EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

26 9 16
21 ( 25 12 17 26 6 16 )

03-6447-6147

1/112



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

B (RIS - x EH B EE
wRtimE | OISR | e Ee)
T

5™
5 RO o=
T TR
B AR FofiEE
R ( )
EEEL

2/112



BEHREE |(ANEE|REHGmE BEEE 8 B o T

# F1E |[F0=50k
— (& CE*E
R Fz@

o] Blpg =E>
F4a@

% i FrIU-77UE |[HY
—~ Z6E ¢ )
itk (BAY (B
i 1%

FoibEE  |[FEiE|ror
ALy FEE |(EE)
¢ AEFoT
=k
T AR IE o FruFE-A7-|HL
Z it i
7 DitEE ¢ 1 |F7uh
¢
chin

A (h )

(FHERE, 0
fhE e (3REeE I Lw—3ud
S (EH. fE
) )

% i BD S BT A
% BO4 EEA
12
12

EDINETOOOO

00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

http://www_toushin.or.jp/

3/112



EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooooooooooooooad

IDDRBFHRE (M3 #X) CHRIRALET.
C[TRE] (R SIUTRIIOIDOREIARICT MERETEV. B /OALREOREEEILLLIC. KE
UEBRMEORBEDZLIEY .
- SRENOHER. GEETIEAANRLTIRABRESTAUTITEVEY Or /b2 77722,
PRy FRlELT. BA. REL AR E eI L EDE LET.,
- HA15B(KREORSIERRE) ERRNBLLETY.,

- BRRRIC, A A LR EERRELT  REL IR SRETEICLEDLEY .
- BAEED LA ﬁugtﬂaﬁmmmuummmm HEETEIRENHOET.
TTRRESHSSRELETY

Epp it il v,
prongepmpns 571 T 0T BEREBSOEA O FOREAL DL,
SR RETEHCRRLET.
L 5 Pl
T e o e agwmmu ROEMRTACLEEE
. BAGEEROEREESCE. TLTELRENERE
HES 40% 40%10% %gﬁggﬂﬂtlﬂrizt!mﬂbtllﬁﬁt
" - HEES BB ELORE. AV FT—IREOEE A
ol % SO%T0% | | eHpe mOBReERBAEE ST AL S
b oy 109 10%+ 5% gg&%mmmmmﬂaﬁmﬂaﬁ
S HRBABLUAZTRAEE LA, HEDSSGERITEAGLEANSNET,

REEALSE

Nikko GNMA Fund
(Ey3-I=—X7778)

m S E NS HERENSFIEDES
IH—J7 kK IH—=J7F
AR 15% BREALE 0%

(EWHEEER: 1 5%+ 10%) (EW W 1 0%15%)

R ADREREACHE TR ECE EMEL. T A0, RB50%

4/112



EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooooooooooooooad

‘ <SHECOVLT> I

@A A-ZN—EE3 (GNMA) LEDRBEBBHRER R OB EITEVET,

OFZ=AA 522N~ X EEARLESOE AR THL /S 20135 12AXRE) . pOXEERLUE VB
RS TEET ALL. Zo— A 22N —ERCRREERERE-AUZ 7 (HENMRRE ORI £E) 50

P =R 2 ZN—EHOAEEEEERT 00, FRELTRE~»ViliThuvEd A,

*2 ;I—.i-r-":t MEM'&WHHLIT!RH’IF:‘:& VLR EER SR EOE B ORRIERTIERE
FRET

e e U A S~ B [ GNMA)

QY Z—2A 122N~ % (GNMA) . EE0-EEBE20—2T. BRRFRMTES L = — A (Government
National Mortgage Association) ICE->TRESREINTVARE0—AFESELALOT. XEENREFSDERH
#& o XEERCEABVCAEEERTEITRESEVCERHNRTY.
<A A—FERELT>
@A AN-EHEE. SRR EEOEEO- RS LD T -0 ESLGLLLOISEENSS vola 70~ (RHEDEBEED)

+RUBINH, ILT LRSS TO-—OANBERERTHATT,
QR AN WOF IO, SO SO-L R L EOREDEHELU TR ERCEEL (Ve TF 0§ A E0
EARW-TH AOTHEOT U EAEEFRE TSSO X DRRE SN FREBEALTVET,

ot i) osoEGfan GERLreRsneRE~ | (GawA)  EHD

[Nikko GNMA Fund | [=9S—-im—a40p-F OB, 9 TUA R 23— b e = T T =T T

BIVponTR—tid ey i — T

INE—R. vHFa—Hr Y MEZR AL CEE <A N AN—EER LA 10EEEOFHEY B>
FREMASEEOBTREREAEH =

8%
i I — T e i U e (20045 4F~201456R)
IORBH19BFCAIKETLELD — AE10EES
HIAREHO—2TYT. BRI TO

i — El:tmimﬂ
BEAERLTEHTC . RBCAGER = -
BEOHIINELTVWET . 2ITUAp
TR=VALTN—-FLBTOERRE
BRSO EFLICELT. XBTE 4 Lo I
AFO—MEE-TVET.

(2013 12B%HE)

SEE7F7HAEOLOTI. RECEHER
TEERETIOOTURNEHA,

HREOF=—A-NZ-2N—ERE, [Nikko S
ﬂi“ﬂ:ﬁ;ﬁfiﬁ;“qrﬂw 0474 D5/4 0674 07/4 DB/4 D9/4 1074 11/8 1274 13/3 1474

(EWT—SLVER T b 7 1A R (E/B)

5/112



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

SERANFE . BHENICHEFOETEEEREDO VT A 2RO HIERETEN

7.
#:J‘J‘-ﬂﬂbﬂ- ERTHFCERAEFRTTIRSOESTT. S EXIROERFERET. FUTRBERIT S OISR R T T ME N
OB (OECOMME) D5, B2 GRIERKRICSY), EANOBLEEE (FREL T, RSB TAZ A —F
87— (S&P) HEAILA—F (— X PSAMEEAIZASIRSEL EO R HER EENARE) OV TV ARHR
BRETEICLT. RELATEOEBEHELET,
T T P o 1
OBADELHEERERT LD, BMELTAEA L IRTEVES A,
<OECD(BFRAMRAM) £147>

OECDEW, DR £8 O TERBLIE BE- 2 FAR0n EEaRlL. ERERCRBCRRTS SRES CRERON SR X
FETL.OEANECSAN-BEMNSEACEMTISLEENHLLT, 1961 FICRELRR THY). 3008 S0 MELTVET,

) C#% <EERENORNS¥ (0FRRHEEY) D>

(% IHASGAERE
- CH.a-OEMETT.
il T = e R €
- 4 - o £ R s o T e M s s
il 11 I T T aa— __jg_tj“_
o I | = B I St 2
it :5 MY . com, b can ad - ? =2 % = e = ey =TT e L, e
M ITiiiiiiiin o

# LY. OECONE OIS0 4 E6 B RME T AR T —F Tk 7P —Z (SAP) Bl b —F — AH roAMEE it Ak S
L emii e S Esn B0 1 0ERR R EIEEL TUET. AL, HENFEN S C s THEL TRE PRI F - S SUEIS
TOTREMLTVEL A

SEWTALEEEL AR R AR P TR AR

FERFFREENLOTH), BROFMERLIENFT O T LROE- ERORSEN A LSS EENE T30 TS
TELOTRIETA.

@[ BHK P[4 2% | 2RI b EOBESFEUHICEREITEVET.

O77 A FORRERMOBES0%L20%HEL, BARPH AHIHEL. RYOSBHI 2V TR OFEOREOF S,
EAFIE P ERNCE BRCRRET 0T,

ORERA-H 2R RERBBABFLUAOBELHE S LBENCRRLET,

¢ lljJ EAFEER(E (J-REIT)

SEAOERMBRINE FIC_ EBESh TS REER(E (-REIT) h0ICREEITEV ST,

OFBEELLRRNRETIRMEASSOLRREREBBLTRNERDE VET,

C.‘Eﬂr,?:«_{:"?}-, 4742 EMEEOFMBEF CITEAL. TS NRH. BOREDRRHE (EX) T3

CRBEREOBRBEIHA-TE, FEDAR, HREE, REH . AMINA T. 77945 L X PRHRM ORI
HiTE. BRETEVET.

6/112



EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooooooooooooooaod

<EBRDII4—T AL T 7 A DE RG>

EEE 157968 W ERET RS (A HAA]
'nmﬂ:‘,..-, | fl  — Nikko GMMA Fund

BaR i} [ZoD=-F =+ 7]
.H‘F-{'IIEEHH i 4 _—gmh Jlg_:f-y—m- ——f
L MEREREGEN | B ™ =T 2
T . et s

. B A=) e v v el

0 (P00 121 BB~ 201 4 EER30EI
127 2005512F 2007512R 20095128 20115128 2013512

3 :-r.«»-m :zmrmne}ﬂhmmt
: ,_g R EMERLASDLL THBLARRED
{3)1‘ F-2EUBRT R TR AAS )

M"'Hﬁlkm‘if} M—bT+UA DM
—— : (FEE#IT)

EFERB LT
b
oz -DRE

= HIZ0O-TRBE. SFRRNE SRt a Sl TR HEOL SU BRI TS ULREHEDET.

& Higl2201 3% 1 2AFREDER 7O A THED. AR EFTNSTRENELET.

77 /FDOitHEA
® TP R, BRERIESICRRTEIIPVR- 3T IPUATY,
| TRESE B, mEe
(JRET) e ERDTEE
b Nikka GNMA Fund B e
' o e et 5 O iy o P BWADER 5
| B UTUATR-I AT IAIM— | B i
P » | menxsmmsvy-srox | BR )
szt | | WS AT IO uRFur | S RAORE BE
w8z EEREAHEDBARY—Tr oK | S 7 & %
SRS ERT e IROMNEEE | T - mmm: ;
ey L
C RRETES, MO RS, 37—~/ - B LU RESRERUAOREES ORERREGTEOTVA,
- ARRREAOBBERITOVELA,
FEH

RS RSN FREHFRETIOOLL. BNELT. RELLHEEERNTECLROELET.
FREOFREOTHRVELVIOZB|CVIRETISOTEA LA,

7/112



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

IR SFBECRICAIT DEERIR

OHEEE. AFEONBLRBRED. BREROHAEL) STILWODNFTOT. FRENTILONDL,
TOETESS  BE@ERITHOET .

HREETIHESITHONSA XY

@ nikcE . AANEMPICRELNE (EREFREOESSIGS S UNEREICRRR) EBA T
FIONSWEHHOFT . TORS . SMHANBOBRHEMIFAMRANBLE~TTFREIDILIC
BOEY, Fe, SESOKER. BFLLHNEBICED 5 07 /FORBFET T LOTEHDFEE A,

(BDLEHSNZ. OERSREOELXNEESIUOERER SO ESESURERISUICONEMRBISELU
OINEASETT. HESE. HEGHICE D2 SEASRISTIHLONET
# HIPId A A—JTH0., BEDH RSO B UEMESUICEMER DL TR%. RETILOTIEBOE A,



EDINETOOOO
O00OO00000000000000(E12430)
Oooooooooooobooooooad

SIEAEO TP /FOMAMGRICS > TIE, SHEE0—EEHF 280 RREMCSTAO—SLRUDESTH8S

DBOET . TP/AMASDEBRRUCED, SRRSO EEEROE DD SHBESEHNTT .
AREO-—BHITSO-BURUCELTING  HRROSBITEO-BURUCEST IS
wASEE
| s
HAED RAEO
WAGS 4 WSS i
(LRI EREM (R EREN
@R @

#nFALERE (BRSES) IERNICTEO—BLELLHIEEN. ZOEALITRBITENRHPILET .
Flo A LRE (W oS ) B o 2SRV EhFET.

- HASESE @R (EEEOO7VFORAER)E LEEBSS0HEETY .

- AFLERE @R ETEISI0SOSERTT . 7 REORATOBEITFE,
(Finice) nFlREE(RRIES)0BETRPLET.

5,000

15 12 18

9/112



— |

IFF

FOMESHEIF o F
(FEhEE - 15:3% - #50 SH R

| Fitaet

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

BEF 5 73374 2 HEXEG
-+ {55581 & MIERIEE

#2 | Eitait
g = _ -
1£518%5 | THHSSERITHE G

* {5 5EEY B MEIE - R

- BRHREHLOERFSENES AL - fFHE EOHE Hk
#1
FEMEMRL 3
AT 23050
| IR7E o
- FEHEORELE LIFRSE
- . IRESECE S LUHBE OMIEL
- BHRSE LIRS EOER LY
TEE EniD
1
2
( THERE VLEEL Y/ TeiEE
(J-REIT) BoES Er D-TE#hE
| Y
I || 2s e a
3 —— 1 ¢ gy 11}
= FIELBAE 24k dE | Mikko GNMA Fund :
o L - : ! (Zoud—- 32— 270F) T gE s *
~ (TEhE -1B3F -3l i iy m— i T
= & AnEa | 6 BE | A Y
o tEas || B R E :
I -3 1
E |iamsme —_— T T |
B % & i !
L —_— N[ EE # =
H S ELFiE st ; y Er Mt
FH-Frul T Ly
| 1
26 6
17,363

10/112




EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

11

179,869,100 91.29

6 Shenton Way, #46-00, DBS Building

DBS Bank Ltd. Tower One, Singapore 068809 14,283,400 7.24
...... 40 + 10
...... 50 + 10
...... 10 =
Nikko GNMA Fund
40 40 + 10
Nikko GNMA Fund 35 35 +10
15 15 £ 10
10 10 =+

11/112



Rt

()
LE=3 ).
Ei

COF
i ik 4 A2
i

COx
e300
BRE )~ =i
T

Nikko GNMA Fund

Nikko GNMA Fund

118

i i
(- B mieas)

14

74 RENL, Ria,
: vavELTEE—TGE

66

14

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

117

120

12/112



EDINETOOOO
O00OO00000000000000(E12430)
Ooodooodooodoooononao

*

2153 11 12

12 31

13/112



EDINETOOOO
O00OO00000000000000(E12430)
Ooodooodooodoooononao

14/112



EDINETOOOO
O00OO00000000000000(E12430)
Ooodooodooodoooononao

15 12 18

12 15

15/112



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

SEERHC ST SERFNILL FOEY TS,

F- AVARAFADF A7 48— (CI0O)
|

¥4on&Em f&=EH [ L G R E Tl e | B ) A& ¥ i
S Y M il H FAZEF H HZEFY pregiinii | ol ]

FL-Fom |

SFEEROERFNCHIT SAEFERS L UREREFRE Y DM L FO@Ey T,

_.| WiwEE Y ]‘

= EEAAHOET :
A B4t TEEEREL. TREEL |
| ( BHEStOET ) BLUERRE S OB RHEREL rf’f PIEpEs 25 BRE 18P }%
; T, . (SZEHE
: ¥ : ERIES DHMEHISEIAE
' S EMEM PEERLOATIE TS Y | EETBRE (Lt THeET- T4l
i ¢ EFBHOET ) BESLIPTRACSEEEITED BT R OGRS A DS &
| EHaVLERATERELEIT. | LTFEHEIER T OIS e
\",'.‘.'.'.'.'.'.'.‘.‘.' .‘.‘.'.'.T.'.'.',','.‘..‘.‘.‘.‘.'.'..'.'.'.'.'.‘.'.',.'.".'..:’ N fi-&_}f
EELED HRTEEE, TP i
i HE BB M BEUF 7 OHAE S RE e o - F L AL
; o Tt FhEhmERSHISLE-T. : AESTEE)
0 He 7o ) g - i ) =k Ui WL T, ! GEETS|ETAE AR,
: ; BT IR ELFEDS
: R ERS | LT 23
| - REERRI, TGN T - SEFASEEE MEFE- S
; il CHIR LSO EE, 38T PHSHARDEIR AT 2%
i oE L [ ML
; |\ )
' F L—5 25 REMEEASORENEE.
n e RA#TOIOERABEEE |
K:: | #MITLIT. j
] RN e HERURASERS
- SERERICoL TER AT - 7 || ERURS TH T S aIelt
0 AMEFE SR DR WOIER LRI
e Hy

FESHICELT? 7 FOBESL GRS &0 O 12T SEIEER

[EEEatt] (DR L T3, B » O Eins. Ain ORIFREEIRSL U TA o TENE . 1 L HREL AN EOF
EIETRIERTSIC oL TEREE T - TEY. MZBRRI NS L T D eSS EF | TR - TEE T

26 6

16/112



117

EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

66
118 120

50

30

10

17/112



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

18/112



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

19/112



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

iiR=

V2 IEERAS

B9 \CET R AL BORAF AR | AT AT ARR=
EAL SntalzsERs NoazllaoEss
...i’ﬁ'b.. .ﬁ'ﬁh
B/ B/
e/ EY.
{ﬁﬁ? 1% ..qfffi? e
V) 2B O 7 A S
U35 14— 7 20 a4 LETHRD
STl 447 L1 20 e =R
F il 45
i
W s
[ mmawes | BTN
For—F i
% v
[ E RIS ]
2% 6

2.16

20/112



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

0.3
1.08
0.175
1.255 1.175
1.08
0.175
1.255 1.175
Nikko GNMA Fund
35
100 0.48 0.06
1.00
100 0.53 0.04

21/112



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

Nikko GNMA Fund

20.315 15.315

20.315 15.315

20.315 15.315

NISA
NISA 100

20

22/112



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

15.315
( )
( )
( )
( )
( )
<HEEITMT B4 A —VE>
1) OIS e
A } r& EE-'%J(:E?R}
1
= E == Ee- - T
Al AL
2 2 || gk
{635 Z || &2 BEIED
g o || 4E BasE OERFTA TR
e " 7
i &
0y . ono DS
pES| - reEsEeiaE
- 2. ML S (RIS IR
] P
- o 5
25
i : £z || smeo
T fi i 2aEDERTA
S 7
ey
A

26 9 16

23/112



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

2014 6 30
3,734,571,007 30.26
4,179,304,000 33.87
4,068,976,275 32.97
— 357,328,199 2.90
12,340,179,481 100.00
)
Nikko GNMA Fund 3,599,239,599 1.03  3,740,689,715 1.03  3,734,571,007/30.26
1,457,137,556, 2.0671f  3,012,049,043 2.0710|  3,017,731,878/24.45
728,311,208 1.4051)  1,023,350,079 1.4434  1,051,244,397| 8.52
660 585,000 386,100,000 592,000 390,720,000 3.17
558 581,000 324,198,000 590,000 329,220,000| 2.67
1,100 224,600 247,060,000 227,800 250,580,000 2.03
1,400 138,300 193,620,000 142,000 198,800,000| 1.61
1,140 160, 300) 182,742,000 163,500 186,390,000 1.51
710 230,300 163,513,000 236,200 167,702,000 1.3
650 251,300 163,345,000 256,000 166,400,000 1.35
1,120 138,600 155,232,000 134,600 150,752,000 1.22
260 559,000 145,340,000 551,000 143,260,000 1.1
390) 362,500 141,375,000 363,500 141,765,000 1.15
600 225,700 135,420,000 235,200 141,120,000 1.14
1,080 111,300 120,204,000 113,400 122,472,000 0.99
830 136,900 113,627,000 146,800 121,844,000 0.99

24/112



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodooodooodd

130 853,000 110,890,000 891,000 115,830,000 0.94
200 524,000 104,800,000 551,000 110,200,000] 0.89
860 119,400 102,684,000 123,800 106,468,000| 0.86
220 509,000 111,980,000 482,000 106,040,000| 0.86
1,440 63,900 92,016,000 68,200 98,208,000 0.80
240 376,500 90,360,000 384,000 92,160,000 0.75
670 131,400 88,038,000 133,200 89,244,000 0.72
550 149, 600 82,280,000 160, 900 88,495,000 0.72
1,220 62,500 76,250,000 67,600 82,472,000 0.67
340 237,600 80,784,000 240,300 81,702,000 0.66
100 745,000 74,500,000 768,000 76,800,000 0.62
1,360 51,700 70,312,000 53,300 72,488,000 0.59
350 169,000 59,150,000 178,000 62,300,000 0.50
130 477,000 62,010,000 478,500 62,205,000 0.50
()

30.26

33.87

32.97

97.10

1 ()

(2004 12 15 ) 14,995 15,037 1.0779 1.0809
(2005 6 15 ) 19,060 19,110 1.1465 1.1495
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4 (2005 12 15 ) 21,550 21,603 1.2033 1.2063
5 (2006 6 15 ) 31,727 31,860 1.1929 1.1979
6 (2006 12 15 ) 52,571 52,773 1.3025 1.3075
7 (2007 6 15 ) 63,073 63,388 1.4021 1.4091
8 (2007 12 17 ) 55,515 55,832 1.2288 1.2358
9 (2008 6 16 ) 47,748 48,059 1.0765 1.0835
10 (2008 12 15 ) 34,382 34,678 0.8155 0.8225
11 (2009 6 15 ) 34,029 34,319 0.8201 0.8271
12 (2009 12 15 ) 31,267, 31,552 0.7660 0.7730
13 (2010 6 15 ) 29,511 29,780 0.7680 0.7750
14 (2010 12 15 ) 27,718 27,968 0.7735 0.7805
15 (2011 6 15 ) 23,607 23,837 0.7202 0.7272
16 (2011 12 15 ) 18,376 18,580 0.6296 0.6366
17 (2012 6 15 ) 16,763 16,949 0.6292 0.6362
18 (2012 12 17 ) 15,520 15,683 0.6670 0.6740
19 (2013 6 17 ) 15,002 15,143 0.7438 0.7508
20 (2013 12 16 ) 13,553 13,677, 0.7648 0.7718
21 (2014 6 16 ) 12,338 12,450 0.7705 0.7775
2013 6 15,523 — 0.7728 —
7 14,371 — 0.7444 —
8 13,940 — 0.7315 —
9 14,730 — 0.7841 —
10 14,338 — 0.7746 —
11 14,108 — 0.7793 —
12 13,619 — 0.7939 —
2014 1 13,149 — 0.7762 —
2 13,023 — 0.7760 —
3 12,716 — 0.7686 —
4 12,499 — 0.7658 —
5 12,493 — 0.7745 —
6 12,340 — 0.7788 —

)
2 2004 6 16 2004 12 15 0.0180
3 2004 12 16 2005 6 15 0.0180
4 2005 6 16 2005 12 15 0.0180
5 2005 12 16 2006 6 15 0.0260
6 2006 6 16 2006 12 15 0.0300
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2006 12 16 2007 6 15 0.0400

2007 6 16 2007 12 17 0.0420
9 2007 12 18 2008 6 16 0.0420
10 2008 6 17 2008 12 15 0.0420
11 2008 12 16 2009 6 15 0.0420
12 2009 6 16 2009 12 15 0.0420
13 2009 12 16 2010 6 15 0.0420
14 2010 6 16 2010 12 15 0.0420
15 2010 12 16 2011 6 15 0.0420
16 2011 6 16 2011 12 15 0.0420
17 2011 12 16 2012 6 15 0.0420
18 2012 6 16 2012 12 17 0.0420
19 2012 12 18 2013 6 17 0.0420
20 2013 6 18 2013 12 16 0.0420
21 2013 12 17 2014 6 16 0.0420
2 2004 6 16 2004 12 15 5.49
3 2004 12 16 2005 6 15 8.03
4 2005 6 16 2005 12 15 6.52
5 2005 12 16 2006 6 15 1.30
6 2006 6 16 2006 12 15 11.70
7 2006 12 16 2007 6 15 10.72
8 2007 6 16 2007 12 17 9.36
9 2007 12 18 2008 6 16 8.98
10 2008 6 17 2008 12 15 20.34
11 2008 12 16 2009 6 15 5.71
12 2009 6 16 2009 12 15 1.48
13 2009 12 16 2010 6 15 5.74
14 2010 6 16 2010 12 15 6.18
15 2010 12 16 2011 6 15 1.46
16 2011 6 16 2011 12 15 6.75
17 2011 12 16 2012 6 15 6.61
18 2012 6 16 2012 12 17 12.68
19 2012 12 18 2013 6 17 17.81
20 2013 6 18 2013 12 16 8.47
21 2013 12 17 2014 6 16 6.24
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(

)

100

2 2004 6 16 2004 12 15 5,578,977,765 2,810,347,863
3 2004 12 16 2005 6 15 4,492,328,675 1,779,328,588
4 2005 6 16 2005 12 15 5,386,290,207 4,102,089,292
5 2005 12 16 2006 6 15 10,216,268,700 1,529,393,038
6 2006 6 16 2006 12 15 16,217,615,593 2,451,083,787
7 2006 12 16 2007 6 15 10,725,576,411 6,102,789,316
8 2007 6 16 2007 12 17 3,137,572,190 2,946,437,457
9 2007 12 18 2008 6 16 1,549,276,822 2,371,413,552
10 2008 6 17 2008 12 15 1,003,414,638 3,196,492,633
11 2008 12 16 2009 6 15 770,846,513 1,436,706,981
12 2009 6 16 2009 12 15 1,181,921,924 1,860,891,075
13 2009 12 16 2010 6 15 623,046,207 3,014,618,160
14 2010 6 16 2010 12 15 529,350,038 3,121,479,167|
15 2010 12 16 2011 6 15 587,409,019 3,640,128,021]
16 2011 6 16 2011 12 15 429,744,670 4,024,505,293
17 2011 12 16 2012 6 15 407,457,659 2,951,951,605
18 2012 6 16 2012 12 17 426,182,529 3,800,256,322
19 2012 12 18 2013 6 17 252,601,541 3,349,329,422
20 2013 6 18 2013 12 16 204,899,779 2,654,105,223
21 2013 12 17 2014 6 16 157,012,780 1,864,667,812
2014 6 30

71,248,673,179 1461

4,221,868,254 0.87

66,848,066,625 13.71

52,971,480,352 10.86

2,232,164,475 0.46
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27,545,567, 745 5.65
225,067,820,630, 46.14
25,820,669, 708 5.29
58,321,236,917 11.96
14,894,460,894 3.05
99,036,367,519 20.31
2,528,589,910 0.52
48,776,347,430 10.00
31,654,125,643 6.49
2,552,148,508 0.52
10,952,985,307 2.25
7,824,132,034 1.60
6,145,542,943 1.26
39,677,790,841 8.13
150,111,662,616 30.78
— 13,525,985,159 2.77
487,741,835,924 100.00
) )
NEW S WALES 150,000,000 11,858.63 17,787,954,150 12,976.57| 19,464,868,503  2.7502025/11/20| 3.99
[TREASURY CRP
INEW ZEALAND INDEX 223,000,000 8,714.61) 19,433,583,645 8,648.77| 19,286,765,351]  2.000| 2025/9/20 | 3.95
LINKED
NORWEGIAN 975,000,000 1,778.36) 17,339,022,590 1,784.25( 17,396,461,875 4.250( 2017/5/19 | 3.57
GOVERNMENT
QUEENSLAND 167,000,000 9,808.38 16,379,997,922 9,498.35 15,862,256,402| 7.125| 2017/9/18 | 3.25
[TREASURY CORP
TSY INFL 1X N/B 150,000,000 9,813.39 14,720,097,731 10,371.44 15,557,166,114  0.125 2023/1/15 | 3.19
UK TREASURY 85,000,000 16,510.71f 14,034,111,217 16,794.25 14,275,119,096  3.250( 2044/1/22 | 2.93
NORWEGIAN 750,000,000 1,810.85 13,581,405,846 1,831.31| 13,734,828,405|  3.750( 2021/5/25 | 2.82
(GOVERNMENT
NORWEGIAN 650,000,000 1,849.69] 12,022,988,852 1,867.36( 12,137,868,249 4.500( 2019/5/22 | 2.49
(GOVERNMENT
UK TREASURY 70,000,000 16,428.77| 11,500,144,499 16,722.20| 11,705,545,025  2.250 2023/9/7 | 2.40
BRITISH COLUMBIA 110,000,000 9,336.86] 10,270,549,318 9,598.02f 10,557,830,520|  2.000{2022/10/23 2.16
PROV OF
UK TREASURY 50,000,000 20,543.31f 10,271,657,629 20,845.87] 10,422,935,888] 5.000 2025/3/7 | 2.14
UK TREASURY 60,000,000 15,966.96)  9,580,179,533 16,293.79  9,776,278,927]  1.750 2022/9/7 | 2.00
US TREASURY N/B 95,000,000 10,144.27|  9,637,059,360 10,129.66(  9,623,181,750]  0.375( 2016/4/30 | 1.97
LANDWIRTSCH. 95,000,000 9,026.77|  8,575,439,691 9,644.26(  9,162,054,648  4.250( 2023/1/24 | 1.88
RENTENBANK
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NORWEGIAN 550,000,000} 1,518.67 8,352,700,000] 1,607.02 8,838,645,200| 2.000| 2023/5/24 | 1.81]
GOVERNMENT
BRITISH COLUMBIA 82,000,000 10,513.12 8,620,765,306 10,436.39] 8,557,846,856] 2.100| 2016/5/18 | 1.75
PROV OF
BK NEDERLANDSE 80,000,000 10,703.57| 8,562,857,151 10,333.58  8,266,864,637 9.500| 2018/2/8 | 1.69
GEMEENTEN
[KOMMUNEKREDIT 83,000,000 9,642.49 8,003,272,862] 9,426.66) 7,824,132,034  9.500| 2015/8/24 | 1.60
NZ LOCAL GOVT FUND 85,000,000 9,042.06 7,685,755,748 8,962.45 7,618,086,945 5.000f 2019/3/15 | 1.56
IAGENC
LANDWIRTSCH. 80,000,000 9,643.45 7,714,766,640] 9,433.49 7,546,798,398] 7.000] 2017/5/10 | 1.55
RENTENBANK
US TREASURY N/B 70,000,000 10,133.79 7,093,659,012] 10,149.46 7,104,623,312)  0.375] 2016/1/31 | 1.46
QUEENSLAND 62,500,000 9,634.02 6,021,263,062] 10,072.31 6,295,198,844]  4.750] 2025/7/21 | 1.29
[TREASURY CORP
EXPORT FIN & INS 65,000,000 8,978.08] 5,835,757,655] 9,454.68] 6,145,542,943]  4.280| 2026/2/12 | 1.26
CORP
[TSY INFL IX N/B 50,000,000 10,060.01 5,030,006 ,455| 11,287.22 5,643,612,290] 1.375| 2044/2/15| 1.16
BK NEDERLANDSE 60,000,000 9,875.67 5,925,402,000] 9,286.54  5,571,927,749] 10.500] 2015/3/7 | 1.14
GEMEENTEN
QUEENSLAND 50,000,000 10,626.56) 5,313,280,975] 10,934.75 5,467,375,0000 6.250] 2020/2/21 | 1.12
[TREASURY CORP
BK NEDERLANDSE 60,000,000 8,691.47 5,214,887,580] 8,755.10] 5,253,061,048] 4.125| 2018/3/5 | 1.08
GEMEENTEN
US TREASURY N/B 50,000,000 10,149.65 5,074,829,921| 10,349.80 5,174,903,125 2.750| 2024/2/15 | 1.06]
US TREASURY N/B 50,000,000 10,115.01 5,057,507, 656] 10,125.70  5,062,852,812 0.375| 2016/5/31 | 1.04]
US TREASURY N/B 50,000,000 10,119.76 5,059,883,282] 10,116.99] 5,058,497,500] 1.375| 2018/9/30| 1.04
46.14
20.31
30.78
97.23
2014 6 30

30/112



EDINETOOOO
00000000000 DO00OmD((EL2430)
ooooodooodooodooodd

5,637,763,900 96.89

— 181,041,667 3.11
5,818,805,567 100.00

)

909, 000f 496. 95 451,727,550] 592.00] 538,128,000] 9.25
756,000) 408.97] 309,181,320 426.00] 322,056,000[ 5.53
417,600 621.55) 259,559, 280) 621.00] 259,329,600| 4.46
202,400] 1,207.00 244,296,800) 1,189.00 240,653,600] 4.14
59,200 3,060.18 181,162,656} 3,290.00f 194,768,000[ 3.35
42,700] 4,887.79 208,708, 206] 4,244.00] 181,218,800| 3.11]
128,500] 1,488.63 191,288,955 1,382.00 177,587,000] 3.05
270,000f 481.99 130,137,300} 557.00) 150,390,000] 2.58
107, 900f 1,318.86 142,304,994 1,343.00 144,909,700| 2.49
20,300] 5,530.78 112,274,834 6,318.00f 128,255,400] 2.20
587,300 210.63} 123,704,769 208.00] 122,158,400| 2.10
27,100] 3,440.28 93,231,611 3,693.00f 100,080,300| 1.72
15,700f 6,217.13 97,608,941 6,179.00f 97,010,300f 1.67|
28,900] 3,240.65 93,654,849 3,296.00f 95,254,400] 1.64
11,100f 7,982.79 88,608,900 7,979.00f 88,566,900] 1.52
311,000f 242.02 75,268,220 266.00) 82,726,000f 1.42
17,600f 4,975.94 87,576,544 4,699.00] 82,702,400] 1.42
39,100] 1,944.50 76,030,056 2,107.00f 82,383,700] 1.42
59,800 1,174.48 70,233,904 1,331.00 79,593,800f 1.37]
18,500f 3,904. 46| 72,232,588 4,268.00] 78,958,000 1.36]
113,300] 601.58 68,159,014 695.00] 78,743,500] 1.35
20,800] 3,295.27| 68,541,616) 3,615.00f 75,192,000] 1.29
70,900] 879.22 62,336,698 961.00] 68,134,900] 1.17,
19,900f 3,202.15 63,722,882 3,332.00f 66,306,800 1.14
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73,000] 927.48 67,706,040 877.00] 64,021,000] 1.10}

220,000f 270.46) 59,501,200 285.00) 62,700,000f 1.08]

9,800 5,883.10f 57,654,444 6,158.00f 60,348,400] 1.04)

15,100] 3,510.114 53,002,714 3,987.00f 60,203,700] 1.03]

23,500 2,525.12] 59,340,320 2,447.00] 57,504,500] 0.99

33,700] 1,415.19 47,691,903 1,624.00 54,728,800] 0.94

~
o

o

.14

.87

.64

.43

.69

.87

.16

.43

o|lo|luou ]|l b|J]O|JO|IDNMN] B

.01

[y

.76

.46

.03

= | O | o

.14

.04

= | O

.68

o

.60

35.54

.79

.53

.57

.34

N|w]|]lo]|loOo]| R

.44

11.16

1.37]

96.89
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25 12 16 26 6 16
357,318,650 247,865,718
3,753,680,852 3,740,689,715
5,076,854,700 4,394,129,100
4,485,719,482 4,072,668,787
60,000,000 -
26,685,448 18,888,540
610 367
13,760,259,742 12,474,242 ,227
13,760,259,742 12,474,242 ,227
9,672,000 -
124,049,874 112,096,288
60,408,076 11,510,255
677,515 660,534
11,801,684 11,118,901
61,137 56,060
206,670,286 135,442,038
206,670,286 135,442,038

17,721,410,575

4,167,821,119

16,013,755,543

3,674,955,354

17,404 2,108
13,553,589,456 12,338,800,189
13,553,589,456 12,338,800,189

13,760,259,742

12,474,242,227

41/112



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooooooooooooooooad

25 6 18 25 12 17

25 12 16 26 6 16
144,736,019 103,389,486
63,145 57,098
1,148,480,517 757,513,727
9 A
1,293,279,690 860,960,311
4,084,558 3,785,165
71,852,833 64,351,007
372,028 329,824
76,309,419 68,465,996
1,216,970,271 792,494,315
1,216,970,271 792,494,315
1,216,970,271 792,494,315
1,148,473 8,048,778
5,167,894,922 4,167,821,119
622,534,971 440,346,241
622,534,971 440,346,241
48,804,597 37,025,894
48,804,597 37,025,894
789,478,369 694,900,119

4,167,821,119

3,674,955,354
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1
2
3
16 15
25 12 17 26 6 16
25 12 16 26 6 16
20,170,616,019 17,721,410,575
204,899,779 157,012,780
2,654,105,223 1,864,667,812
17,721,410,575 16,013,755,543
4,167,821,119 3,674,955,354
25 6 18 25 12 17
25 12 16 26 6 16
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I oo Tmom

T & Tom

I o Tmoom

4,237,605 3,924,362
25 6 18 25 12 17
25 7 16 26 1 15

50,262,376 | A 34,980,597

0| B 0

2,951,421,270 | C 1,983,895,247

48,256 | D 47,221

+ 3,001,731,902 | E 2,018,923,065

@ 1,506 | F ¢ 1,183

139,457,264 | G 119,377,596

¢! 70 | H ¢! 70
25 7 17 26 1 16
25 8 15 26 2 17

20,888,379 | A 18,576,005

0| B 0

2,758,852,596 | C 1,876,823,557

626,557 | D 31,277

+ 2,780,367,532 | E 1,895,430,839

¢! 1,447 | F ¢! 1,124

134,418,155 | G 117,950,104

@ 70 | H ¢ 70
25 8 16 26 2 18
25 9 17 26 3 17

40,618,341 | A 21,947,514

0| B 0

2,611,254,862 | C 1,759,099, 649

158,866 | D 42,538

+ 2,652,032,069 | E 1,781,089,701

@ 1,399 F @ 1,068

132,655,414 | G 116,730,285

¢! 70 | H ¢ 70
25 9 18 26 3 18
25 10 15 26 4 15

37,956,597 | A 28,016,266

0| B 0

44/112




EDINETOOOO
00000000000 DO00OmD((EL2430)
Oooooooooooooooooad

C 2,480,913,352 | C 1,639,858,531
D 41,160 | D 117,895
E 2,518,911,109 | E + o+ 1,667,992,692
F @ 1,349 | F ¢ ) 1,015
G 130,630,362 | G 115,012,187
H @ 70 | H ¢! ) 70

25 10 16 26 4 16

25 11 15 26 5 15
A 23,615,126 | A 15,582,228
B 0| B 0
C 2,345,084,006 | C 1,535,718,626
D 36,205 | D 12,379
E 2,368,735,337 | E + o+ 1,551,313,233
F ¢! 1,292 | F ¢! ) 954
G 128,267,300 | G 113,733,659
H @ 70 | H ¢ ) 70

25 11 16 26 5 16

25 12 16 26 6 16
A 18,672,137 | A 21,404,882
B 0| B 0
C 2,166,797,629 | C 1,416,877,294
D 129,962 | D 55,658
E 2,185,599,728 | E + o+ 1,438,337,834
F @ 1,233 | F ¢! ) 898
G 124,049,874 | G 112,096,288
H a 70 H Q ) 70

25 6 18 25 12 17
25 12 16 26 6 16
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83,119,057

133,471,828

38,555,458

11,797,313

26 6 16

8,638,175

148,552,074

50,560,888

207,751,137

25 12 16

26

16

a

0.7648 |1
(7,648 )1

0.7705
(7,705 )

€Y

@
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Nikko GNMA Fund 3,599,239,599 3,740,689,715
3,599,239,599 3,740,689, 715
260 97,890,000
100 23,730,000
1,300 177,970,000
86 47,128,000

80 73,280,000
150 64,725,000
650 163,345,000
700 157,990,000
130 110,890,000
1,160 129,108,000
120 89,400,000
760, 175,028,000
910 108,654,000
45 35,325,000
690 90,666,000
550 82,280,000
95 24,177,500
144 15,091,200
660 386,100,000
558 324,198,000
1,260 282,996,000
1,560 215,748,000
390, 141,375,000
20 7,820,000
200 28,120,000
30 8,805,000
130 62,010,000
1,140 182,742,000
860, 19,814,400
270, 150,930,000
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400 33,280,000,

400 95,040,000

350, 59,150,000

200, 104,800,000

450 44,640,000,

1,260 78,750,000

220 111,980,000,

18 9,792,000

80 13,536,000

10 4,595,000

40 18,100,000

1,700 87,890,000,

1,500 95,850,000

1,150 159,390,000

22,786 4,394,129,100
1,459,550,800 3,017,037,458
751,285,552 1,055,631,329
2,210,836,352 4,072,668,787
5,810,098,737 12,207,487,602

(

)

Nikko GNMA Fund
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Nikko GNMA Fund

25 1 1 25 12 31

25 12 31

NIKKO GNMA Fund

2013 12 31

2013

3,687,502,569
2,198,615,785
1,935,533
150,133,889
88,626
6,038,276,402

2,339,393,086
12,279,849
1,775,292
2,353,448,227

3,684,828,175

1 3,549,722,228 1
1.04

NIKKO GNMA Fund

2013 12 31

2013

515,590,918
(13,681,894)
6,218,472
239,968,081
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0000000000000000000
20,444,558

768,540,135

14,491,678
14,355,913
,914,810
,599,995
,940,075
,050,833

602,648

279,340
42,235,292

N N W w

726,304,843

NIKKO GNMA Fund

2013 12 31

Nikko GNMA Fund
IFRS

IFRS

a)

@

IFRS 7

&)
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IAS 32 2014 1 1
IAS 32

®

IFRS 9 2015 1 1
IAS 39

IAS 39
IAS 39

b)
¢y

)

®
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Y

GNMA

1AS

2,186,184,052

12
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2013 12 31
2012
D
m) TBA
TBA TBA 1 3
TBA
TBA
MBS
TBA
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3.
1
1
2
3
3
2013 12 31 2012 12 31
2013 12 31
1 2 3
- 3,687,502,569 - 3,687,502,569
(1,771,800) - - (1,771,800)
(1,771,800) - - (1,771,800)
2012 12 31
1 2 3
- 4,270,209,886 - 4,270,209, 886
- 4,270,209, 886 - 4,270,209,886
(581,472) - - (581,472)

(581,472) - - (581,472)
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1
3 1
2012 12 31 1 2
1
2
3 3
12 31 2012 12 31
1 2 3
12,431,733 - - 12,431,733
- 2,186,184,052 - 2,186,184,052
- 1,935,533 - 1,935,533
- 150,133,889 - 150,133,889
- 88,626 - 88,626
12,431,733 2,338,342,100 - 2,350,773,833
- 2,422,688,798 - 2,422,688,798
- 12,279,849 - 12,279,849
- 2,434,968,647 - 2,434,968,647
1 2 3
4,641,459 - - 4,641,459

2,101,099,549
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- 1,296,332 1,296,332
- 376,512,026 376,512,026
- 84,147 84,147
4,641,459 2,478,992,054 2,483,633,513
- 2,429,791,196 2,429,791,196
- 13,373,364 13,373,364
- 2,443,164,560 2,443,164,560
4.
2013 12 31
%
Credit Suisse 752,026,275, US Treasury Note, 0.75%, due
First Boston AL 0.005  01/02/2014 725,224,517 10/31/2017 738,188,992
169,113,945, FNMS CLAQ03105, 3.50%, due 6/1/2042
Goldman Sachs Baal 0.010 01/02/2014 725,224,517
145,255,110, FNMS CLAK1809, 4.50%, due 1/1/2042
257,086,830, FNAR LBAH5638, 3.415%, due 3/1/2041
- 264,619,474
175,895,109, FNAR LBAH1380, 3.453%, due
12/1/2040 - 181,418,215
120,450,330, FMAR 849093 G, 2.503%, due 7/1/2043
- 118,980,836
327,822,285, FGPC T39002 G, 5.45%, due 5/1/2038
- 357,818,024
35,924,679, FNMS CLAD3563, 6.00%, due 11/1/2038
- 40,142,236
862,806,945, FNSM A 16-28, 3.00%, due 3/1/2028
Bank of America Baa2 0.005 01/02/2014 735,735,018 - 738,994,148
2,186,184,052

2012 12 31
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%
Credit Suisse 620,017,241, US Treasury Note, 0.75%, due
First Boston Al 0.200  01/02/2013 544,729,513 10/31/2017 - 645,065,937
186,308,465, FNMS CLAA6989, 4.50%, due 5/1/2039
Goldman Sachs A3 0.250 01/02/2013 691,720,016 - 201,231,773
309,955,327, FNMS CL829820, 6.00%, due 10/1/2035
- 338,037,280
41,604,760, FNMS CIA04780, 2.50%, due 6/1/2027
- 43,327,197
94,218,877, FNMS CLAJ7211, 4.00%, due 1/1/2042
- 100,964,949
16,748,958, FMMS CQAI12621, 3.50%, due 11/1/2031
- 18,274,788
123,050,242, FNMS CLAH9451, 5.00%, due 4/1/2041
- 133,017,312
137,521,644, FNMS CLAH7977, 4.50%, due 10/1/2041
- 148,660,897
318,160,439, FNMS CIAD0858, 5.00%, due 12/1/2023
- 343,931,434
879,222,831, FNMS CIAB5764, 2.50%, due 8/1/2027
Bank of America Baa2 0.190  01/02/2013 864,650,020 - 917,635,703
2,101,099,549
NIKKO GNMA Fund
2013 12 31
NIKKO GNMA Fund
2013 12 31
2013 12 31
- 102.33%
174,748 Fannie Mae Pool 513489 7.0000 % 07/01/2029 20,702,604
139,777 Fannie Mae Pool 840173 5.5000 11/01/2035 16,337,010
976,917 Fannie Mae Pool AM 4410 4.2500 10/01/2028 106,320,714
359,619 Fannie Mae Pool AM 4781 4.1800 11/01/2028 38,518,823
700,000 Fannie Mae Pool TBA 30 Yr 3.0000 TBA* 69,843,097
300,000 Fannie Mae Pool TBA 30 Yr 5.0000 TBA* 34,243,702
2,408,249 Fannie Mae REMICS 6.2354 03/25/2037 37,877,574
756,897 FHLM C-GNMA 6.5000 11/25/2023 89,781,629
1,500,000 Freddie Mac Gold Pool 3.0000 TBA* 149,331,217
95,973 Freddie Mac REMICS 6.9834 06/15/2036 1,720,214
226,427 Freddie Mac REMICS 6.4534 07/15/2036 3,527,500
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2,461,543 Freddie Mac REMICS 6.2834 04/15/2037 38,143,555
157 Ginnie Mae 1 Pool 175791 9.0000 09/15/2016 16,960
4,815 Ginnie Mae 1 Pool 413564 8.0000 11/15/2025 577,593
43,521 Ginnie Mae 1 Pool 442506 7.5000 04/15/2027 4,848,087
75,821 Ginnie Mae 1 Pool 478590 6.0000 01/15/2029 8,901,964
2,831 Ginnie Mae 1 Pool 504203 6.5000 06/15/2014 300,529
345 Ginnie Mae | Pool 511565 8.0000 07/15/2030 39,202
806 Ginnie Mae I Pool 514251 6.5000 07/15/2014 85,476
54,289 Ginnie Mae I Pool 516767 7.5000 10/15/2029 6,271,012
125,850 Ginnie Mae I Pool 533517 8.0000 11/15/2030 15,336,037
18,819 Ginnie Mae | Pool 562476 5.5000 02/15/2034 2,202,915
5,489 Ginnie Mae | Pool 569359 6.0000 04/15/2032 652,948
147,738 Ginnie Mae | Pool 594171 6.0000 11/15/2033 17,609,782
369,444 Ginnie Mae 1 Pool 595765 6.0000 06/15/2035 44,037,143
58,901 Ginnie Mae I Pool 599208 7.5000 11/15/2035 6,553,038
49,445 Ginnie Mae 1 Pool 603093 5.0000 09/15/2033 5,711,492
75,776 Ginnie Mae 1 Pool 606128 5.0000 05/15/2034 8,748,272
16,657 Ginnie Mae I Pool 606481 5.0000 06/15/2033 1,939,112
1,979 Ginnie Mae I Pool 607785 6.0000 03/15/2033 247,016
219,202 Ginnie Mae 1 Pool 608280 5.0000 09/15/2033 25,320,192
181 Ginnie Mae 1 Pool 612229 6.0000 07/15/2033 34,569
199,772 Ginnie Mae | Pool 614192 5.0000 09/15/2033 23,076,068
176,210 Ginnie Mae I Pool 615958 5.0000 09/15/2033 20,354,153
32,262 Ginnie Mae I Pool 616413 5.0000 05/15/2034 3,724,649
298,262 Ginnie Mae | Pool 616441 6.0000 06/15/2024 35,081,022
578,574 Ginnie Mae 1 Pool 616475 5.0000 06/15/2034 66,795,989
46,547 Ginnie Mae 1 Pool 616531 6.0000 07/15/2024 5,468,033
38,580 Ginnie Mae 1 Pool 616582 6.0000 08/15/2024 4,537,695
135,855 Ginnie Mae I Pool 620509 5.0000 08/15/2033 15,692,879
13,440 Ginnie Mae | Pool 622610 5.0000 10/15/2033 1,549,352
157,454 Ginnie Mae | Pool 623211 7.0000 10/15/2018 17,829,488
64,869 Ginnie Mae 1 Pool 624207 5.5000 01/15/2034 7,516,500
273,886 Ginnie Mae | Pool 628397 6.5000 10/15/2023 32,265,865
131,165 Ginnie Mae | Pool 628437 7.0000 04/15/2019 14,901,316
206 Ginnie Mae | Pool 629142 6.0000 11/15/2034 35,553
416,958 Ginnie Mae 1 Pool 631491 5.5000 06/15/2034 49,413,684
123,016 Ginnie Mae | Pool 634547 6.0000 09/15/2024 14,500,254
2,368 Ginnie Mae 1 Pool 640952 5.0000 05/15/2035 271,126
32,137 Ginnie Mae 1 Pool 645854 6.0000 12/15/2035 3,817,493
40,408 Ginnie Mae 1 Pool 647568 5.5000 06/15/2036 4,684,506
210,072 Ginnie Mae 1 Pool 651669 5.5000 01/15/2036 25,169,958
16,719 Ginnie Mae | Pool 683561 6.0000 02/15/2038 1,985,278
336,569 Ginnie Mae I Pool 710846 4.5000 09/15/2039 37,925,237
404,344 Ginnie Mae 1 Pool 719256 4.5000 07/15/2040 45,590,538
49,242 Ginnie Mae 1 Pool 721281 4.5000 10/15/2040 5,551,241
826,960 Ginnie Mae I Pool 726316 5.0000 09/15/2039 94,715,455
359,219 Ginnie Mae | Pool 737381 4.5000 03/15/2040 40,519,163
634,613 Ginnie Mae 1 Pool 738003 4.5000 02/15/2041 72,183,455
117,806 Ginnie Mae 1 Pool 761577 4.5000 04/15/2041 13,396,940
251 Ginnie Mae | Pool 780056 11.0000 09/15/2017 27,034
477 Ginnie Mae I Pool 780081 10.0000 02/15/2025 58,271
6,775 Ginnie Mae 1 Pool 780390 8.5000 12/15/2022 760,798
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959 Ginnie Mae I Pool 780408 9.0000 10/15/2022 108,340
7,295 Ginnie Mae 1 Pool 780618 8.0000 08/15/2027 931,497
22,182 Ginnie Mae | Pool 780622 8.0000 08/15/2027 2,800,556

494 Ginnie Mae 1 Pool 780986 6.5000 03/15/2014 52,238
2,365 Ginnie Mae I Pool 780991 9.0000 11/15/2024 294,121
35,001 Ginnie Mae 1 Pool 780992 8.0000 12/15/2028 4,427,613

745 Ginnie Mae I Pool 781068 6.5000 07/15/2014 78,835
13,797 Ginnie Mae I Pool 781203 8.0000 12/15/2017 1,537,490
5,817 Ginnie Mae | Pool 781995 7.5000 10/15/2035 737,661

210,525 Ginnie Mae | Pool 782070 7.0000 06/15/2032 25,856,279
64,274 Ginnie Mae 1 Pool 782071 7.0000 05/15/2033 8,043,378
112,498 Ginnie Mae | Pool 782085 7.0000 11/15/2033 13,960,278
271,355 Ginnie Mae 1 Pool 783121 4.0000 10/15/2040 29,830,126
507,201 Ginnie Mae 1 Pool AA0159 3.8750 05/15/2042 53,997,079
395,240 Ginnie Mae I Pool AC2203 4.0000 04/15/2043 43,365,634
1,700,000 Ginnie Mae 1 Pool TBA 3.0000 12/01/2099 172,550,385
300,000 Ginnie Mae I Pool TBA Jan 30 5.0000 12/01/2099 34,175,959

447 Ginnie Mae 11 Pool 002869 8.5000 01/20/2030 48,039
5,895 Ginnie Mae Il Pool 003483 6.5000 11/20/2018 624,607
14,593 Ginnie Mae 11 Pool 003722 4.5000 06/20/2035 1,660,473
49,562 Ginnie Mae Il Pool 004105 7.0000 02/20/2038 5,899,112

145,590 Ginnie Mae Il Pool 004122 6.0000 04/20/2038 16,628,470
158,077 Ginnie Mae Il Pool 004136 7.0000 05/20/2038 18,817,194
117,000 Ginnie Mae 11 Pool 004672 5.0000 04/20/2040 13,023,000
179,898 Ginnie Mae Il Pool 616444 6.0000 06/20/2024 21,104,963
7,250,000 Ginnie Mae Il Pool Jumbos 3.5000 12/01/2099 770,235,975
4,450,000 Ginnie Mae 11 Pool TBA Jan 30 Jumbos 4.0000 12/01/2099 486,298,078
2,650,000 Ginnie Mae 11 Pool TBA Jan 30 Jumbos 4.5000 12/01/2099 297,785,867
1,850,000 Government National Mortgage Association 3.0000 12/01/2099 187,866,576
160,471 Government National Mortgage Association 4.2500 06/20/2033 18,146,149
63,917 Government National Mortgage Association 7.5000 09/16/2035 7,712,580
66,897 Government National Mortgage Association 7.5000 09/16/2035 8,189,194
89,785 Government National Mortgage Association 7.5000 09/16/2035 11,070,470
482,222 Government National Mortgage Association 4.5000 06/20/2039 14,464,382
3,425,289,355 3,687,502,569

NIKKO GNMA Fund

2013 12 31
- (0.05)%

3 U.S. Treasury 10 03/20/2014 (63,561)

14 T-Bond 03/20/2014 (1,708,239)

(1,771,800)
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5,611,473,407 5,873,686,621 159.4 %
5,611,473,407 5,873,686,621 159.4 %
(1,771,800) ©.1) %
5,871,914,821 159.3 %
(2,187,086,646) (59.3) %
3,684,828,175 100.0 %
TBA* TBA
25 12 16 26 6 16
11,381,795,028 11,015,585,975
161,828,013 1,753,468,631
176,398,427,564 220,929,844,132
76,676,128,341 96,475,870,561
153,397,357,022 148,610,823,402
30,337,569 -
10,060,395,887 1,751,413,856
4,139,646,763 3,704,270,627
767,320,299 274,367,525
433,013,236,486 484,515,644,709
433,013,236,486 484,515,644,709
23,348,016 -
1,743,670,516 2,472,418,710
1,105,212,088 14,731,131
2,872,230,620 2,487,149,841
2,872,230,620 2,487,149,841
219,445,010,056 233,192,042,304
210,695,995,810 248,836,452,564
430,141,005, 866 482,028,494,868
430,141,005,866 482,028,494,868
433,013,236,486 484,515,644,709
1.
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61

12

133 60

25 12 16

26 6 16

25 6 18

25 12 17

219,109,368,152

219,445,010,056

12,839,542,341

26,793,601,251

12,503,900,437

13,046,569,003

63/112

173,498,453,739
1,703,233,009

2,197,021,717

892,344,662

2,727,644,218

1,197,323,754

816,434,466

1,376,643,152

281,569,917

55,537,327

2,137,941,435

27,623,756

186,197,933,164
1,459,550,800

3,523,615,297

1,990,287,110

3,010,256,928

1,176,002,982

800,887,748

1,242,615,473

276,653,039

54,556,508

2,097,470,345

27,133,852
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440,088,600

332,616,894

706,709,947

54,765,889

963,735,778

865,736,295

271,018,706

258,950,282

260,397,689

213,706,748

158,976,210

891,223,506

57,167,100

854,491,188

2,221,201,576

556,159,332

1,211,098,174

861,339,582

1,206,630,030

259,965,666

6,243,948,356

1,662,088,404

1,093,102,186

1,933,356,596

689,596,356
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431,781,848

326,733,866

693,367,310

53,787,584

945,664,997

850,591,223

266,284,326

254,107,275

256,142,137

209,692,517

156,413,942

820,802,494

56,151,350

577,075,107

2,185,344,196

298,452,395

1,191,573,972

299,108,300

1,187,025,672

255,069,980

6,143,431,830

1,585,785,104

1,074,387,546

1,392,616,653

677,413,102




2,167,140,260

1,100,487,717

1,579,317,193

1,517,366,960

1,900,855,684

219,445,010,056
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2,132,004,268

1,082,600,788

1,553,728,486

1,492,868,874

1,623,840,516

1,261,231,400

233,192,042,304

219,445,010,056

233,192,042,304

25 6 18 25 12 17
25 12 16 26 6 16
25 12 16 26 6 16
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@

&)

®

@

&)

®

25 12 16
1,494,851,360
1,194,751,349
986,657,415
3,676,260,124
26 6 16

1,480,298,357

1,396,878,476

348,642,862

3,225,819,695
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)
( )
25 12 16
6,834,060, 423 6,817,646,000 16,414,423
2,456,983,415 2,458,740,000 1,756,585
3,212,411,735 3,195,800,000 16,611,735
1,164,665,273 1,163,106,000 1,559,273
7,921,791,379 7,898,387,403 23,403,976
1,028,215,000 1,032,000, 000 3,785,000
3,212,411,735 3,211,752,981 658,754
3,621,648,688 3,595,100,922 26,547,766
59,515,956 59,533,500 17,544
14,755,851,802 14,716,033,403 6,989,553
1.
o
@
2.
3.
26 16
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25 12 16 26 6 16
1.9601 1 2.0671
) (19,601 )| ) (20,671 )
@
(2)
REPUBLIC OF FINLAND-1.625%-18/10/01 25,000,000.00 25,159,125.00
TSY INFL 1X N/B-0.125%-23/01/15 150,000, 000.00 151,253, 235.00
TSY INFL IX N/B-1.375%-44/02/15 50,000,000.00 53,824,030.00
US TREASURY N/B-10.625%-15/08/15 20,000,000.00 22,429,687.50
US TREASURY N/B-0.375%-16/01/31 70,000,000.00 70,054, 687.50

US TREASURY N/B-0.375%-16/04/30 95,000,000.00; 94,896,093.75

US TREASURY N/B-0.625%-16/10/15 45,000,000.00 44,985,937.50

US TREASURY N/B-8.75%-17/05/15 10,000,000.00 12,273,437.50

US TREASURY N/B-9.125%-18/05/15 17,000,000.00; 22,109,296.87,

US TREASURY N/B-1.375%-18/09/30 50,000,000.00 49,753,906.25

US TREASURY N/B-2.0%-21/02/28 50,000,000.00 49,500,000.00

US TREASURY N/B-2.75%-24/02/15 50,000,000.00 50,742,187.50

632,000,000.00 646,981,624 .37

(65,979,186,053)

BRITISH COLUMBIA PROV OF-2.1%-
16/05/18

82,000,000.00 84,419,270.60

BRITISH COLUMBIA PROV OF-2.65%-
21/09/22

20,000,000.00 20,146,310.00

BRITISH COLUMBIA PROV OF-2.0%-
22/10/23

110,000,000.00 103,185,060.00]

212,000,000.00; 207,750,640.60

(21,186,410,328)
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AFRICAN DEVELOPMENT BANK-1.625%- 25,000,000.00 25,093,225.00
18/10/02
ASIAN DEVELOPMENT BANK-5.593%- 31,950,000.00 36,348,748.20
18/07/16
ASIAN DEVELOPMENT BANK-1.375%- 50,000, 000.00 47,941, 260.00
20/03/23
BK NEDERLANDSE GEMEENTEN-1.875%- 5,000,000.00 4,979,815.00
19/06/11
BK NEDERLANDSE GEMEENTEN-2.625%- 10,000, 000.00 10,110,060.00
21/04/28
BK NEDERLANDSE GEMEENTEN-2.5%- 25,000,000.00 24,322,950.00
23/01/23
EXPORT DEVELOPMNT CANADA-O.625%- 25,000,000.00 24,939,000.00
16/12/15
INTER-AMERICAN DEVEL BK-3.875%- 20,000,000.00 21,918,390.00
19/09/17
INTER-AMERICAN DEVEL BK-1.375%- 25,000,000.00 24,032,275.00
20/07/15
INTER-AMERICAN DEVEL BK-3.0%-24/02/21 9,000,000.00 9,193,707.00
KFW-0.625%-16/12/15 25,000,000.00 24,929,775.00
KOMMUNALBANKEN AS-0.75%-16/11/21 20,408,000.00 20,439,673.21
KOMMUNALBANKEN AS-1.375%-17/06/08 20,000,000.00 20,229,920.00
NETWORK RAIL INFRA FIN-1.75%-19/01/24 25,000,000.00 25,148,175.00
316,358,000.00 319,626,973.41
(32,595,558,748)
1,160, 358,000.00) 1,174,359,238.38
(119,761,155,129)
UK TREASURY-1.75%-19/07/22 25,000,000.00 24,594,487.50
UK TREASURY-3.75%-19/09/07 25,000,000.00 27,075,675.00
UK TREASURY-3.75%-20/09/07 25,000,000.00 27,165,765.00
UK TREASURY-1.75%-22/09/07 60,000,000.00 56,161,374.00
UK TREASURY-2.25%-23/09/07 70,000,000.00 67,167,478.00
UK TREASURY-5.0%-25/03/07 50,000, 000.00 59,821,115.00
UK TREASURY-4.25%-27/12/07 25,000,000.00 28,201,505.00
UK TREASURY-4.75%-30/12/07 10,000,000. 00, 11,950,033.00
UK TREASURY-3.25%-44/01/22 85,000,000.00 81,570,037.50
375,000,000.00 383,707,470.00
(66,442,785,505)
BK NEDERLANDSE GEMEENTEN-3.25%- 20,000,000.00 20,897,866.00
17/11/29
BK NEDERLANDSE GEMEENTEN-1.875%- 10,000,000. 00, 9,877,250.00
18/12/07
KFW-2.0%-18/12/06 15,000,000. 00, 15,010,695.00
LANDWIRTSCH. RENTENBANK-3.25%- 25,000,000.00 26,123,167.50
16/12/07
70,000,000.00 71,908,978.50
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(12,451,758,717)

445,000,000.00 455,616,448.50

(78,894,544,222)

NORWEGIAN GOVERNMENT-4.25%-17/05/19 975,000,000.00 1,048,612,500.00)

NORWEGIAN GOVERNMENT-4.5%-19/05/22 650,000,000.00 729,690,000.00

NORWEGIAN GOVERNMENT-3.75%-21/05/25 750,000,000.00 822,525,000.00

NORWEGIAN GOVERNMENT-2.0%-23/05/24 550,000,000.00 527,285,000.00

NORWEGIAN GOVERNMENT-3.0%-24/03/14 50,000,000.00 51,560,000.00

REPUBLIC OF FINLAND-2.25%-18/03/06 100,000, 000.00 100,420, 400.00

3,075,000,000.00 3,280,092,900.00

(55,827,181,158)

KFW-4.0%-16/03/04 200,000,000.00 207,260,200.00

LANDWIRTSCH. RENTENBANK-2.25%- 25,000,000.00 25,042,625.00
19/05/22

LANDWIRTSCH. RENTENBANK-2.625%- 200,000,000.00 201,771,000.00
20/06/17

NORDIC INVESTMENT BANK-2.125%- 50,000,000.00 50,227,650.00
17/08/09

NORDIC INVESTMENT BANK-2.0%-18/05/24 281,000,000.00 280,916,824.00

756,000,000.00 765,218,299.00

(13,024,015,448)

3,831,000,000.00 4,045,311,199.00

(68,851,196,606)

AUSTRALIAN GOVERNMENT-2. 75%-24/04/21 25,000,000.00 22,897,050.00

25,000,000.00 22,897,050.00

(2,191,934,596)

BRITISH COLUMBIA PROV OF-4.25%- 50,000,000.00 49,087,900.00
24/11/27

NEW S WALES TREASURY CRP-2.75%- 150,000,000.00 199,039,091.40
25/11/20

QUEENSLAND TREASURY CORP-4.0%- 25,000,000.00 25,562,500.00
19/06/21

QUEENSLAND TREASURY CORP-6.25%- 50,000,000.00 56,665,000.00
20/02/21

QUEENSLAND TREASURY CORP-4.75%- 62,500,000.00 64,572,250.00
25/07/21

QUEENSLAND TREASURY CORP-6.5%- 15,000,000.00 18,213,690.00
33/03/14

TREASURY CORP VICTORIA-4.25%-32/12/20 10,000,000.00 9,575,450.00

TREASURY CORP VICTORIA-5.0%-40/11/20 20,000,000.00 20,891,260.00

382,500,000.00 443,607,141.40

(42,466,511,646)

IASIAN DEVELOPMENT BANK-6.25%-20/03/05 40,000,000.00 45,134,000.00

EXPORT FIN & INS CORP-4.28%-26/02/12 65,000,000.00 63,250,005.00

IFFIN-5.5%-15/10/15 15,000,000.00 15,342,270.00
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KFW-6.25%-21/05/19 27,000,000.00 30,629,043.00
KFW-5.0%-24/03/19 10,000,000. 00, 10,520, 940.00
KOMMUNALBANKEN AS-4.0%-19/01/23 15,000,000. 00, 15,219,270.00
KOMMUNALBANKEN AS-6.5%-21/04/12 35,000,000.00 39,847,780.00
KOMMUNALBANKEN AS-5.25%-24/07/15 15,000,000. 00, 15,791,760.00
LANDWIRTSCH. RENTENBANK-5.5%-20/03/09 10,000,000. 00, 11,107,500.00
LANDWIRTSCH. RENTENBANK-4.25%- 95,000, 000.00 94,608,125.00
23/01/24
LANDWIRTSCH. RENTENBANK-4.75%- 15,000,000. 00, 15,271,830.00
26/05/06
342,000,000.00 356,722,523.00
(34,149,047,126)
749,500,000.00 823,226,714.40
(78,807,493,368)
NEW ZEALAND GOVERNMENT-6.0%-15/04/15 35,000,000.00 35,712, 250.00
NEW ZEALAND INDEX LINKED-4.5%- 20,000,000.00 31,180,876.78
16/02/15
NEW ZEALAND INDEX LINKED-2.0%- 258,000,000.00 251,472,600.00
25/09/20
NEW ZEALAND INDEX LINKED-3.0%- 25,000,000.00 26,140,000.00
30/09/20
338,000,000.00 344,505,726.78
(30, 488,756,820)
NZ LOCAL GOVT FUND AGENC-5.0%- 85,000,000.00 85,825, 265.00
19/03/15
NZ LOCAL GOVT FUND AGENC-6.0%- 49,000,000.00 51,624,930.00
21/05/15
NZ LOCAL GOVT FUND AGENC-5.5%- 9,500,000.00 9,729,311.00
23/04/15
QUEENSLAND TREASURY CORP-7.125%- 167,000, 000.00 178,746,947.00
17/09/18
QUEENSLAND TREASURY CORP-7.125%- 42,000,000.00 44.,954,322.00
17/09/18
352,500,000.00 370,880,775.00
(32,822,948,587)
ASIAN DEVELOPMENT BANK-4.625%- 10,000, 000.00 9,970,400.00
19/03/06
BK NEDERLANDSE GEMEENTEN-10.5%- 60,000,000.00 62,847,060.00
15/03/07
BK NEDERLANDSE GEMEENTEN-4.25%- 25,000,000.00 24,869,950 00
17/05/25
BK NEDERLANDSE GEMEENTEN-9.5%- 80,000,000.00 93,088,160.00
18/02/08
BK NEDERLANDSE GEMEENTEN-4.125%- 60,000,000.00 58,881,300.00
18/03/05
INTER-AMERICAN DEVEL BK-6.0%-17/12/15 15,000, 000. 00, 15,600, 000.00
INTL BK RECON & DEVELOP-5.625%- 15,000,000. 00, 15,266,925.00

17/03/03
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INTL BK RECON & DEVELOP-3.375%- 10,000,000.00 9,684,070.00
17/08/13
INTL BK RECON & DEVELOP-4.625%- 25,000,000.00 24,759,825.00
19/02/26
INTL FINANCE CORP-4.625%-16/05/25 15,000,000.00 15,072,270.00
KFW-3.75%-17/08/16 10,000,000.00 9,812,090.00
KOMMUNEKRED1T-9. 5%-15/08/24 83,000,000.00 88,159,861.00
LANDWIRTSCH. RENTENBANK-7.0%-17/05/10 80,000,000.00 84,838,320.00
LANDWIRTSCH. RENTENBANK-3.875%- 30,000, 000.00 29,354,700.00
17/09/19
LANDWIRTSCH. RENTENBANK-4.375%- 25,000,000.00 24,259,175.00
20/10/08
LANDWIRTSCH. RENTENBANK-5.375%- 45,000,000.00 45,954,270.00
24/04/23
NORDIC INVESTMENT BANK-4.125%- 25,000,000.00 24,761,775.00
17/03/16
613,000,000.00 637,180, 151.00
(56,390,443,363)
1,303,500,000.00) 1,352,566,652.78
(119,702,148,770)
466,016,538,095
(466,016,538,095)
(QID) O
2 @)
12 55. 1% 14.2%
3 17.7% 4.5%
14 27.2% 7.0%
9 84. 20 14.3Y
4 15.8% 2. 7%
6 81.1% 12.0¥
5 18.9% 2.8
1 2.8% 0.5%
8 53.9% 9.1%
11 43.3% 7.3%
4 2550 6.5%
5 274 7.0%
17 47.1% 12.1%
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25 12 16 26 6 16
217,001,550 222,590,718
5,831,449,300 5,486,751,100
1,220,055,100 &
30,000 58,444,140
370 330
7,268,536,320 5,767,786,288
7,268,536,320 5,767,786,288
1,081,037,100 -
8,804,914 110,643
1,089,842,014 110,643
1,089,842,014 110,643
4,591,520,112 4,104,779,724
1,587,174,194 1,662,895,921
6,178,694 ,306 5,767,675,645
6,178,694,306 5,767,675,645
7,268,536,320 5,767,786,288
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25 12 16 26 6 16

25 6 18 25 12 17
5,028,116,674 4,591,520,112
57,625,432 28,342,663
494,221,994 515,083,051
852,502,387 751,285,552
3,739,017,725 3,353,494,172
4,591,520,112 4,104,779,724
4,591,520,112 4,104,779,724

25
25

6 18
12 16

25 12 17

26

6 16
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25 12 16 26 6 16
@ @
2 2
(©) ©)

25 12 16
624,064,519
624,064,519
26 6 16
112,471,476
112,471,476
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25 12 16 26 6 16
1.3457 |1 1.4051
) (13,457 )| ) (14,051 )
(€H)
25,500 317.00 8,083,500
12,600 442.00 5,569,200
20,000 539.00 10,780,000
17,000 701.00 11,917,000
19,000 432.00 8,208,000
1,000 549.00) 549,000
8,000 455.00) 3,640,000
32,000 352.00 11,264,000
16,000 1,988.00 31,808,000
7,700 1,343.00 10,341,100
4,000 557.00) 2,228,000
19,000 210.00 3,990,000
1,600 1,546.00 2,473,600
35,600 1,497.00 53,293,200
3,000 492.00 1,476,000
27,100 3,616.00 97,993,600
6,000 169.00) 1,014,000
8,900 536.00 4,770,400
1,500 659.00 988,500
56,000 226.00 12,656,000
7,000 681.00) 4,767,000
60,000 417.00 25,020,000
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4,800 475.00 2,280,000
23,000 176.00, 4,048,000
18,000 471.00 8,478,000
14,400 1,258.00, 18,115,200
22,000 755.00 16,610,000
45,000 384.00 17,280,000

9,800 6,046.00 59,250,800
14,000 1,550.00, 21,700,000
40,000 132.00 5,280,000
22,000 180.00; 3,960,000

7,000 517.00 3,619,000

2,000 1,295.00] 2,590,000
15,100 3,985.00 60,173,500

9,000 1,831.00] 16,479,000

6,200 1,220.00] 7,564,000

5,700 4,479.00 25,530,300

2,300 3,300.00 7,590,000

3,500 3,130.00 10,955,000

8,000 1,314.00] 10,512,000
17,600 4,701.00 82,737,600
59,800 1,313.00] 78,517,400
24,300 1,131.00; 27,483,300
12,700 2,061.00 26,174,700

3,800 2,734.00 10,389,200

3,500 8,140.00 28,490,000

1,800 5,530.00 9,954,000
10,400 1,786.00 18,574,400

4,600 1,195.00] 5,497,000
46,000 216.00 9,936,000
17,700 537.00 9,504,900

1,000 869.00 869,000
38,000 404.00 15,352,000
73,000 578.00 42,194,000

169,000 12400, 20,956,000
30,000 196.00, 5,880,000
39,000 160.00; 6,240,000

2,800 584.00 1,635,200

7,000 645.00 4,515,000
25,000 262.00 6,550,000
12,000 1,555.00, 18,660,000

100 6,220.00 622,000

2,000 701.00; 1,402,000
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1,100 2,497.00 2,746,700
1,300 1,414.00 1,838,200
1,600 3,900.00 6,240,000
3,800 3,305.00 12,559,000
12,000 2,030.00 24,360,000
43,000 442.00 19,006,000,
11,000 876.00 9,636,000
3,000 469.00 1,407,000
14,000 165.00 2,310,000
80,000 321.00 25,680,000
50,000 709.00 35,450,000
25,200 603.00 15,195,600
200 1,462.00] 292,400
1,000 1,448.00] 1,448,000
600 1,304.00] 782,400

500 4,135.00 2,067,500

700 1,265.00 885,500
16,100 606.00 9,756,600
7,400 1,417.00 10,485,800
3,100 5,600.00 17,360,000
10,800 906.00 9,784,800
28,900 3,386.00 97,855,400
17,200 1,224.00 21,052,800
4,300 7,000.00 30,100,000
101,000 110.00 11,110,000
70,900 958.00 67,922,200
27,000 272.00 7,344,000
18,100 504.00 9,122,400
4,900 3,261.00 15,978,900
20,200 915.00 18,483,000
34,000 763.00 25,942,000
27,000 1,027.00] 27,729,000
7,000 298.00 2,086,000
5,300 1,564.00 8,289,200
3,000 11,930.00 35,790,000
128,500 1,326.00 170,391,000
107,900 1,291.00 139,298,900
202,400 1,095.00 221,628,000
20,800 3,290.00 68,432,000
59,200 3,100.00 183,520,000
909,000 576.00 523,584,000
756,000 416.00 314,496,000
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270,000 529.00 142,830,000
220,000 279.00 61,380,000
311,000 250.00 77,750,000
113,300 645.00 73,078,500
11,100 7,729.00 85,791,900
25,000 509.00 12,725,000
6,000 476.00 2,856,000
38,000 455.00 17,290,000
4,000 563.00 2,252,000
16,000 349.00 5,584,000
200 1,043.00] 208,600
23,000 228.00 5,244,000
4,600 3,340.00 15,364,000
1,200 3,360.00 4,032,000
20,300 6,228.00 126,428,400
15,700 6,009.00 94,341,300
31,300 1,745.00 54,618,500
2,800 1,177.00 3,295,600
5,400 3,880.00 20,952,000
1,900 706.00 1,341,400
700 6,190.00 4,333,000
15,400 397.00 6,113,800
6,700 1,377.00 9,225,900
300 798.00 239,400
9,300 1,247.00 11,597,100
33,700 1,584.00 53,380,800
9,200 1,332.00 12,254,400
39,100 2,085.00 81,523,500
13,800 735.00 10,143,000
500 3,595.00 1,797,500
2,100 2,662.00 5,590,200
5,900 2,315.00 13,658,500
22,000 163.00, 3,586,000
18,500 4,096.00 75,776,000
10,500 375.00 3,937,500
10,400 917.00 9,536,800
20,500 1,221.00 25,030,500
417,600 614.00 256,406,400
42,700 4,279.00 182,713,300
12,000 696.00 8,352,000
27,000 573.00 15,471,000
39,000 518.00 20,202,000
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4,000 270.00 1,080,000
120,000 208.00 24,960,000
3,000 358.00 1,074,000
587,300 209.00 122,745,700
33,000 389.00 12,837,000
73,000 847.00 61,831,000
4,000 828.00 3,312,000
12,500 1,062.00 13,275,000
1,300 641.00 833,300
25,600 495.00 12,672,000
16,900 2,771.00 46,829,900
23,500 2,518.00 59,173,000
19,900 3,429.00 68,237,100
6,000 1,366.00] 8,196,000
15,500 1,951.00] 30,240,500
1,100 4,190.00 4,609,000
700 2,493.00 1,745,100
24,900 617.00 15,363,300
11,700 755.00 8,833,500
1,800 2,609.00 4,696,200
5,000 1,847.00 9,235,000
12,300 1,615.00 19,864,500
16,000 950.00 15,200,000
4,600 685.00 3,151,000
7,600 2,032.00 15,443,200
17,900 176.00 3,150,400
500 2,508.00 1,254,000
8,200 670.00 5,494,000
900 1,889.00] 1,700,100
3,700 342.00 1,265,400
34,000 314.00 10,676,000
3,600 6,174.00 22,226,400
1,700 524.00 890,800
7,079,800 5,486,751,100

@
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2014 6 30

12,381,909,350

41,729,869

12,340,179,481

15,845,976,628

0.7788

488,760,272,106

1,018,436,182

487,741,835,924

235,514,667,056

2.0710

5,837,084,294

18,278,727

5,818,805,567

4,031,212,679

1.4434
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17,363,045,900
230,000,000
197,012,500

21 10

17,363,045,900 16,403,045,900

31

10

26

26

26

31
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506 95,284
449 73,912
61 1,575
388 72,337
57 21,371
41 332
16 21,039
1 41
38 59
19 52
25 26 31
24
21 61
193 55 25
26 31
( D)
54 55
( 25 31 ) 26 31 )
15,820 17,805
234
380 419
4 37
7,472 7,162
342 608
606 240
335 303
869 984
30 30
25,862 27,826
48 47
124 134
172 181
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70 91
70 91
7,170 7,290
22,935 21,702
60 60
706 692
500 525
31,373 30,271
31,616 30,544
57,478 58,371

( )

54 55

25 31 ) ( 26 31 )
305 329
3,862 3,404
6 6
115 112
3,195 3 2,743
545 542
3,282 3 3,239
589 2,286
123 4 356
1,770 1,935
80 150
10,012 11,702
1,001 1,081
55 55
1,057 1,137
11,070 12,840
17,363 17,363
5,220 5,220
5,220 5,220
23,530 22,694
23,530 22,694
68 68
46,045 45,209

86/112



EDINETOOOO
00000000000 DO00OmD((EL2430)
Ooooodooodooooooodd

362 321

362 321

46,408 45,531

57,478 58,371

( )
54 55
24 25
25 31 ) 26 31

52,848 63,120
1,922 2,557
54,771 65,678
26,955 31,207
649 1,081
7 2
10,797 13,405
691 712
10,089 12,669
17 23
406 465
530 558
188 186
214 252
46 43
16 11
64 65
39,347 46,721
6,759 7,171
256 316
80 150
4,565 4,719
87 50
1,770 1,935
100 108
66 54
313 448
188 209
753 755
312 313
83 32
124 109
3,061 3,364
11,764 12,568
3,659 6,388
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( )
54 55
24 25
25 31 ) 26 31

12 17
601 1,774
4 4
64 26
16 19
699 1,842
19 19

1
15 22
55 57
2 13
93 114
4,265 8,116
226 135

239
465 135
84 12
4,500
3 0
59
75 235
163 4,807
4,568 3,445
1,480 3,020
260 119
1,740 2,900
2,827 544

54 24 25 31
( )

17,363 5,220 5,220 22,172 22,172 68 44,687
1,468 1,468 1,468
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2,827 2,827 2,827
1,358 1,358 1,358
17,363 5,220 5,220 23,530 23,530 68 46,045
42 42 44,729
1,468
2,827
320 320 320
320 320 1,678
362 362 46,408
55 25 26 31
( )
17,363 5,220 5,220 23,530 23,530 68 46,045
1,380 1,380 1,380
544 544 544
836 836 836
17,363 5,220 5,220 22,694 22,694 68 45,209
362 362 46,408
1,380
544
40 40 40
40 40 876
321 321 45,531
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55
25
26 31
@
(
)
@
20
@
( )
« D

@

@

®

10
55
25
26 31
26 24 17
25 24 17
35

67

37
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54 55
25 31 ) ( 26 31 )
1,054 1,091
618 625
30 30
( )
3,818 6,249
2 2
58 74
( )
143 98
297 274

Nikko Asset Management Europe Ltd

Nikko Asset Management Europe Ltd

87 65
Nikko Asset Nikko Asset
Management Americas, Inc. Management Americas, Inc.
243 159
54 55
24 25
25 31 26 31
552 1,290
24 25 31
197,012,500 197,012,500
109,600 109,600
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)
( )
21 19,215,900 2,237,400 | 16,978,500
21 1,676,400 49,500 | 1,626,900
22 2,310,000 2,310,000
2,955,200 2,955,200
23 6,091,800 161,700 | 5,930,100
32,249,300 2,448,600 | 29,800,700
21 Q) 21 Q@) 23
1
x 0.25
21 (1)13,625,700 21 (2)1,287,000
22 (1)1,732,500 2,955,200
23 Q)
(€H)
( ) )
24 28 1,468 7.46 24 31 24 19
)
( ) )
25 21 1,380 7.01 25 31 25 18
55 25 26 31
197,012,500 197,012,500
109,600 109,600

92/112



EDINETOOOO
00000000000 DO00OmD((EL2430)
oooooddoodnoooooodd

10

93/112

)
( )
21 16,978,500 1,075,800 | 15,902,700
21 1,626,900 59,400 | 1,567,500
22 2,310,000 2,310,000
2,955,200 2,955,200
2 5,930,100 541,200 | 5,388,900
29,800,700 1,676,400 | 28,124,300
() 21 @ 21 0 23
1
x 0.25
21 (1)15,902,700 21 (21,567,500
22 (1)2,310,000 2,955,200 23
(1)2,887,500
(€H)
( ) )
25 2 1,380 7.01 25 31 25 18
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10
10

17,805

7,162

608
234 315 1,166 973
25,811 315 1,166 973

54 ( 24 25 31 )
20,042
2,892
)
6,366 5,708 658
6,366 5,708 658
724 821 96
724 821 96
7,091 6,529 561
) 50
30 50
79

43 35 67
1,099 190 17
1,143 226 84
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18,809
2,892
)
3,819 3,188 631
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3,637 3,768 130
3,637 3,768 130
7,457 6,957 500
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30 50
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23 11
1,734 124 12
1,758 135 12
54 55
24 25
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@ 3,069 | (1) 3,065
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