EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

27 16

03-5210-8500

1/112



36

11

34

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

0120-439-244

http://www.ja-asset.co.jp/

1.62 1.5

2/112



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

0120-439-244

http://www.ja-asset.co.jp/

27

17

28 15

0120-439-244

http://www.ja-asset.co.jp/

3/112



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

11

11

4/112



EDINETOOOO

O000000000000000000000O(E12882)

<http://www.toushin.or.jp/>
Mm%

. HEGRE.
W5 - B0 REN RIS (AR

]

LY

AMBERN: —ERESNET? Y ETH>TEEORIENEESTONEROERHEEEL S0
HRENSIFAEEND.

] o BILEME S ORE IR RARIC BT, ARSI LS SRS B
FAEANCTSEORRHSTOEND,

] B EEREVERSEENRCHNT, HAEECIEIE S NENSRENCESE
ARLTaBEORESHIEOEND.

AHESR
(527 ER. 773U-JPUERR0A. BALYN (RE) SREZHCSDINANGREANTIET. )
HEHREE

it

=
AT
Ll

—8
HE
iR\
MR
DL bR ()
FRRRE

HEES ( 1
Ha e
HaEIEEL

HEESEEDCRELTOS A8~y &) 1B, BAToa ) 20T IOEmELRLT
BOET,

FOMR EHEANTOSEREERTSE0STE,

5 1 E:BERRENZEEERENECHNT. S102RTSEQEETFHIBOEND,

F0 =K MEEREREEEENECENT, EAERCLSNENSSTROEE NS
THENEEESEOEND, 8 MENOEE) QP rgx) E3Er3E
BAPEEFICEET S ENETS,

Fr-7r A BERENGEREERRCHENT, HEFEER (JryE 37 FrILOH
EEANDEOERC,) ERENSE LTEETIEOEND,

AR AL BRREREENERRECHNT, Aoy PEFRHBNBORESENESED
RiFAMOAy PETIEOLERSROBEOEN D,

5/112

Oooooooooooobooooooad



EDINETOOOO

O000000000000000000000O(E12882)
Oooooooooooobooooooad

n O ER<it REEOESSCREALET.

w PR IFE =07 RAR TEREITLET .

» Y77 R IABARS I — T 7 RAOIREEEC T BAZR<ER T 23
DEBEPDELVEAEREARELET.

v IRENRET DM, RAIEL TREEER(BBB—#BHEHLL L) &L R—b
7A)FEEOTFERMT (FRELTWRREECRIEBBHIENETIL

f=6M) I FAIEL TARBLL EE#ELET .
77 EO{TiEH
LI7URE. TFEV=-T7 o RARTEREZTVWET,

TrPEN=T7RAREF BRE(RRE) NORBENCREEFLHTRE -

Tr7vREL.FOESETELTIH —T7 /RICHEELT. RENGBRETH —
TrRTITHEMTY,

ERE IS

NE=T7K) (RH¥=T7F) (EEEERR)

6/112



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooodad

YT HRERT TV I R (R<BEF. Bt HRE
N—2R) ZHhREINIC LO3REEELET .

w BU7RE ST EFERT Ty IR BRLBE S AREAN—X) ENF
v—7*ELET
H A FY—T]83. 77 ROBRBRE B SIRT S S OEAM SRS SO B ET .

" T HFREET T VI A (ER<BR) (&, Citigroup Index LLCIC&WBIE.
BHBLUAREIN TS, BRER< R T EROEROBEIRSREZHHRD
RS ER TINEFE L@ Ty AT BFER{ R I EEOE RS
FHOEBERIBUTVDIEBHEVWAFT .

YT FYIAQECEEBER KE-HFS Qe - RV TSR IUT-
HE (M) -2 HR=-F =27 (P 7 - A7 =7V e ETY,

w YO ROBARICE TR AT TY7ACKRILAR=2) 26 EC. 3T
T —Ti SR OFEETE T U RBICHRRLELOERBLT
LEd.

" HTYI AT FEOAEBRFBEREFCEVTONYFI—JELTHEL
ERHSNTWLWED,

7/112



EDINETOOOO
O000000000000000000000O(E12882)
OooOoooooooooooooboood

3 IH—TJ7RONEEEENERS LU BENS|0ERICETS
1EPRE. ITUV R IR —IAVMIBELET

 REEHOEBBEAEH THEEIIT b TRV AN F T — IR T TTOEEET OE
F.cheMBEFZCLA<AHT A &CLHT. EENGHBREOHBEEEELET L. A
PFT=IRETOUAIEEETED,

byF T 7IO—F

ERNSERNELUTIO— IR T AR EEROREELTARTUR T
F— LA TR A N R O E O MR T R LR S | B e

ERlEc

PFF A NZAFCE T EHNRALCEY I FDEAMBOANBAB LS T 2L —

Tal-—ia 0% _
= - LoV R ET

=B =T (R T E B DR E R FRIL T O ROHE A RS T MR AN RIS S I L

K=
. - *7T

HRARERD T 7T AP LT AR Lo TRMER D= FALT. Jr R il T IUR

W .
= BRSO BEAT s SR T

TPF RN I F AT AR BT E R A T Ly FEREO 7 — IEEE T L RIS
B8 05— (. NSO M SHER) ORI RS = Lif ey

ReLF7YT7TO-F

Bl ARR

DIV RI—-TALNOEE

B BTSRRI AM IS~ ILILE—

FREEHE : K wHFa—tu /i KRR

§ B FTRSOBAAMOUEY W 28FICHRORY ELEH ORIITGRBA A

IR OSSR - AN ST B (oI -2 e R R T SR iR Ol T
FLET.

o HRTHEROWERMOUED

o FO—/ 1T B3R IR A AR O R 3 TR &8 R —.
RRFICHSE. HRS00EMH E02,000E A HECEED
Rt—EAE R R

HEE-mEBEEICE TR, FEOIIEERNTEIVESHEUET.

8/112



EDINETOOOO
O000000000000000000000O(E12882)
Ooooooooboooobooooonoad

ELIRE R

0 JABARS T H — D7 RADREESICE FRESRTER A,
» HEHREENORBERETSCE.FRERIFEA.

BH10R16B(FEBOESIEEED) ICEENTEZREBOIF LING
HELUTHZ GHEREZAFT ) SOE|MEDENRBAEL. DECFHI. F5E
EH A BEMIRAKE. TR MR TRELET.

L. DENRESN P EOBSICE. SRETHhEVCELBVET,
HMRODEZEOZIHVSIUEOFECOVWTERIITZEOTEHIEE A,

12 11 24
12 12 11
12 12 22
19

9/112



EDINETOOOO

00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

HRTREY
S ey | NI
B EZORE. m##ﬁfﬂfﬂf\\lﬁﬂ
A N N[ i
e E=A

(EEE) Pt (=) HE

SibE

WiaE

s i ]I

CEEEIRADE 2 I Lo 23 DAV S (FEERD
DB D EREE
QEWMREE L ERNS SO R ¥
# SN, BO7FIREL TS HA TORFLRLTLET,

< BsEnis
OTPUF O RMD TR - IS LU —BIRTED IR %41
DEMARE LB S8 5
QREHIE. MBSHLU —ERIED XU ¥

CSFED ZBURIEFIRITHASH D (BEERES B3-S HEHTHA 2
OIERNED RE- T HE
QiENIIEI FEEU MM Dil1 ¥

CIERMDEE P T b TR —T ke A = T T —

{Wellingion Management Company LLP)
SREErSHAERRECIRS LU AEES (O EE M 2ER0SRES T, ABAEST T-07 P IIBITE
B EED EEPE. REWEITHET.

26 11 28
34

28 15
10
10 13
20
30
10
19
12 10
19 30
24 26 15,000 15 34

10/112



EDINETOOOO

00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

13 19,550 36.61
18,850 35.30
12 15,000 28.09

50.91
49.09

L LA bt AL AN L -3

& W

PREEND
7 |

$E THFa—tw I B

o R TH/ENEARBOUET W 928FICHEDEVEREHRDIRT Rie@ St

o R THEHUDEHBREOUED
e 70—/ B EN

Rt —E gt

14

11/112

o3 VNS S PN B s o 5 o

B R ACEREER . O R SR BB R —,
WRFCBA. EFRS00ELL ED2,000E8A 2 REICRESE



18

10
11

12

13

14

15

16
17

18

13

10

20

21

15

236

17

22

17

12/112

20

16

11

EDINETOOOO

00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

341

20

14

11

18

14

18

10

13



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

11
13 13

14

| BETORR (£ A—)

{74770 Y

LU Y- ORI M—FT2UASE  URIER
@3 L4
gO—ii '
e Tl A=k atA
%=1
T ry
— 27wk =

HELM Ei Bix B

13/112



=

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

STE-AHORE

WS BRI
(DT RR—T X IF)

i ol O S S Tty - el e

EOEERAITBEREEN
L—Fa 7
—E:— BRI F ERERDER
g R WEINIT,
BirpEgeHETEybT2IAb
WA E R EDZ WATEF e

MEREEEISERITEEI TR

TR = =D DTN TR = b Q

L L

HEDHE

@577 F ERsE
CEREEO AR AT

| s > IR IAE I,
BESEARERLET,

L

M—F72 ) DiRE

g ot U )
aATAT G

EREESR

<::| MR ERE]
J L

=z

30

25

10

10

14/112



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

10 16

40

41

15

15/112



10

28

17

19

100

16/112

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

100
16
18
20
28
28

21



22

23

50

50

24

25

17/112

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad



20

31

32
31

33

10

42
130

17 86 879

18/112

EDINETOOOO

00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

100

50



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

10
12 11
13 18 21 27 29
18 18

236

341

19/112



10
11

12

13

14

15

16
17

18

13

11

13

13

17

13

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

10 10
18
20
14
16
14
17
11 11 13
11
14
10
100 10
16

14

20/112



28

17

100

18

15

21/112

EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

16
28
28



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

19

50

50

20

21

26 11 28

22/112



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

23/112



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

37

24/112



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

25/112



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Oooooooooooooooooaod

(BE{ER)
Y77 FOERREER Y
SEcERT R @R
RN o i) T
oo 4o AESEERRRERER | oo
Bl N JA— | Eam
] PO— an0%
L 20.0%
Qe
............................................................................. | ano
0.0

H05EILA W0E12A J0NENEA 2R 10 3E2A

#0091 282014611 BOSEMOE/FICET S8R
5 Rl O R S T e T A i R M D R IZ DT
BRLEDTT.

=477 ROEMRERE. BSOS SRl
EHELTHRLEMRER RSO TORT 0T, R
CERER T THEL - ERERs Rl E
T ET.

Lyt 5 ik T ey [ et o ()
EAGLTHEL RSN TN TOETOT. WD
EmER R SRS S TET.

772 FEDINTRNEREIZALD
(i dnlid

100,05

20,09 4

H7rvE Bl FARH FADE CEER TSR FAER

#=200981 28201451 1 AOSEMOE/FCE T SEHE
1 B T - M- IV T L KR TP
WE I SUC DO TERNL. Y07 A FER R RE T S5%
ERENCHR TESEDICERLASOTT.

LT ROEMBERD. BRSNS REET AL 20
EEELTHELCEMRER RSN TV ET 0T, M
AR BE T T R ML A MR R R SR

FET .
*SREISANER

B - MRS TOPIX) (XA 7)

FEEE--- MSCIDTH T 1 F o7 R (BB | B2
m~—2)

REE - MSCIZT—3 7 F—ryvb1»Fe22(A
|mWA—2)

BHAEM®--- NOMURA-BPIEH

FGHEEMN - T REN T T A (R B i —2)

REN . 7 ARETRENET T T A (@A =2)

() AR ER S AT R L T R
LTEUET.

@MELPHE R (TOPIO 2., 3T ML 3BT S (P (S RS (B O AR 750 ), FERR DML, MR RO 3. P SR IR RN
FTETATOER- 2RSSR (TOPX O R AR ET & T TOEN R NSNS B LT e Tl 5
St UMETIE RIS (B A Rt SRR AR A S e T, AR RIS (BN L. MR DR T AN CIEE T S e 2

WCHLTE. MEEALERA,

SPOMLIRA-BPIER 2. W R et ot L T L S S T SN A H I IR s L T, s, IR R
Hit S @R T I AERG TR IERER- ML — AT AL EE A

SIMECIDT TR, IMSCIT T =22 T T =t b 2570 3 2 |1 MSC) InCABBRL i BNET. B T T SEHE R

E AR AT TGO Inc SRMLET .

BT I T 7 2] T REE R EN T 72 R Citigroup Index LLCIZ RSB MR E LT RESH TS M8

FudA T,

26/112



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

1.62 1.5

0120-439-244

http://www.ja-asset.co.jp/

0.20

1.296 1.20

0.65 0.50 0.05 1.20

15

27/112



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

0.5
0.00324 0.003
25 49 12 31
2.1
o
20.315
15.315
o
20.315
15.315

28/112



EDINETOOOO

00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

FLE= BESE BEEEITE . . .
e BREEERSRE | M- REE RENRE BRI R
BRI
Re - REE o C o
BAMERR
YT °© o o
1R R o o o o
100
20

29/112

.315



EDINETOOOO
O000000000000000000000O(E12882)
Oooooooooooobooooooad

CPEHEFOMEZNTED 7 A-E>

< BAE (WRs3) >

SBtE:2.000F3  SBCANAESEEER: 12,000/
syl EA AREER: 10,000/

12,000 ssessnannan P —— -
=EE
ik 7=
1t|‘m:ﬂ LEIRLIELIZLLR - {LIRLILLISL IR ]S ] AEREEN
el [ Hfida Al
BEED BEE e
ER {EREcE {ER %
A < B < c -
10,0008 10,0008 10,0001
L.
oA SO IEREE & wACHO AR G HiEmoiErETE
10,000 11,0008 120008

HERIBETEA—UETHY, BEEROES LRSS REFENHTILOTABYEL A,

30/112



EDINETOOOO
00000000 O00D0bDO000DO0OdnooEL2882)
Ooooooooooooooooooad

26 11 28

373,600,457 100.21]
( ) - 776,188 0.21
( ) 372,824,269 100.00
) ) ) [ )
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100.21]
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1

5 (2005 10 17 ) 187,354,005 191,791,522 13,507 13,827
6 (2006 10 16 ) 301,220,229 308,473,752 14,119 14,459
7 (2007 10 16 ) 338,665, 776 350,845,742 14,733 15,262
8 (2008 10 16 ) 345,976,516 358,191,074 12,177 12,607
9 (2009 10 16 ) 389,822,154 399,645,231 12,302 12,612
10 (2010 10 18 ) 379,469,466 388,106,598, 10,984 11,234
11 (2011 10 17 ) 386,772,604 394,973,649 10,376 10,596
12 (2012 10 16 ) 399,799,844 408,762,216 10, 706] 10,946
13 (2013 10 16 ) 374,553,303 383,133,406 13,096 13,396
14 (2014 10 16 ) 351,107,809 358,677,931 14,378 14,688
2013 11 384,510,245 — 13,762 —
12 369,533,585 — 14,098 —
2014 1 360,668,373 — 13,854 —
2 363,698,916 — 13,925 —
3 364,260,307 — 14,114 —
4 365,082,049 — 14,161 —
5 363,583,756 — 14,106 —
6 366,070,798 — 14,142 —
7 364,152,561 — 14,279 —
8 364,167,090 — 14,484 —
9 364,961,682 — 14,887 —
10 362,656,059 — 14,588 —
11 372,824,269 — 15,821 —

1
5 2004 10 19 2005 10 17 320
6 2005 10 18 2006 10 16 340
7 2006 10 17 2007 10 16 530
8 2007 10 17 2008 10 16 430
9 2008 10 17 2009 10 16 310
10 2009 10 17 2010 10 18 250
11 2010 10 19 2011 10 17 220
12 2011 10 18 2012 10 16 240
13 2012 10 17 2013 10 16 300
14 2013 10 17 2014 10 16 310
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5 2004 10 19 2005 10 17 7.0
6 2005 10 18 2006 10 16 7.0
7 2006 10 17 2007 10 16 8.1
8 2007 10 17 2008 10 16 14 _4
9 2008 10 17 2009 10 16 3.6
10 2009 10 17 2010 10 18 8.7
11 2010 10 19 2011 10 17 3.5
12 2011 10 18 2012 10 16 5.5
13 2012 10 17 2013 10 16 25.1
14 2013 10 17 2014 10 16 12.2
)
100
5 2004 10 19 2005 10 17 75,214,449 24,145,250 138,704,802
6 2005 10 18 2006 10 16 131,571,947 56,937,817 213,338,932
7 2006 10 17 2007 10 16 95,252,855 78,716,149 229,875,638
8 2007 10 17 2008 10 16 95,476,767 41,233,375 284,119,030
9 2008 10 17 2009 10 16 64,745,943 31,991,520 316,873,453
10 2009 10 17 2010 10 18 57,712,661 29,100,828 345,485,286
11 2010 10 19 2011 10 17 54,479,363 27,189,843 372,774,806
12 2011 10 18 2012 10 16 46,664,103 46,006,728 373,432,181
13 2012 10 17 2013 10 16 46,028,430 133,457,172 286,003,439
14 2013 10 17 2014 10 16 30,732,993 72,538,933 244,197,499
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6,130,969,656 29.33
488,822,831 2.34
231,971,932 1.11
1,413,931,109 6.76
2,050,397,531 9.81
2,019,985,487 9.66
473,494,928 2.27
1,078,441,959 5.16
612,416,913 2.93
312,667,223 1.50
161,508,576 0.77
178,311,971 0.85
2,331,688,817 11.16
50,070,327 0.24
109,838,585 0.53
69,603,814 0.33
170,882,331 0.82
127,518,864 0.61
403,669,346 1.93
258,745,837 1.24
87,952,724 0.42
18,762,890, 761 89.77,
59,080,192 0.28
78,173,798 0.37
137,253,990 0.66
971,717,598 4.65
114,661,734 0.55
46,622,873 0.22
110,269,574 0.53
1,243,271,779 5.95
758,380,062 3.63
20,901,796,592 100.00
3,077,237,151 14.72
3,083,954,537 14.75
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) D) ) D) & )

1 T-NOTE 2.0 10,775,000} 12,106.10] 1,304,432,859 12,113.95 1,305,278,833 2l 2016/4/30( 6.24
160430

2 T-NOTE 2.5 7,765,000] 12,165.88 944,680,780 12,113.03 940,577,008} 2.5 2024/5/15| 4.50
240515

3 T-NOTE 0.875 7,795,000] 11,888.02] 926,671,665 11,898.74 927,506,867 0.875 2016/12/31f 4.44
161231

4 T-NOTE 1.5 6,400, 000j 12,009.58 768,613,230 11,939.38 764,120,490 1.5 2018/8/31] 3.66
180831

5 T-NOTE 1.0 6,060,000j 11,570.80] 701,190,674 11,526.50 698,505,981 1 2019/9/30| 3.34
190930

6 GILT 1.75 3,155,000 18,963.00] 598,282,677 18,978.26 598,764,191 1.75 2019/7/22( 2.86
190722

7 BTPS 2.5 3,455,000 15,660.60] 541,074,006 15,735.68 543,667,744 2.5 2019/5/1) 2.60
190501

8 GILT 2.75 2,395,000f 19,776.69] 473,651,812 19,920.65 477,099,733 2.75  2024/9/7| 2.28
240907

9 OBL 0.5 190412 2,770,000f 15,004.08] 415,613,031 15,004.09 415,613,458 0.5 2019/4/12| 1.99

10 OAT 1.0 190525( 2,600,000f 15,251.39] 396,536,192 15,251.39 396,536,192 1 2019/5/25 1.90

11 T-BOND 3.625 2,765,000] 13,590.90] 375,788,605 13,408.94 370,757,319 3.625 2043/8/15 1.77
430815

12 OAT 2.25 2,175,000] 16,356.12] 355,745,784 16,522.46 359,363,592 2.25 2024/5/25 1.72
240525

13 T-BOND 4.5 2,335,000f 15,250.50] 356,099,246 15,280.30 356,795,094 4.5 2036/2/15| 1.71
360215

14 BUND 1.5 2,235,000f 15,715.64] 351,244,725 15,847.55 354,192,788 1.5 2024/5/15| 1.69
240515

15 BTPS 3.5 1,875,000f 15,603.20] 292,560,000 16,083.07 301,557,600 3.5 2030/3/1) 1.44
300301

16 OAT 5.0 161025 1,740,000f 16,217.02] 282,176,218 16,119.87 280,485,773 5 2016/10/25( 1.34

17 GILT 3.25 1,350,000f 20,390.55 275,272,476 20,710.19 279,587,634 3.25 2044/1/22 1.34
440122

18 T-BOND 3.625 2,065,000f 13,435.91] 277,451,611 13,412.63 276,971,000 3.625 2044/2/15 1.33
440215

19 BTPS 2.75 1,765,000] 15,367.68 271,239,552 15,368.41 271,252,542 2.75 2016/11/15( 1.30
161115

20 GILT 4.25 1,100, 000j 23,606.28 259,669,113 23,706.39 260,770,306 4.25  2036/3/7| 1.25
360307

21 OAT 0.5 191125( 1,560,000f 14,874.02] 232,034,730 14,899.58 232,433,510 0.5 2019/11/25| 1.11

22 SPA GOVT 5.5 1,235,000f 18,685.56] 230,766,765 18,600.92 229,721,461 5.5 2021/4/30| 1.10
210430

23 NETHER 1.25 1,450,000f 15,419.86| 223,587,990 15,419.93 223,589,072 1.25 2019/1/15( 1.07
190115

24 T-NOTE 1.625 1,820,000f 12,025.17) 218,858,154 11,928.29 217,095,034 1.625 2019/3/31f 1.04
190331

25 BUND 4.75 915,000 23,045.63 210,867,533 23,194.30] 212,227,882 4.75  2034/7/4f 1.02
340704

26 BUND 3.5 1,185,000] 17,112.00] 202,777,200 17,050.91 202,053,307} 3.5  2019/7/4) 0.97,
190704
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27 GILT 2.0 1,000,000  19,000.44f 190,004,493  19,132.23 191,322,331 2| 2020/7/22] 0.92
200722
28 T-NOTE 0.75 1,585,000  11,708.46[ 185,579,166  11,733.40 185,974,451 0.75 2017/12/31 0.89
171231
29 BTPS 3.75 1,085,000  16,471.68 178,717,728  16,948.60 183,892,397 3.75  2024/9/1 0.88
240901
30 S INGAPORE 1,885,000 9,490.64 178,898,663 9,460.67] 178,333,701 2.375  2017/4/1| 0.85
2.375 170401
89.77
0.66
5.95
96.37
15,473,977.99| 1,813,404,280 1,828,095,749 8.75
2,164,002.81 226,987,987 225,294,692 1.08
3,944,000.000 571,352,806 580,269,080, 2.78
809,000.00 150,044,244 150,085, 680, 0.72
1,118,000.00f 136,648,117 136,932,640 0.66
348,000.00] 5,514,469 5,519,280 0.03
56,000.00 1,943,519 1,965,040 0.01
300,000.00 30,440,649 30,081,000 0.14
998,000.00] 92,831,618 92,145,340 0.44
2,521,000.00 26,472,744 26,848,650 0.13
10,669,584.58 1,242,393,646( 1,260,626,597 6.03
1,384,000.00, 144,355,880 143,963,680 0.69
10,830,000.00; 93,354,600 92,379,900 0.44
1,003,000.00{ 147,016,480 147,561,360 0.71
4,596,000.00 841,673,640 852,649,920 4.08
128,000.00 15,617,280 15,677,440 0.08
1,960,000.00 31,007,200 31,085,600 0.15
2,650,000.00] 45,898,000 44,944,000 0.22
338,000.00 6,655,220 6,682,260 0.03
766,000.00 77,853,430 76,806,820 0.37
1,377,000.00, 127,234,800 127,138,410 0.61
3,135,000.00, 282,737,750 284,438,550 1.36
)
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0120-439-244
http://www. ja-asset.co.jp/

0120-439-244

http://www.ja-asset.co.jp/
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13

25 10 16

14

26 10 16

1,997 =
387,206,829 361,161,160
= 29,999
387,208,826 361,191,159
387,208,826 361,191,159
8,580,103 7,570,122
1,515,871 143,876
106,103 98,244
2,440,276 2,259,494
13,170 11,614
12,655,523 10,083,350
12,655,523 10,083,350
286,003,439 244,197,499
88,549,864 106,910,310
11,555,509 37,855,048
374,553,303 351,107,809
374,553,303 351,107,809
387,208,826 361,191,159
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13 14
24 10 17 25 10 17
25 10 16 26 10 16

105,122,028 47,065,872
105,122,028 47,065,872
221,640 195,419
5,097,689 4,494,546
13,170 11,614
5,332,499 4,701,579
99,789,529 42,364,293
99,789,529 42,364,293
99,789,529 42,364,293
29,245,305 5,787,388
26,367,663 88,549,864
10,629,972 11,936,710
10,629,972 11,936,710
10,411,892 22,583,047
10,411,892 22,583,047
8,580,103 7,570,122
88,549,864 106,910,310
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14
26 10 16

373,432,181

286,003,439

46,028,430 30,732,993
133,457,172 72,538,933
286,003,439 244,197,499
1.3096 1.4378
) (13,096 ) (14,378 )
13 14
24 10 17 25 10 17
25 10 16 26 10 16
10,000 50
8,784,572 7,740,592
2,011,347 28,836,313
76,994,355 69,055, 262
9,339,693 8,848, 265
97,129,967
3,396.11 114,480,432
8,580,103 4,688.03 7,570,122
300 310
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13 14
25 10 16 26 10 16
13 ( 24 10 17 25 10 16 )
75,325,345
75,325,345
14 ( 25 10 17 26 10 16 )
41,028,944
41,028,944
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133,986,704 361,161,160

133,986,704 361,161,160

D
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25 10 16

26 10 16

409,703,721

550,472,272

76,654,116

74,222,522

15,512,106,849

17,417,248,887

49,400,337

124,419,615

127,143,050

1,112,144,910

1,120,679,486

34,622,672

125,113,369

586,550,257

795,653,085

148,501,978

127,107,972

14,872,719

30,051,246

18,068,977,174

20,367,691,889

18,068,977,174

20,367,691,889

31,362,692

110,250,096

12,467

352,513,708

621,625,711

340,288,760

619,420

724,177,627

732,495,227

724,177,627

732,495,227

7,304,092,910 7,284,440,702
10,040,706,637 12,350,755,960
17,344,799,547 19,635,196,662
17,344,799,547 19,635,196,662
18,068,977,174 20,367,691,889
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25 10 16

26 10 16

24 10 17

25 10 17

8,229,919,653

7,304,092,910

196,426,988

402,570,816

1,122,253,731

422,223,024

163,055,051

133,986,704

13,252,970 9,230,535
32,609,978 28,024,856
37,210,586 28,241,354
86,843,871 63,511,994

5,889,407,030 5,852,447,379

1,081,713,424 1,168,997,880

7,304,092,910 7,284,440,702

7,304,092,910 7,284,440,702

2.3747 2.6955
(23,747 ) (26,955 )
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( 24 10 17 25 10 16 )
242,973,960
1,949,516
1,846,873
12,644,336
259,414,685
( 25 10 17 26 10 16 )

789,023,255

30,451

1,769,712

790,823,418
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)
25 10 16

3,202,310,809 3,207,769,217 5,458,408
243,993,339 241,684,830 2,308,509
26,502,235 27,172,200 669,965
929,524,629 932,593,607 3,068,978
556,924,672 556,704,300 220,372
36,143,293 36,089,550 53,743
52,380,960 51,627,400 753,560
12,501,764 12,589,500 87,736
9,739,043 9,740,640 1,597
28,204,047 28,378,350 174,303
343,257,580 351,318,450 8,060,870
11,213,468 10,933,500 279,968
2,722,897,030 2,733,858,335 10,961,305
80,117,770 79,802,490 315,280
34,842,400 34,079,100 763,300
1,543,549,799 1,543,638,262 88,463
456,403,830 455,756,367, 647,463
38,756,300 38,782,800 26,500
201,440,990 197,410,460 4,030,530
34,022,150 33,599,250 422,900
292,530,540 294,938,640 2,408,100
520,647,030 523,987,860, 3,340,830
11,377,903,678 11,402,455,108 3,259,980
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1

2,961,094,911 2,892,162,010 68,932,901
976,361,975 959,108,180 17,253,795
197,132,377 192,438,400 4,693,977
187,581,873 184,068,300 3,513,573
5,310,140 5,139,960 170,180
178,183,340 168,387,200 9,796,140
20,062,791 19,322,150 740,641
116,237,319 114,978,500 1,258,819
88,831,817 86,715,200 2,116,617
11,217,027 10,980,540 236,487
2,231,494,659 2,186,256,934 45,237,725
29,593,200 28,392,000 1,201,200
588,034,954 588,165,355 130,401
961,592,857 927,783,298 33,809,559
148,733,100 144,665,300 4,067,800
189,933,300 184,385,600 5,547,700
6,357,780 6,171,880 185,900
530,154,430 509,815,600 20,338,830
117,391,500 116,499,600 891,900
389,303,790 376,877,600 12,426,190
9,934,603,140 9,702,313,607 14,863,273
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T-BOND 2.75 421115 1,345,000.00) 1,312,425.78
T-BOND 2.875 430515 570,000.00 569,510.15
T-BOND 3.0 420515 175,000.00 179,785.15
T-BOND 3.625 430815 2,765,000.00 3,178,453.90
T-BOND 3.625 440215 1,370,000.00 1,575,178.90
T-BOND 4.5 360215 965,000.00 1,257,440.22
T-NOTE 0.5 160615 13,000, 000.00 13,056,875.00
T-NOTE 0.875 161231 3,120,000.00 3,150, 956.26
T-NOTE 1.0 190930 10,485,000.00 10,306,427.34
T-NOTE 1.5 180831 6.,400,000.00 6,501,000.00
T-NOTE 1.625 190331 5,915,000.00 6,016,201.97
T-NOTE 2.5 240515 8,200,000.00 8,500,453.08
T-NOTE 2.75 240215 97,000.00 102,729.06
54,407 ,000.00 55,707,436.81

(5.,900,531,706)

ANHEUSER 5.5 180115 205,000.00 230,584.00
BAC 2.65 190401 400,000.00 408,160.00
BP CAPITAL 2.241 180926 500,000.00 507,850.00
CHEVRON 1.104 171205 445,000.00 443,709.50
ELI LILLY&CO 1.95 190315 430,000.00 433,526.00
GEN ELEC CO 5.25 171206 525,000.00 584,876.25
GEN ELECTRIC 0.85 151009 300,000.00 301,170.00
GEORGIAPOWER 0.75 150810 550,000.00 551,780.46
GLAXOSMITH 1.5 170508 425,000.00 428,293.75
GOLDMAN 6.15 180401 400,000.00 456,920.00
HESS CORP 1.3 170615 155,000.00 155,108.50
IBM 0.55 150206 520,000.00 520,438.36
MERCK & CO 1.3 180518 310,000.00 310,310.00
NORTHEAST 1.45 180501 255,000.00 252,478.05
PEPSICO INC 0.75 150305 1,050,000.00 1,051,890.00
PEPSICO INC 2.5 160510 530,000.00 545,919.71
PHILIP MORRIS 2.5 160516 525,000.00 541,065.00
TOYOTA 1.375 180110 400,000.00 402,600.00
TRANSCANADA 0.75 160115 450,000.00 449,694.27
TRANSCANADA 0.875 150302 520,000.00 520,662.84
VWV CREDIT 1.875 161013 526,000.00 535,909.84
9,421,000.00 9,632,946.53

(1,020,321,696)
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63,828,000.00 65,340,383.34
(6,920,853,402)

CAN GOV 1.25 160201 1,400,000 00 1,406,006 .00
CAN GOV 1.5 230601 315,000.00) 307,610.10
CAN GOV 1.75 190901 1,295,000.00) 1,319,864.00)
CAN GOV 2.5 240601 350,000.00) 368,935.00)
CAN GOV 3.5 451201 85,000.00) 104,890.00
CAN GOV 4.0 410601 145,000.00 189,438.15
CAN GOV 5.75 330601 665,000.00) 1,011,252.20)
4,255,000.00 4,707,995.45

(443,163,611)

MBONO 7.5 270603 9,240,700.00) 10,350,508.07
MBONO 8.0 200611 14,638,700.00) 16,758,383.76
23,879,400.00 27,108,891.83

(211,720, 445)

AUSTRIA 1.15 181019 275,000.00 286,976.25
AUSTRIA 1.65 241021 140,000.00 147,924..00
AUSTRIA 1.75 231020 215,000.00 231,662.50
AUSTRIA 3.15 440620 350,000. 00 458,850.00
AUSTRIA 3.5 150715 700,000.00 718,410.00)
AUSTRIA 3.65 220420 515,000. 00 630,437.25
BELGIUM 1.25 180622 475,000.00 495, 66250
BELGIUM 2.6 240622 385,000.00) 439,398.19
BELGIUM 3.25 160928 985,000. 00 1,047,646.00)
BELGIUM 3.5 170628 300,000.00) 328,305.00)
BELGIUM 3.75 200928 681,000.00) 816,076.35
BELGIUM 4.25 410328 65,000.00) 93,509. 00
BELGIUM 5.0 350328 610,000. 00 928,054.00)
BTPS 2.5 190501 3,455,000.00 3,675,774.50
BTPS 2.75 161115 1,765,000.00 1,842,660.00)
BTPS 3.5 300301 1,875,000.00) 1,987,500.00)
BTPS 3.75 240901 1,085,000.00 1,214,115.00
BTPS 4.0 370201 875,000.00) 953,137.50)
BTPS 4.75 210901 93,000.00 111,246.60
BTPS 4.75 440901 225,000.00 267,412.50
BTPS 5.0 220301 885,000.00) 1,073,770.50
BTPS 5.5 220901 870,000.00) 1,090, 980.00)
BTPS 5.5 221101 750,000 00) 940,500. 00
BUND 1.5 240515 2,350,000 00) 2,519, 200.00)
BUND 2.5 440704 740,000.00) 890,664.00)
BUND 3.5 190704 1,185,000.00 1,377,562.50)
BUND 4.75 340704 915,000.00 1,432,524.00)
BUND 5.50 310104 150,000.00 242,025.00)
FINNISH 1.5 230415 300,000. 00 318,360.00)
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FINNISH 4.375 190704 650,000.00) 777,660.00)
IRISH 3.4 240318 275,000.00) 316,250.00)
IRISH 4.5 181018 770,000.00) 893,739.00
NETHER 1.25 190115 955,000.00) 1,001,556.25
NETHER 2.0 240715 860,000.00) 946,602.00)
NETHER 3.75 420115 215,000.00) 312,287.50
NETHER 4.0 160715 270,000.00) 288,900.00)
NETHER 4.0 370115 360,000.00) 519,300.00)
OAT 0.5 191125 725,000.00) 732,395.00)
OAT 1.0 181125 960,000.00) 992,352.00
OAT 1.0 190525 2,600,000.00) 2,693,860.00)
OAT 2.25 221025 175,000.00 195,142.50
OAT 2.25 240525 2,175,000.00) 2,416,751.25
OAT 2.5 300525 840,000.00) 925,512.00
OAT 3.0 220425 1,110,000.00) 1,297,701.00)
OAT 3.25 450525 510,000.00) 630,564.00)
OAT 4.0 600425 220,000.00) 323,180.00)
OAT 4.75 350425 755,000.00) 1,110,605.00)
OAT 5.0 161025 1,740,000.00) 1,916,958.00)
OBL 0.5 190412 1,180,000.00) 1,203,423.00)
OBL 1.0 190222 400,000.00 416,780.00
SPA GOVT 2.75 190430 840,000.00) 911,778.00
SPA GOVT 2.75 241031 595,000.00) 630,819.00
SPA GOVT 3.3 160730 705,000.00) 741,497.85
SPA GOVT 4.2 370131 95,000.00) 110,846.00
SPA GOVT 4.5 180131 1,080, 000.00) 1,214,730.00)
SPA GOVT 4.7 410730 525,000.00) 655,410.00)
SPA GOVT 5.5 210430 1,235,000.00) 1,567,709.00)
SPA GOVT 5.85 220131 480,000.00 627,456.00
SPA GOVT 6.0 290131 625,000.00) 869,875.00)
47,139,000.00 53,801,982.49

(7,313,841,499)

CADES 1.875 150216 400,000.00 402,320.00
EURO UNION 3.25 180404 480,000.00 532,968.00)
880,000.00) 935,288.00)

(127,143,050)

MCDONALD'S 4.25 160610 400,000.00 425,440.00
400,000.00 425,440.00

(57,834,313)

48,419,000.00 55,162,710.49

(7,498,818,862)

GILT 1.0 170907 605,000.00) 608,375.90
GILT 1.75 190722 2,545,000.00) 2,601,269.95
GILT 2.0 200722 505,000.00) 520,099.50
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GILT 2.00 160122 615,000.00 627,195.45
GILT 2.25 230907 425,000.00] 438,897.50
GILT 2.75 240907 2,995,000.00 3,196,054._35
GILT 3.25 440122 1,350,000.00; 1,482,111.00
GILT 3.5 450122 215,000.00 246,970.50
GILT 3.75 520722 410,000.00] 499,031.50
GILT 4.25 271207 665,000.00 817,737.20
GILT 4.25 360307 1,100,000.00; 1,398,100.00

11,430,000.00 12,435,842.85
(2,107,253,570)

VOLKSWAGEN 1.25 160523 250,000.00 250,950.00

250,000.00 250,950.00
(42,523,477)

11,680,000. 00 12,686,792.85
(2,149,777,047)

SWISS 1.5 420430 80,000.00 88,688.00
SWISS 2.0 220525 280,000.00 316,428.00
360,000.00 405,116.00

(45,612,010)

SWEDEN 1.5 231113 1,910,000.00 1,990,391.90
SWEDEN 4.25 190312 4,180,000.00 4,903, 05640
6,090,000.00 6,893,448.30

(101,885, 165)

NORWAY GOV 4.5 190522 3,610,000.00 4,078,578.00
3,610,000.00 4,078,578.00

(65,991,392)

DENMARK 1.5 231115 1,305,000.00 1,395,045.00
DENMARK 2.5 161115 2,265,000.00 2,380,062.00
DENMARK 4.0 191115 2,125,000.00 2,531,831.25
DENMARK 4.5 391115 1,460,000.00 2,294,244..00
7,155,000.00 8,601,182.25

(157,057,587)

POLGB 4.0 231025 480,000.00 536,160.00
POLGB 5.5 191025 2,650,000.00 3,111,100.00
3,130,000.00 3,647,260.00

(117,368,826)

AUD GOV 2.75 240421 1,140,000.00 1,086,078.00
AUD GOV 3.25 290421 185,000.00 176,083.00
AUD GOV 4.75 160615 670,000.00 693,450.00
AUD GOV 5.25 190315 1,495,000.00 1,646,144.50

AUD GOV 5.5 180121 2,990,000.00 3,251,625.00
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