT
12,000 W 1,200 128 054%
3nB8 0.09%
10,000 W 800 6nR 4.24%
145 -2.48%
8,000 {400 I .2.49%
S4F 5.B3%
E"nﬂnﬂzm 06/11 09/11 12/11 {EJDE: Lo HL

® B3 |§lor BC i M= ¥ i B R 45 & AR AR 2 (WS 0 B &R ) 3. £ 07 A FORERICREOSEN S ceais. 0

SR (BHS A TETFAFEMA (BRE) LeR 0B hE s S UREETY.

SECOERE (1 FOXEY . BHEED

SEg 11/10/20 12/4/20 12/10/22 13/4/22 13110/21 e
S 40M 408 40/8 408 40/ 2,576M@
S IFRICE TR fEEDEMMELHLRS. S RSEsF Ehohaua S ayET.
EFELEEDINR
#HA A A=A A TESE*

il i oF =] L i L gtz K= MRS 5.45%
1| EUR FrEm 2027/07/04 | Bl AAASAaa 6.500% 12.7% EiSdElT AAA
2| USD | FAuMEMY | 2025/02/15 | B | AA+/Aaa 7625% | 123% | ou o cmS<T—9TY,
3| usD FAFENE 2020/08/15 | Ef Al4/Aaa B.750% 12.2%
4| EUR | BBl 2016/06/20 | Bl AMAS AR £.000% 11.2%
5| usD T AL 2017/05A15 | B Ad+IAaa B.750% 10.1%
6| ELR | KrvEs 2024/01/04 | il AAASAaa £.250% 5.2%
7| GBP -3 B 2017/08725 | EA BAAASAST B.750% 4.79%
8| GEP | r¥UZEN | 2042712707 | E@iR AAASAAT 4.500% 3.8%

a | usD T AR 2021711415 | BiE Ad+/Aaa B.000% 2.0%

) LR 29T — P TR A Fr— X (G ERELTLET.
MNAGLE T R A S DT RS SRR LTLET,

10

FREINGZEDHTRE
%)
l
) O
20045 20055 200655 2007 20085 20095 20105 20115 20128 20135

sk D7 PR ER. SEE RS M EEEL O LTRHLTVES,
2201 3ER ARSI 0RFFTOMBEFRERTLTLEY .

29/94



a

Q@

(€

4

G

6

(@8

Q@

€]

4

(@

03 6437 6000
Wwww.gsam.co. jp

03 6437 6000
www.gsam.co. jp

30/94

G

EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

(6
@
(8
G
(@
03 6437 6000
Www.gsam.co. jp
10
1997 G
21 10 20 10 21 20
1997 1997 10 20
(a

30

31/94



O

(a

GO

®

32/94

EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad



28

33/94

EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

22



@

&)

®

@

®

34/94

10

EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad



a

Q@
@G

193

35/94

EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

38 59
12 133

33 2013 23 2013 10 21



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

32 33
(2013 22 ) (2013 10 21 )

11,131,095,497 10,107,457,199

8,195,215 6,662,101

11,139,290,712 10,114,119,300

11,139,290,712 10,114,119,300

44,675,729 42,518,630

8,195,215 6,662,101

5,853,765 5,447,151

81,952,649 76,260,052

1,685,826 1,378,412

142,363,184 132,266,346

142,363,184 132,266,346

11,168,932,481 10,629,657,521

172,004,953 647,804,567

2,919,098,025 2,860,587,189

10,996,927,528 9,981,852,954

10,996,927,528 9,981,852,954

11,139,290,712 10,114,119,300
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32 33
2012 10 23 2013 23
2013 22 2013 10 21
285,885,771 375,857,873
285,885,771 375,857,873
5,853,765 5,447,151
81,952,649 76,260,052
1,685,826 1,378,412
89,492,240 83,085,615
196,393,531 458,943,488
196,393,531 458,943,488
196,393,531 458,943,488
3,696,240 17,875,165
334,768,801 172,004,953
16,061,520 9,112,170
16,061,520 9,112,170
1,319,234 1,324,831
1,319,234 1,324,831
44,675,729 42,518,630
172,004,953 647,804,567
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32 33
2012 10 23 2013 23
2013 22 2013 10 21
2012 10 20 2013 20
2012 2013
10 23 23
2013 20 2013 10 20
2013 2013 10 21
22
32 33
2013 22 2013 10 21
11,681,326,789 11,168,932,481
48,089,524 51,698,157
560,483,832 590,973,117
11,168,932,481 10,629,657,521
172,004,953 647,804,567
32 33
2012 10 23 2013 23
2013 22 2013 10 21
156,091,714 137,866,083
246,107,678 247,321,096
2,807,682,040 2,765,239,736
3,209,881,432 3,150,426,915
11,168,932,481 10,629,657,521
0.287393 0.296380
0.0040 0.0040
44,675,729 42,518,630
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32 33
2012 10 23 2013 23
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@ @
32 33
2013 22 2013 10 21
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32 33
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0.9846 0.9391

7,706,791,612 10,107,457,199 —

— 7,706,791,612 10,107,457,199 —
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2013 22 2013 10 21
554,429,637 499,601,394
2,636,323,598 2,648,067,818
10,869,344,463 9,265,030,564
276,238,488 249,488,152
202,017,383 114,302,119
41,419,419
76,606,599 137,005,143
14,614,960,168 12,954,914,609
14,614,960,168 12,954,914,609
716,609,056 258,836,361
527,750 518,834
11,284,281 6,948,124
728,421,087 266,303,319
728,421,087 266,303,319
10,223,493,220 9,675,035,082
3,663,045,861 3,013,576,208
13,886,539,081 12,688,611,290
13,886,539,081 12,688,611,290
14,614,960,168 12,954,914,609
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10,779,828,985 10,223,493,220

172,708,203 170,059,823

729,043,968 718,517,961
10,223,493,220 9,675,035,082
2,028,620,587 1,968,243,470
8,194,872,633 7,706,791,612
10,223,493,220 9,675,035,082
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