EDINETOOOO
0 o = G2
Ooooooooooooooooooad

28 3 10

36 7

03-6722-4813

5,000

1/89



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

5,000

28 1

03-6722-4810 9 5
http://www.tdasset.co.jp/

2.16 2.0

2/89



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

28 3 11 29 3 10

3/89



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

4/89



EDINETOOOO
00000000000 DOO000OO0(ELLT764)
Ooooooooooooooooooad

http://www.toushin.or.jp/

6
12 I
. L

.
I
T
4|
T
T
T

5/89



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

-,

O ERHOEVWVHROYAEEMERI-BRRLETT(BFERQ.
OHEERENLERITY.
O77R%, AEERERO— LI ARENT7F 1280 T, TELTEEE
BEROHHEIDEM-BEEFLET.
O PELERB-IREMEZELTIDRNMGTEET.
OHEERERLL. HEEMLTEE- A ERTIENRTT.

O FRELT. BRABGHAS)IZREOSEEZ{ITVET,
03-6-3- 1280108 (4E00REETEEQ ) HREEFL. BESES#IZ
ESVTHEREFTVET. EEL, THREMLOTEIBVELA.
O RAELTEBE~YDIITVLEEA.

ORFEANRBEE - DVTERMALTABAYIRTVELEAOT, 38EWO
ESzEgET.

© NUA-FRINERREROERTELLET,

Olyo—rnAILERERT 7 FOREL. HRARORESH TS, ¥/
H—E-TN—TFO— R/ H—F AR ARASY - F—ZRSUT RSFUOET,

e NUH=F - TL=-ER
HEANVULIT PN -D 2 - DCEHERD19TSEICRUSNERESHTY.
RETEEEERNS 4K FIL 41 0kA S ERESORRRERNER LTVET.

1976, RRDOLR, Ty ORT7P V7 FORBEREL. REDT Ty OARARERD
BEN24% FIL (B289%A) TY. BB YTy 2ARAOIFAN-HELT. #8T
ZTOERERDHSNTIET. (2015F12ZAXERE. 1 F120. 61ATHERN)

6/89



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

O]

7189

5,000
17 2 28
‘ \ B I
n || FRE R Bk g £ | fs5t® %
e = | : '
& N & £
< T < T |<=7/ B
i it
T | penss AR by ER g E
R - BERE - BEEE
S SEERRED e
EViEiCBE T 5300
— — R
" : oL R B
i UL i 1
o — AR 71 e
& D el (7171 FitSiGRRED | 4*?'
E pund il trosmnen (e 4|
b v TroR — - i
3 iy TADZ2—7—1L m—>
LGS s b DY EORHRS
i ik
@
@
(©))
(O]
@




EDINETOOOO
0 o = G2
Ooooooooooooooooooad

@
@)
©)
4)

27 12 11

55 12 19

12 26

9 12 1

11 2 25

11 4 1

14 1 24

14 6 11

14 7 1

18 8 28

19 3 30

19 9 30

28 1 1
1,082,500 100
2 1

1
2

8/89



o OB W N

10

9/89

EDINETOOOO
0 o = G2
Ooooooooooooooooooad



EDINETOOOO

0 o = G2
Ooooooooooooooooooad

7 F - F &

HO—ril AT - ANE TR

i Ei7]

TR/ NEERER AR

® = 2

2005%3R18

W A E 77 #

HR=SL X RSEENER- Ty A (B BEF)(A<—A, ~vZELIzERAsIT
LSEFRTTIDEENEREIEEEASEEL. RAELTE TSR ERTIE
HEREESH. TEASFLET,

TLBEEER

FAVH- 3R - D5 R - A —TF - hF - F =R ST B =2 == For T
— G- AR ART T I EEDEREEEEEN S LT,

FTEEEAR

RRELTARE A~ TFLEEA.

o B 5 O#

RRLALT, 3hASEFF ESFIEEIURIRTRELL TRIAETLET.

® =R B

11AFEB

EREENF

EFSM MEEEW|OF022%LLTF
TESM MEEREOF010%ER
ERENSFA SARESROSF032%EER

+* PESMIRERES-LUEBLET

* IEFESMN-UEFRESESHET. SATRHEMZEA

HEEER=

=R AR A A Y- F—AR P

77 v F &

T&DeTx2—F—vHF—2F7F

i} a2

HEHEER

® = A

2005528288

WAEETG#H

TELENEOREEERLTERETLET.

EX-s. '3 _$-F

bLYEORIRGSITENsREEaTETEREHSLLES.

TLHEEARE

DEZ~OEFITOEHA.
DAEREE ~DEHITET A

S BE 5 #

SERfTLERE A

&2 | A

6R. 1ZROH|I10B (HREANEEXBVERB)

EREENS

EiEM. PAFHEHE. ERMESEEREINIVTEA.

= R = #

TE&DFEukTHIUi 4 BELESH

27 12

10/89



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

EREESRE EREEERSE
(EEE1E. #ERZS2108EE) (EER1E. #EEE85EEE)
-EEERAHORE - ERESEOFE
ERERA e
-
Q EEEER (1BREE)
L ERHEE B —— :iiff?ggﬁmu#ﬁ
- BRERHEORE TE -
M ;
EHEE FE-aTIAFTLAR
V (5RIZRE)
. (W m - e, PHEE. EAEERE - ZRE
CYTET BE 2R 5 LI-EERD
{_Eﬁm@ ] A BEES LEAEtoRE
a* 1
ﬁ/\r‘ s S
ST - RREE #E o
4 ;
hL—F 4 VT8 (BRIEZE) d AXISLTLARRR
e (EEIRIE. BRES108EE)
- EEOHTEE 5
- ERAEOFIoS igs
v

27 12

11/89



10

20

10

12

10

12/89

EDINETOOOO
0 o = G2
Ooooooooooooooooooad

10



A W N P

11

13/89

EDINETOOOO
0 o = G2
Ooooooooooooooooooad

20

18

14



o OB~ W N P

10

20

14/89

EDINETOOOO
0 o = G2
Ooooooooooooooooooad

2 2



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

15/89



37

16/89

EDINETOOOO
0 o = G2
Ooooooooooooooooooad



EDINETOOOO
00000000000 DOO000OO0(ELLT764)
Ooooooooooooooooooad

¥

BEHFEEESIC L IEFERAHOES - E.
HIERSRIC L2 RinERHEERE

|

PrF IR Ve— b LT L OERC L DEREE S EORIT

!

EFEEHERC LD ERY A S8,
BHEERO OIS LUF S EREEER S OIS

ﬁ

R QIS TR LA EE

27 12

17/89



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

REBNEREISALOREEOLE
< ITAAOFEREFEECSESREREREEONE - < PO AT RS SALORREOLE >
(T N — o8 %) P,
; : {20 1F18~-2D15F128) j00 100 PO =1R~2015E12E)
W 77 O R [ m b i
12000 [|— SESECHEFES 1y 1 80 BO
T e I
20
0
F--- e — ---= =20 =20
=40 =40
20111 2021 23N 244 2051 2018M12 JryE HEn RESE FREG EXEl mREE FREi

(I FOSERAERUHESRSRERENEL. RIANOHE
EERERL-LOLASLTHEL-EREEERSLTEY,
EEOESASHEUNBOEREE & IO THNLI-EMES
EEFREIRENRIET,

*EDSSIE. 0ME1 B0 E 12 AOSEMOE AR CEF I EMRETECTY - B -B0E, F7oFREUERD
HENGREESSALSLTEFLELOTT.

*BEOTIIE. IR RS RESSAEERNCERTEL LI RLEAOTEY . R TORESFALS DT FORRARL
[ERYE A,

* FROBREEE 2015 £ 12 AESSE-TRHELEBRETEY, 27 FDRRB-SEL R REYES .

OERESSAOES
Bk - - WESEER(TOPH) (B &AM )
SHEEE--- MECI DY H S A Too A (BEAA, BA—2)
FRE®R - MO ZT—TT - T A To A (REAA. A<—2R)
BEEM:-- NOMURA-EF] B
ZEEM--- AT EREN T IABEE AA—R)
FREER- - P ELA GEHEM FO—il-Tri—L I K (RA—2)
GE) SR OENEZ. AT LIS LSRR ERELT. A<—ANENERALTEYET.
« B EE-MLTECSS 5,

EE-ELT
OMtERLERESSALOBRZTECER AL =EEI=DI T

WhESEERE(TOMO(ESAA)
FiiEEERTOFEL. EEF— B RS ESOREEETEEROSEEETRL T REL - EoaTRE 0 EnEE
ETRESTRERETT. TOPK I {— e atHESET O —OoERITES SN ESHSIA - BEL =T,

MEC 254 o A L Fo oA (BEAR. A<—2)
MSCI 254 - T 7 AR MCl T RBL-S8E RN T. BxsR{ERosdEoamRoRssRishnTy. BN
M+ iEEE. aeEESTOREO—OOEEIT vl cRRBRLET,

MS0 T —2e T —rob A T2 (BSAH. A<—2)
MSCl TTF—2 5 - T— ok ToiRiL mscl A EL-FREoEIFRoREER i 8@RE Ty . AER-ET 5
FiEH. ASHESTORO— OO I MSCLIZWREBLET.

NOMUR A-BF| S|
NOMURA-BF ERE. SHESSSSH LB TUSEST. BETRFshTL ISR EHEROEREELETRRESE
fimTT. tToanMEREETESSS s cRRLET. 4. BFNESRIsHI. R TorAERAVTITHASD
TAD FHEubTRLAABASHOFERER -+ —CABL—YREFALEE A

LT ERER T A(B{BE AA—R)
LT ERER T AIRLEE, A<—2)E, T4 N—T - 1To02 L ARRLE, BXER(ERTEEOERT
EEHEYEETROESFEETIEESLEAS T orATT. AENCET ISR, SOHEST 0RO ORI
LTI N—T A T2 uc IELET.

JPEJLH L GBHEM 4 O—i i F 41— 7 F(A4—2)
JP EILH GBFEM FO—s il TAri—2274PIL, JP BILAHARELEEL TS, BEdRBTOI T3 - v—4ruk
EoHREsh T 3EETT. BEROEERE P L RI-BELET.

18/89



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

2.16 2.0
0.2
0.972 0.90

[ x 1

0.324 0.30

0.6048 0.56

0.0432 0.04
[ ]

0.32
1.292 1.22

19/89



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

0.00864 0.008
20.315 15
0.315 5
20.315 15
0.315 5
NISA
NISA 26 1 1 NISA
120

5

20
28 4 1 20 NISA 80

15.315 15 0.315

20/89



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

28 1 1

21/89



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

27 12 30
3,377 95.00
113 3.19
65 1.81
3,555 100.00
27 12 30
11,696.980 11,346.903
297,632.64 3,481,405,822 3,377,208,695 95.00
1.0184 1.0183
111,233,927 113,280,631 113,269,507 3.19
27 12 30
95.00
3.19
98.19

22/89




EDINETOOOO
0 o = G2
Ooooooooooooooooooad

27 12 1 20
1 1

3
18 6 12 5,422 5,542 1.0058 1.0298
4
18 12 11 6,217 6,415 1.0464 1.0814
5
19 6 11 7,427 7,676 1.0348 1.0708
6
19 12 10 8,111 8,307 1.0270 1.0520
7
20 6 10 8,370 8,460 1.0160 1.0270
8
20 12 10 6,007 6,170 0.7239 0.7429
9
21 6 10 6,816 6,865 0.8341 0.8401
10 6,465 6,513 0.8114 0.8174
21 12 10 ’ ’ : :
- 5,911 5,958 0.7808 0.7868
22 6 10 ’ ’ . :
12 5,302 5,345 0.7560 0.7620
22 12 10 ’ ’ . .
13 4,810 4,847 0.7813 0.7873
23 6 10 ’ ’ . .
14 4,395 4,431 0.7550 0.7610
23 12 12 ’ ’ : :
15 4,365 4,399 0.7885 0.7945
24 6 11 ’ ’ . .
16 4,531 4,564 0.8389 0.8449
24 12 10 ’ ’ : .
L7 4,206 4,235 0.9449 0.9509
25 6 10 ’ ’ . .
18 3,934 3,960 0.9694 0.9754
25 12 10 ’ ’ : :
19 3,829 3,852 0.9917 0.9977
26 6 10 ’ ’ . .
20 4,274 4,297 1.1332 1.1392
26 12 10 ’ ’ . .
21 3,943 3,964 1.1273 1.1333
27 6 10 ’ ’ : :
22 3,687 3,708 1.0884 1.0944
27 12 10 ’ ’ . :

26 12 4,154 1.1336

27 1 4,090 1.1173

27 2 3,990 1.1180

27 3 3,952 1.1143

27 4 3,937 1.1183

27 5 4,005 1.1414

27 6 3,923 1.1216

27 7 3,951 1.1393

23/89



EDINETOOOO
0 o = G2
ooooodooodooooooodod

27 8 3,800 1.1036

27 9 3,714 1.0813

27 10 3,735 1.0928

27 11 3,720 1.0960

27 12 3,555 1.0553

1

3 17 12 13 18 6 12 0.0240
4 18 6 13 18 12 11 0.0350
5 18 12 12 19 6 11 0.0360
6 19 6 12 19 12 10 0.0250
7 19 12 11 20 6 10 0.0110
8 20 6 11 20 12 10 0.0190
9 20 12 11 21 6 10 0.0060
10 21 6 11 21 12 10 0.0060
11 21 12 11 22 6 10 0.0060
12 22 6 11 22 12 10 0.0060
13 22 12 11 23 6 10 0.0060
14 23 6 11 23 12 12 0.0060
15 23 12 13 24 6 11 0.0060
16 24 6 12 24 12 10 0.0060
17 24 12 11 25 6 10 0.0060
18 25 6 11 25 12 10 0.0060
19 25 12 11 26 6 10 0.0060
20 26 6 11 26 12 10 0.0060
21 26 12 11 27 6 10 0.0060
22 27 6 11 27 12 10 0.0060

24/89



EDINETOOOO

0 o = G2
Ooooooooooooooooooad

3 17 12 13 18 6 12 3.30
4 18 6 13 18 12 11 7.52
5 18 12 12 19 6 11 2.33
6 19 6 12 19 12 10 1.66
7 19 12 11 20 6 10 0.00
8 20 6 11 20 12 10 26.88
9 20 12 11 21 6 10 16.05
10 21 6 11 21 12 10 2.00
11 21 12 11 22 6 10 3.03
12 22 6 11 22 12 10 2.41
13 22 12 11 23 6 10 4.14
14 23 6 11 23 12 12 2.60
15 23 12 13 24 6 11 5.23
16 24 6 12 24 12 10 7.15
17 24 12 11 25 6 10 13.35
18 25 6 11 25 12 10 3.23
19 25 12 11 26 6 10 2.92
20 26 6 11 26 12 10 14.87
21 26 12 11 27 6 10 0.01
22 27 6 11 27 12 10 2.92

25/89

100



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

3 17 12 13 18 6 12 2,178,720,399 245,736,978
4 18 6 13 18 12 11 1,522,694,628 971,555,509
5 18 12 12 19 6 11 2,310,930,781 1,075,573,960
6 19 6 12 19 12 10 1,874,346,436 1,153,175,587
7 19 12 11 20 6 10 1,160,674,737 820,677,269
8 20 6 11 20 12 10 1,341,949,255 1,282,094,534
9 20 12 11 21 6 10 315,223,144 441,708,835
10 21 6 11 21 12 10 292,564,948 496,496,319
11 21 12 11 22 6 10 239,823,928 636,658,124
12 22 6 11 22 12 10 193,079,332 750,666,093
13 22 12 11 23 6 10 284,792,190 1,142,097,947
14 23 6 11 23 12 12 172,807,773 506,761,730
15 23 12 13 24 6 11 169,566,394 455,692,266
16 24 6 12 24 12 10 153,680,050 288,117,827
17 24 12 11 25 6 10 367,578,461 1,318,079,984
18 25 6 11 25 12 10 189,343,132 581,634,218
19 25 12 11 26 6 10 207,255,019 405,121,185
20 26 6 11 26 12 10 360,837,974 450,007,659
21 26 12 11 27 6 10 185,169,176 458,750,597
22 27 6 11 27 12 10 117,373,393 227,348,964

26/89



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

27 12 30
1,001 66.94
493 32.97
2 0.09
1,496 100.00
27 12 30
100.16 100.13
809,000,000 810,359,120| 810,059,790 54.16 0.60| H28.3.20
100.03 100.02
191,000,000 101,064,940 191,049,660 12.77 0.10] H28.3.15

27 12 30

66.94

66.94

27/89



EREH-AREOKES

EDINETOOOO

0 o = G2
Ooooooooooooooooooad

2015 12 30

SEOEEO sosty. B2m

”E! 20064 12A306~20155 12300 (FFD) 2015412R 30M9
e 120 20155 98 30
1 100
masmm - 20154 68 30M
S 80 2015% 3R 30M9
S000F [— Sosmuniam e S

[ _Wm © 2014412F 30R
15“““ S . . - E1EEEH 120M
2005412A 20072127 20029127 20114128 2013128 20154128 BEERH 2.840M1

EHESENRESERCGE SRS HE N EENRLSSOEASLTRELESOTY.,
MRS S NN SR TR T

OERLE
Fo— AL ERERTTAF 95.0%
Ta&DwF—F—ATF—Tr= 105
ST T | M gressmen
& M | 100.0% E A,
S So—rAA2IL-ERERRT 7 AIET SRR R (RE A FER)
<E) EEEH> _ . <ERENEE>
EHEEFE 17 EH K [T = T mERE | k& — & | E% |
FHLBEIEER 0.025% 2019/4/15 AAA 2.0% FAIH 457%
FAHBEIRER 0.125% 2024/7/15 AAA 2% ul fli Eggi
TR EIRSR 23754 2025/1/15 AAA 1% f‘r;} 5y
THABEIRER 1.125% 2021/1/15 sae 21% oy T
FANBEIREX 0625% 2021/7/15 AAA 20% e 1%
AP 2HTIRER 1.125% 2037/11/22 A 20% F—ASUT 1.5%
FiANEIRE X 0.125% 2020/4/15 AAA 20% AIT—TFor L1%
FTHIIREIREE 0.125% 2017/4/15 AAA 20% Ay 1.0%
FALBEIRER 0.375% 2023/7/15 AAA 1.9% —;_j::;’*"" g%
TR EEIRER 0825% 2024/1/15 AAA 1.8% T T—— ¥

#EEQT—MIWS &8 THS BBHIT 700 T3 —Z- IR aDT— 55T, BR%S THH CH—F a3 fry-3 =377
BT —EERL

£ EEFE IO AL ERENT 7 A ONREEE- S SREEOLETT,
EEAEHE, AAF—FREIT—Z, L—T—ZBLFI4F L— T4 FA0EREH0S., PREREEERA.

FMREEOEE (FF<—2R)

0%

17.1%

2%
10%
0%

—10%
—20%

—30%

2008=  200TE  200BF 0 2008F

o=

EITAOOSFEHESENNEFENELL-HRLESOTT,
BIFLAACEAL T T ALENE T A,

20 2012

2003 4=

SEARAERIASZORNEFLEAOTEY, BEOEARRETR - BETLOTRRNES A,
SEROEARRESEESHOh—L-A—UTCMUOEEHET .

28/89



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

29/89



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

0.2

30/89



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

03-6722-4810 9 5
http://www.tdasset.co.jp/

3 11 6 10 6 11 9 10 9 11 12 10
12 11 3 10

31/89



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

€Y)

@ 10

®

) O G G

ONC)

© )

@ @
)

@6 O ®
®

32/89



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

http://www.tdasset.co.jp/

12

33/89



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

10

34/89



)(

12

193

22
2 1

133 )(

(

27 6 11

35/89

27 12 10

EDINETOOOO
0 o = G2
Ooooooooooooooooooad

( 38 59

)



EDINETOOOO
00000000000 DOO000OO0(ELLT764)
Ooooooooooooooooooad

21 22

27 6 10 27 12 10
54,181,980 60,864,242
3,796,769,136 3,537,325,007
113,269,507 113,280,631
14 16
3,964,220,637 3,711,469,896
3,964,220,637 3,711,469,896
10,493,693 10,163,766
824,781 4,871,381
428,511 400,904
9,212,953 8,619,356
85,670 80,149
21,045,608 24,135,556
21,045,608 24,135,556
3,497,897,885 3,387,922,314
445,277,144 299,412,026
533,422,528 485,190,987
3,943,175,029 3,687,334,340
3,943,175,029 3,687,334,340
3,964,220,637 3,711,469,896

36/89



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

21 22
26 12 11 27 6 11
27 6 10 27 12 10
25,262,247 24,376,145
5,957 3,970
9,718,053 119,433,172
15,550,151 95,053,057
861,941 825,283
18,531,668 17,743,399
172,328 164,993
19,565,937 18,733,675
4,015,786 113,786,732
4,015,786 113,786,732
4,015,786 113,786,732
1,439,389 869,632
502,204,353 445,277,144
21,891,445 13,055,494
21,891,445 13,055,494
55,064,251 25,511,716
55,064,251 25,511,716
21,178,006 20,491,796
445,277,144 299,412,026

37/89



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

@
O]

@

@

21 22
27 6 10 27 12 10
1
3,497,897,885 3,387,922,314
1 2 1
1.1273 1 1.0884
11,273 1 10,884
21 22
26 12 11 27 6 11
27 6 10 27 12 10
26 12 11 27 3 27 6 11 27 9
10 10
724,506,651 1 694,281,107 1
2,034 10,684,313 2,016 10,328,030
1 30 1 30
27 3 11 27 6 27 9 11 27 12
10 10
712,935,856 1 676,256,596 1
2,038 10,493,693 1,996 10,163,766
1 30 1 30

38/89



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

21 22
26 12 11 27 6 11
27 6 10 27 12 10

39/89



EDINETOOOO
0 o = G2
oopoodooodooooooodd

21 22
27 6 10 27 12 10
1
2
1
21 22
26 12 11 27 6 11
27 6 10 27 12 10
21 22
26 12 11 27 6 11
27 6 10 27 12 10
3,771,479,306 3,497,897,885
185,169,176 117,373,393
458,750,597 227,348,964
21 26 12 11 27 6 10
116,618,855
0
116,618,855
22 27 6 11 27 12 10

26,055,284

0

26,055,284

40/89



EDINETOOOO
0 o = G2
Ooooooooooooooooooad

21 26 12 11 27 6 10
22 27 6 11 27 12 10
27 12 10
301,628.68 3,537,325,007
301,628.68 3,537,325,007
27 12 10
111,233,927 113,280,631
111,233,927 113,280,631

41/89



EDINETOOOO

0 o = G2
Ooooooooooooooooooad

27 6 10 27 12 10
1,366,332,198 518,650,298
369,997,020 1,001,424,060
374 110,702
1,011,616

1,736,329,592

1,521,196,676

1,736,329,592

1,521,196,676

1,705,053,311

31,276,281
1,736,329,592

1,493,763,049

27,433,627
1,521,196,676

1,736,329,592

1,521,196,676

1,736,329,592

1,521,196,676

42/89



EDINETOOOO

0 o = G2
Ooooooooooooooooooad

27 6 10 27 12 10
1
1,705,053,311 1,493,763,049
1 2 1
1.0183 1 1.0184
10,183 1 10,184
27 6 10 27 12 10

1,739,469,494
14,952,374
49,368,557

1,705,053,311
9,227,222
220,517,484

1,705,053,311

111,233,927

88,894,868

10,388,902

72,378,562

5,091,243

743,452,592

21,323,095

4,555,789

269,211

5,624,920

19,925,634

9,976,710

1,310,211

200,165,843

36,421,805

182,506,222

11,406,975

43/89

1,493,763,049

111,233,927

69,256,219

10,388,902

72,378,562

5,091,243

743,452,592

14,449,567

2,591,924

269,211

5,597,426

19,925,634

5,067,047

1,310,211

160,888,545

26,602,480

103,951,626

8,461,177
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20,422,125 20,422,125
4,365,016 4,365,016
6,920,372 4,779,759
125,922,774 80,773,520
a 4,916,905 4,916,905
78,655 88,475
3,938,752 3,938,752
1,296,661 1,296,661
a 4,910,145 4,910,145

a
883,826 883,826
a 6,383,188 6,383,188

a
88,383 88,384
1,705,053,311 1,493,763,049

26 12 11 27 6 10
369,997,020 0
369,997,020 0
27 6 11 27 12 10
1,001,424,060 142,320
1,001,424,060 142,320
26 12 11 27 6 10
27 6 11 27 12 10
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191,000,000

191,064,940

809,000,000

810,359,120

1,000,000,000

1,001,424,060
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(1) BEMEE (20145120 1 B~2015%E11H308)

(M)
[lif=3
ZRHER LU OMRE 11, 499, 426
ERE L A ES SRS oS EAEE 41, 676, 580
BERBLUAESBRSICHE I RERREOER (664, BRI, 967)
In & &5 (11,507, 661)
n"E
(REEM 16, 958, 069
10 FYY A 11,418, 056
E A 5,014, 480
IEFia L] 1,281,125
Stk it 356, 341
REASEH 35,028.0M
melpiEs (46, 535, 7132)
i U (326, 454)
AFBESE (46, B62, 186)

(i) BffEREERTE,
(iE () FrAETY,
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A i oo pdr ]
A—ZbkS5UTF (A=A FFIT« Fi) (M)
Australia Government Bond, 1. 00% due 11/21/18 32, 000 3, 036, 089
Australia Government Bond, 1.25% due 02/21/22 81, 000 8, 202, T36
Australia Government Bond, 1. 25% due 08/21/40 20, 000 1,842, 993
Australia Government Bond, 2. 00% due 08/21/35 49, 000 5,361,711
Austiralia Government Bond, 2.50% due 09/20/30 5T, 000 7,032, 398
Australia Government Bond, 3. 00% due 09/20/25 98, 000 12, 437,019
Australia Govermment Bond, 4. 00% due 08/20/20 90, 000 15, 363, 317
F—AZ LS UTH 53, 266, 263
h+4 (B4« Fa) (F)
Canadian Government Bond., 1. 25% due 12/01/47 T8, 348 B, 232, 438
Canadian Government Bond, 1.50% due 12/01/44 137, 435 15, 158, 543
Canadian Government Bond. 2. 00% due 12/01/41 102, 852 12, 385, 564
Canadian Government Bond. 3. 00% due 12/01/36 125, 876 17, 025, 357
Canadian Government Bond, 4.00% due 12/01/31 121, 005 17, 164, 767
Canadian Government Bond, 4. 25% due 12/01/21 122, 382 14, 412, 044
Canadian Government Bond. 4. 25% due 12/01/26 121, 563 16, 165, 151
il d 18 100, 543, 854
FLT—H (Frw=8« bu=3F) (M)
Densark [/l Governsent Bond, 0. 10% due 11/15/23 583, 598 10, 719, 177
FuI—924 10. 719,177
FIA (2—m) ()
France Government Bond O.A.T.. 0. 10% duwe 07/25/21 178, 666 24, 695, B23
France Government Bond OO A T.. 0. 10% due 03/01/25 58, 816 12, 388, 150
France Government Bond 0.A.T.. 0.26% due 07/25/18 161, 171 21, 807,818
France Govermment Bond O A T., 0.25% due 07/25/24 106, 646 15, 136, 406
France Government Bond OO A T.. 0.70% due 07/25/30 40, 105 5, 902, 665
France Government Bond O A T.. 1. 00% due 07/25/17 319, 393 43, 090, 921
France Govermment Bond O.A.T.. 1. 10% due O7/25/22 341, 646 50, 822, 761
France Govermment Bond O.A.T., 1.30% due 07/25/19 264, 663 38, 265, 694
France Government Bond O.A.T., 1.80% due 07/25/40 178, 174 33, 518, 037
France Government Bond O. A T., 1.856% due 07/25/27 224, 454 37, 399,679
France Govermment Bond O A T., 2. 10% due 07/25/23 133, 852 21, 4949, HEH
France Government Bond O.A.T., 2. 25% due 07/25/20 374, 558 56, 605, 287
France Government Bond O.A.T., 3. 15% due 07/25/32 207, 677 42, 602, 395
France Government Bond O.AT., 3 40% due 07/26/29 195, 264 38, 704,911
FI AR 442, 529, 925
K1 (2—a) (M)
Bundesobligation, @.75% due 04/15/18 219, 956 29,671, 764
Deutsche Bumdesrepublik Inflation Limked Bond, 0.10% due 04,15/28 80, 610 11, 470,675
Deutsche Bumdesrepublik Inflation Linked Bond, 0.10% due 04/15/46 48, T30 7,079,701
Deutsche Bundesrepublik Inflation Linked Bond, 0.50% due 04/15/30 97, 999 14, 715,743
Deutschland Inflation Linked Bond, 0.10% due 04/15/23 262, 959 36, 966, 561
Deutschland Inflation Linked Bond, 1. 75% due 04/15/20 288, 077 42, 100, 390
FA1 Uk 142, 004, 834
f2U7F (2—m) (M)
Italy Buoni Poliennali Del Tesoro, 1. 26% due 09/15/32 49, 938 6, 947, 73T
Italy Buoni Poliennali Del Tesoro, 1. 70% due 08/15/18 106, 134 14, 682, 557
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HEEE LET] HEH
42T (=) (z—m) (F1)
Italy Buoni Poliennali Del Tesore, 2. 10% due 09/15/17 273,079 37,274,994
Italy Buoni Polienmali Del Tesoro, 2. 10% due 09/15/21 311,973 45, 089, 483
Italy Buoni Poliennali Del Tescro, 2, 36% due 09/15/19 365, 247 52, 603, 106
Italy Buoni Poliennali Del Tesore, 2. 36% due 09/15/24 196, 936 30, 118, 120
Italy Buoni Poliennali Del Tesoro, 2. 35% due 09/15/35 256,979 41, 758, 673
Italy Buoni Poliennali Del Tesoro, 2, 55% due 09/15/41 127, 098 21, 241, 450
Italy Buoni Poliennali Del Tesoro, 2. 60% due 09/15/23 289, 941 45, 131, 256
Italy Buoni Poliennali Del Tesore, 3. 10% due 09/15/26 132, 541 22, 085, 312

A 2)FTH 317, 812, 688
=a—TO—BoF (za=#=FF: F#) (M)
New Zealand Government Bond, 2.00% due 09/20/25 87, 000 7. 193,516
New Zealand Government Bond, 2. 50% due 09/20/35 28, 000 2, 270, 299
New Zoaland Government Bond, 3. 00% due 09/20/30 76, 000 6, 795, 204

—a—4—5 - Fif 16, 259, 109
A (=—m) (M)
Spain Government Inflation Linked Bond, 0. 55% due 11/30/1% 120, 143 16, 212,871
Spain Government Inflation Linked Bond, 1. 00% due 11/30/30 69, 891 9, 286, 389
Spain Government Inflation Linked Bond, 1. B0% due 11/30/24 130, 155 19, 055, 915
A4 o 44, 554, 275
AMz—Fu (AF==F Fo=}) (M)
Swiden Inflation Linked Bond, 0.13% due 06/01/32 80, 000 1, 166, 978
Sweden Inflation Linked Bond, 0.25% due 06/01/22 410, 000 6, 345, 006
Sweden Inflation Linked Bond, 0, 50% due 06/01/17 480, 000 7. 383, 061
Sweden Inflation Linked Bond, 1.00% due 06/01/25 415, 000 6, BS1, 902
Sweden Inflation Linked Bond, 3. 50% due 12/01/28 575, 000 14, 961, 471
Sweden Inflation Linked Bond, 4. 00% due 12/01/20 570, 000 13, 097, B09
Aoz—FH 49, 816, 227
4 F1) 2 (A FY 2 -FHF) (M)
U.E. Gilt Inflation Linked, 0.13% due 11/22/19 151, 723 249, 591, T30
U.E Gilt Inflation Linked, 0.13% due 03/22/24 267, T18 53, B39, 063
U.KE. Gilt Inflation Linked, 0.13% due 03/22/26 24, 126 4, B9Z, 080
I.E. Gilt Inflation Linked, ©.13% due 03/22/20 246, 566 51, 335, 624
U.E Gilt Inflation Linked, 0.13% due 03/22/44 257, 006 61, 205, 602
U.KE Gilt Inflation Linked, 0.13% due 03/22/46 B3, 583 20, 171, 221
I.E. Gilt Inflation Linked, ©.13% due 03/22/58 145, 075 40, 467, 870
UI.E. Gilt Inflation Linked, ©.13% due 03/22/68 208, 8970 66, 017, 714
U.E. Gilt Inflation Linked, 0.25% due 03/22/52 194, 124 52,412, 118
U.KE. Gilt Inflation Linked. 0.38% due 03/22/62 211, 684 64, 081, 166
UK. Gilt Inflation Linked, 0,63% due 03/22/40 253, T4 64, 772, 647
U.E Gilt Inflation Linked, 0.75% due 03/22/34 197, 861 47, 472, 777
U.E. Gilt Inflation Linked, 0.75% due 11/22/47 186, 173 53,018, 716
I.E. Gilt Inflation Linked. 1.25% due 11/22/32 236, 725 60, 184, 742
U. K. Treasury Stock, 0.50% due 03/22/50 246, 947 69, 795, T06
U. K. Treasury Stock, 0.63% duwe 11/22/42 199, 162 52, 716, 216
I.E. Treasury Stock, 1.13% due 11/22/37 358, 127 97, 046, 565
U.E Treasury Stock, 1.25% dwe 11/22/17 233, 167 45, 491, 039
U.E Treasury Stock, 1. 25% doe 11/22/27 310, 342 72, 386, 913
U.K Treasury Stock, 1. 25% due 11/23/55 235, 018 BY, 469, 645
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L] W FEE

AFJR (®E) AEVR-F F) =)
U.E Treasury Stock, 1. 88% due 11/22/22 294,114 65, 511, 951
U. K Treasury Stock, 2. 00% due 01/26/35 126, 000 54, 095, 993
U. K. Treasury Stock, 2. 50% due 04/16/20 102, 000 68, 003, 228
U. K. Treasury Stock, 2. 50% due 07/17/24 112, 000 70, 547, 454
U. K Treasury Stock, 4.13% due 07/22/30 90, 460 55, 837, 651
-fﬂ:'_]:l.l'l' 1. 413, 265, 431

FAUH (FAUH -« Fa) (M
U. 5, Treasury Inflation Indexed Bonds, 0. 13% due 04/15/18 B41, 825 103, 478, T80
U.5, Treasury Inflation Indexed Bonds, 0.63% due 02/15/43 36T, 404 39, 086, 900
U.5. Treasury Inflation Indexed Bonds, 0. 75% due 02/15/42 414, B98 45, 817, 275
I.5. Treasury Inflation Indexed Bonds, 0. 75% due 02/15/45 355, 682 38, 972, 034
U. 5 Treasury Inflation Indexed Bonds, 1. 38% due 02/15/44 388, 986 49, 764, 912
U.5, Treasury Inflation Indexed Bonds, 1, 76% due 01/15/28 147, 6563 20, 194, 483
U.5, Treasury Inflation Indexed Bonds, 2. 00% due 01/15/26 388, TET 53, 889, 050
U.5. Treasury Inflation Indexed Bonds, 2. 13% due 02/15/40 270,819 40, 046, 909
U.5. Treasury Inflation Indexed Bonds, 2. 13% due 02/15/41 380,075 56, 478, 182
U. 5 Treasury Inflation Indexed Bonds, 2. 38% due 01/15/25 701, 865 99, 498, 954
L. 5 Treasury Inflation Indexed Bonds, 2, 38% due 01/15/27 294,978 42, 617, 393
U.5, Treasury Inflation Indexed Bonds, 2. 50% due 01/15/28 202, 250 30, 036, 350
U.5. Treasury Inflation Indexed Bonds, 3. 38% due 04/15/32 156, 575 26, 604, B74
U.5. Treasury Inflation Indexed Bonds, 3.63% due 04/15/28 433, 992 71, 036, 460
1.5, Treasury Inflation Indexed Bonds, 3. 88% due 04/15/29 452, 316 77, 028, 503
U. 5. Treasury Inflation Indexed Notes, 0.13% due O04/15/17 744, 8561 91, 704, 443
I.5. Treasury Inflation Indexed Notes, 0.13% due 04/15/18 BT2, BEO 107, 598, 537
1.5 Treasury Inflation Indexed Notes, 0.13% due 04/15/20 350, 544 42,852, 724
1.5, Treasury Inflation Indexed Notes, 0.13% due 01/15/22 620, T29 75, 805, 318
1.5 Treasury Inflation Indexed Notes, 0.13% due O7/15/22 620, 826 74, 799, 450
U. 5. Treasury Inflation Indexed Notes, 0.13% due 01/15/23 620, 578 73, 961, 647
U. 5. Treasury Inflation Indexed MNotes, 0. 13% due OT/15/24 521, 092 61, 594, 487
1.5 Treasury Inflation Indexed Notes, 0.25% due 01/15/25 6156, 826 73, 169, 915
.S, Treasury Inflation Indexed Notes, 0.38% due 07/15/23 737,194 #9, 591, 355
U. 5. Treasury Inflation Indexed MNotes, 0.38% due 07/15/25 201, 690 60, 489, TE1
U. 5. Treasury Inflation Indexed Notes, 0.63% due 07/15/21 749, S68 93, 745, 936
U. 5. Treasury Inflation Indexed Notes, 0.63% due 01/15/24 683, 263 84, 080, 015
1.5, Treasury Inflation Indexed Notes, 1.13% due 01/15/21 756,979 96, 745, 420
.S, Treasury Inflation Indexed Notes, 1.25% due 07/15/20 406, 965 52, 473, 425
1.5, Treasury Inflation Indexed Notes, 1.38% due 07/15/18 285, T91 36, 569, 129
LS. Treasury Inflation Indexed Notes, 1. 38% due 01/15/20 326, 801 42, 106, 222
U. 5 Treasury Inflation Indexed Notes, l.63% due 01/15/18 239, 662 30, 543, 683
U. 5 Treasury Inflation Indexed Motes, 1,88% due OT/15/19 319,833 42, 006, 775
1.5, Treasury Inflation Indexed Notes, 2.13% due 01/15/19 297,016 38, 912, 303
1.5, Treasury Inflation Indexed Notes, 2. 38% due 01/15/17 513, 261 64, 892, 100
FTAUNN 2. 128,193, 122
&kt 4, 718, 965, 5056

(fE) BffERsERTY.
(fE) ABALTFiEEEALTVET,
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3,826,913,378

271,943,693

3,554,969,685

3,368,690,529

1.0553

1,495,611,215

1,495,611,215

1,468,674,676

1.0183
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27 12 202 655,334
158 489,110
29 94,460
1 15,510
14 56,254
202 655,334
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52
19
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34 35
26 31 27 31
5,057,972 5,145,515
2,000,000 2,000,000
68,916 61,184
6,658
578,201 615,656
400,065 391,340
96,193 75,393
5,698 5,637
8,207,047 8,301,386
68,305 59,952
1 43,178 37,148
2 24,230 21,907
3 897 897
50,257 49,602
1 2,862 2,862
45,793 41,803
3 1,601 4,935
483,292 521,449
1 187,596 107,398
2 5,386 5,386
3 141,107 247,966
4 148,738 154,137
5 463 6,561
601,855 631,004
8,808,902 8,932,390
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34 35
26 31 27 31
60,329 240,063
415,875 274,749
1 665 789
2 5,658 5,658
3 197,992 222,619
4 211,559 45,681
354,021 350,246
18,326 18,393
23,294 56,005
203,351 174,657
26,000 10,000
1,101,200 1,124,115
374,966 402,572
20,830 26,197
395,797 428,770
1,496,997 1,552,885
1,100,000 1,100,000
277,667 277,667
277,667 277,667
5,936,462 6,002,917
175,000 175,000
3,137,790 3,137,790
2,623,672 2,690,127
7,314,130 7,380,585
2,225 1,080
2,225 1,080
7,311,904 7,379,505
8,808,902 8,932,390
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34 35
( 25 ( 26
26 31 ) 27 31 )
4,889,793 4,328,295
1,810,078 1,839,106
7,865

6,707,737 6,167,402
2,234,424 2,095,803
26,770 3,774
1,461,086 1,493,527

1 25,526 58,662

2 1,072,157 1,058,869

3 361,948 374,671

4 1,453 1,323
170,888 160,922
155,892 157,361

1 8,354 8,310

2 101,645 97,950

3 9,917 8,979

4 3,284 3,449

5 32,689 38,671
4,049,062 3,911,389
1,200,292 1,216,378

1 66,804 66,804

2 1,084,917 1,101,744

3 48,571 47,829
166,706 169,024
4,438 3,571
2,842 3,044
3,395 5,279
20,598 21,542
96,003 83,048
18,879 17,845
159,588 159,588
10 59,465 59,085
11 5,366 5,366
12 203,351 174,657
13 26,000 10,000
14 49,718 43,984
15 103,673 119,940
2,120,323 2,092,356
538,351 163,656
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34 35
25 26
26 31 ) 27 31 )
2,187 1,633
1,465 1,396
635 772
291
11 7
4,299 4,101
1,301 5,549
127 1,694
1,429 7,244
541,222 160,513
158 122
1,552 14,779
1,710 14,901
131
978 18,299
14,743
1,110 33,043
541,822 142,371
175,594 61,231
58,341 14,684
307,885 66,454
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66,454 66,454 66,454

66,454 66,454 66,454

1,100,000 277,667 277,667 175,000| 3,137,790| 2,690,127 6,002,917| 7,380,585

2,225 2,225( 7,311,904

66,454
1,145 1,145 1,145
1,145 1,145 67,600
1,080 1,080 7,379,505
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147,915 159,980
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@
2
62,200
5,386
247,966
315,552
3
1 5
5,145,515
) 2,000,000
6,658
615,656
391,340
) 25,010 20,188
8,159,171 25,010 20,188
34 25 26 31
59,878 1,552 978
™)
) 56,700 68,005 11,305
56,700 68,005 11,305
@ 2,072,154 2,057,390 14,764
2,072,154 2,057,390 14,764
2,128,854 2,125,396 3,458
™
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206,953 14,779 18,299
™
@ 15,326 18,181 2,854
15,326 18,181 2,854
(¢D) 2,031,468 2,027,016 4,451
2,031,468 2,027,016 4,451
2,046,795 2,045,198 1,596
™
34 25 26 31
16
@
362,699
51,813
39,547
374,966
&)
374,966
374,966
374,966
374,966
®
51,813
7,652
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34 26 31 35 27 31
72,474 57,811
5,734 2,927
10,404 9,035
141,062 138,855
1,451 1,317
23,363 21,200
4,418 3,538
11,227
2,468
1,232 516
10,831 5,619
273,443 252,048
28,511 22,517
244,931 229,530
244,931 229,530
34 26 31 35 27 31
38.0% 35.6%
« ) « )
2.1% 3.3%
0.0% %
0.4% 1.6%
0.1% 4.2%
1.2% 14.9%
1.4% 2.0%
43.2% 53.3%
27 9 27 2
27 3 31 27 4 1
35.6 27 4 1
33.1 28 4 1
32.3 21

21
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