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6,143,373,979 100.05
— 3,048,187 0.05
— 6,140,325,792 100.00
)
2017 10 31
3,630,496,826 41.89
2,505,649,803 28.91
648,445,350 7.48
6,784,591,979 78.29
— 1,881,462,291 21.71
— 8,666,054,270 100.00
)
2017 10 31
4,474,742,501 1.3738 | 6,147,401,248 1.3729 | 6,143,373,979 100.05
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2017 10 31
1 EJES;REASURY \/B 6,449,000 |14,605.56 | 941,912,692 [14,482.33 | 933,965,531 4.5 | 2036/2/15 |10.78
2 E?Z-SFBZEASURY N/B 5,707,000 (16,079.13 | 917,635,957 [15,993.58 | 912,753,704 | 6.25 | 2030/5/15 (10.53
3 gi;F/ZEASURY \/B 6,629,000 [13,530.76 | 896,954,571 [13,499.30 | 894,869,188 | 8.75 | 2020/8/15 (10.33
4 gi TREASURY /B 6,340,000 |14,051.30 | 890,852,621 [14,020.63 | 888,908,403 8 12021/11/15 (10.26
5 gl?g;SCHLAND REP 2,956,000 |21,324.82 | 630,361,916 |21,331.02 [ 630,545,019 5.5 | 2031/1/4 | 7.28
6 g%g;;CHLAND REP 2,855,000 [22,058.07 | 629,757,975 [22,066.90 | 630,010,020 | 6.25 | 2030/1/4 | 7.27
7 Z%SE;CHLAND REP 3,266,000 [19,133.66 | 624,905,352 [19,149.07 | 625,408,794 | 4.75| 2028/7/4 | 7.22
8 ZI::%;JCHLAND REP 2,910,000 [21,286.61 | 619,440,600 [21,295.05 | 619,685,970 | 4.75| 2034/7/4 | 7.15
9 EJ‘}TZEZEASURY 819,000 |20,089.96 | 164,536,828 |19,935.00 | 163,267,712 | 4.25| 2032/6/7 | 1.88
10 gg;;EASURY 860,000 |19,164.84 | 164,817,681 |18,938.16 | 162,868,180 | 3.25 | 2044/1/22 | 1.88
11 UK TREASURY 4.5%| 717,000 [22,847.54 | 163,816,914 [22,602.48 | 162,059,798 4.5 2042/12/7 | 1.87
12 UK TREASURY 8% 848,000 |18,956.98 | 160,755,264 |18,897.36 | 160,249,660 8| 2021/6/7 | 1.85
2017 10 31
78.29
78.29
)

2017 10 31

2017 10 31
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2017 10 31

2017 10 31

10 1,503,100,000 1,503,100,000 1,504,700,000 1,504,700,000 17.36
CBT 10Y 1712 180 22,547,813.4 2,551,510,564 22,502,813.4 2,546,418,364 29.38
MON 10Y 1712 64 8,752,000 771,576,320 8,797,440 775,582,310 8.95
BTP 1712 91 12,469,730 1,643,011,624 12,679,030 1,670,588,992 19.28
BUND10Y 1712 98 15,903,440 2,095,437,254 15,945,580 2,100,989,620 24.24
OAT 1712 70 10,965,500 1,444,814,280 11,012,400 1,450,993,824 16.74
SFE10Y 1712 1 127,843 11,115,948 128,195.43 11,146,592 0.13
GILT 1712 26 3,248,700 485,453,241 3,234,140 483,277,540 5.58
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2017 10 31

) ( ) ) )

) ( ) ) )
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
34 2014 21 9,271 9,310 0.9386 0.9426
35 2014 10 20 9,073 9,111 0.9531 0.9571
36 2015 20 8,645 8,681 0.9735 0.9775
37 2015 10 20 8,144 8,178 0.9561 0.9601
38 2016 20 7,876 7,908 0.9658 0.9698
39 2016 10 20 7,465 7,497 0.9580 0.9620
40 2017 20 6,522 6,551 0.9111 0.9151
41 2017 10 20 6,140 6,168 0.8911 0.8951
2016 10 7,191 — 0.9456 —
11 7,002 — 0.9241 —
12 6,805 — 0.9238 —
2017 6,677 — 0.9120 —
6,609 — 0.9181 —
6,543 — 0.9126 —
6,522 — 0.9086 —
6,450 — 0.9030 —
6,352 — 0.8945 —
6,300 — 0.8936 —
6,291 — 0.9005 —
6,176 — 0.8916 —
10 6,140 — 0.8899 —

)
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22 2007 10 23 2008 21 0.0045
23 2008 22 2008 10 20 0.0045
24 2008 10 21 2009 20 0.0040
25 2009 21 2009 10 20 0.0040
26 2009 10 21 2010 20 0.0040
27 2010 21 2010 10 20 0.0040
28 2010 10 21 2011 20 0.0040
29 2011 21 2011 10 20 0.0040
30 2011 10 21 2012 20 0.0040
31 2012 21 2012 10 22 0.0040
32 2012 10 23 2013 22 0.0040
33 2013 23 2013 10 21 0.0040
34 2013 10 22 2014 21 0.0040
35 2014 22 2014 10 20 0.0040
36 2014 10 21 2015 20 0.0040
37 2015 21 2015 10 20 0.0040
38 2015 10 21 2016 20 0.0040
39 2016 21 2016 10 20 0.0040
40 2016 10 21 2017 20 0.0040
41 2017 21 2017 10 20 0.0040
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22 2007 10 23 2008 21 0.9
23 2008 22 2008 10 20 1.4
24 2008 10 21 2009 20 3.5
25 2009 21 2009 10 20 1.4
26 2009 10 21 2010 20 0.3
27 2010 21 2010 10 20 3.4
28 2010 10 21 2011 20 2.6
29 2011 21 2011 10 20 1.5
30 2011 10 21 2012 20 0.9
31 2012 21 2012 10 22 0.4
32 2012 10 23 2013 22 1.8
33 2013 23 2013 10 21 4.2
34 2013 10 22 2014 21 0.4
35 2014 22 2014 10 20 2.0
36 2014 10 21 2015 20 2.6
37 2015 21 2015 10 20 1.4
38 2015 10 21 2016 20 1.4
39 2016 21 2016 10 20 0.4
40 2016 10 21 2017 20 4.5
41 2017 21 2017 10 20 1.8
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22 2007 10 23 2008 21 126,864,499 1,304,291,625 22,458,560,311
23 2008 22 2008 10 20 118,663,738 2,029,935,205 20,547,288,844
24 2008 10 21 2009 20 110,687,962 1,140,511,025 19,517,465,781
25 2009 21 2009 10 20 85,737,465 1,307,841,671 18,295,361,575
26 2009 10 21 2010 20 76,755,336 1,647,373,511 16,724,743,400
27 2010 21 2010 10 20 72,456,645 1,775,706,682 15,021,493,363
28 2010 10 21 2011 20 61,279,640 822,703,904 14,260,069,099
29 2011 21 2011 10 20 71,704,082 771,585,359 13,560,187,822
30 2011 10 21 2012 20 52,832,454 1,260,375,675 12,352,644,601
31 2012 21 2012 10 22 47,526,920 718,844,732 11,681,326,789
32 2012 10 23 2013 22 48,089,524 560,483,832 11,168,932,481
33 2013 23 2013 10 21 51,698,157 590,973,117 10,629,657,521
34 2013 10 22 2014 21 49,749,697 801,813,805 9,877,593,413
35 2014 22 2014 10 20 46,338,667 404,076,763 9,519,855,317
36 2014 10 21 2015 20 45,296,367 684,536,929 8,880,614,755
37 2015 21 2015 10 20 31,836,876 393,831,224 8,518,620,407
38 2015 10 21 2016 20 30,270,994 393,692,957 8,155,198,444
39 2016 21 2016 10 20 182,330,954 544,354,010 7,793,175,388
40 2016 10 21 2017 20 32,551,862 666,091,188 7,159,636,062
41 2017 21 2017 10 20 30,503,644 299,539,170 6,890,600,536

32/96




EDINETOOOO
O00000000000000000000000000(E12457)
Oooooooooooobooooooad

BHOBEARMABHESHLOR—LA—VECIEFRSH CIREBVLEETETY,
TREREZOEMTH FFROEREFLTSLOTRBUELA.

2017810831 BRE

BEE@dE-aEEnHs B (RRR- SR AR ER
20074:11818~2017%106318 (T8 : 199745818) HHEE 8,899m
14000 s WARE @ o1 48
M BREIRRE B amamEin)
12,000} 300 = —
128 0.26%
10,000F {200 3nA 0.03%
WM e ol
8,000F —— BREH 1100 L 5.05%
— ARG i 4.29%
HAREEREN) 5fF -4,83%

6,000 : : ' 0

o711 a1 13 1811 (EFE/R) L L

s HEEERAREENSLUENDYRER(SEEEER) 23 . X7 F0RNBICESE N RS E-BSIC . S0 RREE (HE ) T%
Zr R (EEE) LSO REEESLURER T BRENs LS EEEE A ERENE. 1 T O olETT.

SECMIEEE (1 ZOmy. B )

=1 1= 18110/20 16/4/20 1610/20 1774420 1771020 BEER
A 40/ 40/ 40P 40/ 40m 2,856/
s EARICE TR AESOSERYELIES. £33V R IREFELONEVESHF EET.
FECHAEDIKR
A2 e H—hT72 A
Ll B . L 5 ) g =t M7 4.78%
1| UsD | 7AaunE@ | 20362715 | @@ | AA+/Aaa 4.500% 10.8% LR AR
2| UsD | 7Fauh@E@ | 2030/5/15 | @ | Ad+/Aaa 6.250% 10.5% P pr—
3| UsD | 7AUNESR | 2020/8/15 | @R | AA+/Ala 8.750% 10.3%
4| UsD | FAUNEE | 2021711715 | @@ Adc+iAaa 8.000% 10.3%
5| EUR | Krv@EA 2031/1/4 | @A | AAAAaa 5.500% 7.3%
6| EUR | FryE@A 2030/14 | mE AdAAaa 6.250% 7.3%
7| EUR | ErvEA 2028/7/4 i< AANA2A 4.750% 7%
& | EUR FryER 2034/7/4 i3l Abhshaa 4. 750% 7.2%
9 GBP ¥R EE 2032767 7] ] ARSAaZ 4.250% 1.9%
10| GBP T¥ULER 2044/1/22 | BN AASARZ 3.250% 1.9%

() HElBiE. SEP (L) EbA—F r—X (B ER T ESELTLET.
MNARSEH I TRAM L SORTA SV CEERLTVET.

E&iﬁﬂiﬁﬁﬂ}ﬁﬁ
5

|

=]

20084E 20094F 10104 HN1E 20124 20138 0146 20158 20164E 2074

oF 77 PO RIS, SHied (1S ) EFHRL AL O LLTRELTVET.,
S 2017FRIBASI10RFEFETORSRERTLTLES .

-5

33/96



Qa

@

€

4

G

G

Q@

Q@

G

“

03 6437 6000
www.gsam.co. jp

03 6437 6000
WWw.gsam.co.jp

34/96

G

EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad



G

G

@

(8
G

03 6437 6000
www.gsam.co. jp

10

1997

35/96

EDINETOOOO

OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

G

G



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

21 10 20 10 21 20
1997 1997 10 20

(a
30

(b

O®

36/96



O®

37/96

EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

22



@

@

®

*

®

28

38/96

10

EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad



a

@
€

10 20

193

39/96

EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

38 59
12 133

41 29 21 29



EDINETOOOO
OO000O00o0oOO00o0Do00DOo00oo0onoOO(EL2457)
Ooooooooooooooooooad

40 41

29 20 29 10 20
6,607,142,156 6,220,622,589
5,273,582 1,463,674
6,612,415,738 6,222,086,263
6,612,415,738 6,222,086,263
28,638,544 27,562,402
5,273,582 1,463,674
3,651,977 3,435,550
51,127,654 48,097,626
842,906 976,952
89,534,663 81,536,204
89,534,663 81,536,204
7,159,636,062 6,890,600,536
636,754,987 750,050,477
2,228,587,127 2,162,665,230
6,522,881,075 6,140,550,059
6,522,881,075 6,140,550,059
6,612,415,738 6,222,086,263
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40 41

28 10 21 29 21

29 20 29 10 20
269,388,261 60,953,218
269,388,261 60,953,218
3,651,977 3,435,550
51,127,654 48,097,626
842,906 976,952
55,622,537 52,510,128
325,010,798 113,463,346
325,010,798 113,463,346
325,010,798 113,463,346
17,868,445 3,841,862
327,247,909 636,754,987
27,977,305 26,640,316
27,977,305 26,640,316
1,703,486 2,751,920
1,703,486 2,751,920
28,638,544 27,562,402
636,754,987 750,050,477
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40 41
29 20 29 10 20
7,793,175,388 7,159,636,062
32,551,862 30,503,644
666,091,188 299,539,170
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40 41
28 10 21 29 21
29 20 29 10 20
65,250,253 54,498,834
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10,000 3,528 3,567
10,000 40 40
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4,376,140.59
(648,937,888)
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197,324 223,449
9,974 16,707
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5,734,984 6,774,131
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2,319,237 3,030,358
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63,290 67,044
187,482 175,704
71,744 46,945
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