EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
OOoooooooooooooooooood

30 6 20

03-5555-3431

1/58



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
OOoooooooooooooooooood

2017 12 20

2/58



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
OOoooooooooooooooooood

®

2018 4

®

25 35

2018 4

3/58



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
OOoooooooooooooooooood

OTEDTSTVE, Try/REENEHEEISAZERNICHB TEDLSCIERELEEDTT .
BOIS7HAESERICSIIIERMER (BAXRICHSITIEL I FEOMER) OF - X -
BE, JrVREBLUIORBNEREIS AU DV TERLTWET . FLEDIS 7R 7701
CEZSFHICHIIFHMEROHEBERTLUTVET,

15,000 4— . 7 B96  gR0 BG.7

L] o

47.4 3.7

10,000 50 = | a 34.! o
5,000 s G188 & “ -
ol nll]llllllllllh.lll,lmmlmlatllllﬂ[llll . % 01278 o2 H

25 4 _ ........... 123
185 30 1?.5
5 4
—— A TRA W) [omxu
SRR REREEN) il | Biens

- _m -
IS 20145 HNES HMES 115 HHMEL Bmd BxE SANE KREEDR OEEE RAEN ERDR

#HEEISAUE. FFUEORESREELTLIEOTREVER A,

HI7/EOFEMBERE, SRS (WS ERERIC I/ EABRALEOEFELTHRLEEO TEY, BERD
HRA RO ST LI MRR R S R R SIS BUET .

#I7PEOEMBERCHEVLT, BESEMIOT—-IHNETESLRS R TOIL—-LTERLTLET,
DEMBERCEYT ST ENESICIETRTNE R AL
GEMBEERFEHTECVRMABSBECE. HHIRECHRIC OV TOHERLTVET .
A 2FeI A7 FRCSENT. DDCRYSTIRSICE, SEMMICOLVTALFT—-20FMREETRELT

ETLFY.

SEEISICINT

B # 4% MIBEEER (TOPIX] (Ao

EMEE  MECIOFY A -4 T2 A (ESAd, F—2)

FRES MSCITT—T T - T—iruh « AT A (BYAd, A—2R)

Bl BN | NOMURA-BPIZW

FMEN FTSERERER 72 (BEx, A~<=—3)

TR PR ik i - A T eI A — T =0 7 —trad TO—1TIL FA =T rAF (Hrt=2)

BIEEICONT

STOPIX2WIEA Y - ML, BEE. BELS—V0EEaE S onENRTIRFRELTVEY. $MSCIDT0.1 -

ATy ABLUNGCI LT — o T — ok A 2 Fo P 2. MSCI IncMBLEERTY. BENCH TSRS,

SRR M O EMST) Inc CMBLFEY. EEMEC Incld,. BENOMNEERFTINFRLILAERIETS

HFERLTLET, SNOMURA-BPIEHRR. BaERsda LR 3@ATROT SR EROHE S EOmE

EETAEIMRENT. —EOEHANERCEIOTHEENEERT- T 0T — T ARSL ICH S NEY.

MNOMURA-BP DO DS Bl S Ol — DN HE Snas i CRELTUVEY. 2. BXizLNEENO ERE.

il AEREEREYIROTRES, FrorOEERRECHLT—UNTEALERA. SFTSEHRERL Ty,

FTSE Fixed Income LLCICEDMBAAT USRS T2 A TE, EHEMIZFTSE Fixed Income LLEMESME TR,

ERICMT ST A TORBLIFTSE Fived Income LLEDPHELTET. QIPEILAY i -Hvb A wTFu? Z— I7—

.I_-f::" F=dradt JO=/ UL FAIT=2T0rAE2. BRESRLESFETRECE IESERLTVETH. JP MorganidEm
Fh: - TRBERITIOTESUF DA SERREEEREFTREELTCLEY. JP. Morganir S BEc SNl RERL

AR - - T AT S ST L A Copyright 2016, LP. Margan Chase & Co. All rights reserved.

®)

2018 4

4/58



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
OOoooooooooooooooooood

D ( 30 4 27 )
() ()
1,253,509,700 98.54
1,253,509,700 98.54
18,584,549 1.46
1,272,094,249 100.00
( D
«( 2
) ( 30 4 27 )
) ) ()
20,500.00] 21,055.00
! 3,100 63,550,000{ 65,270,500 513
5,232.00 5,400.00
2 10,500 54,936,000( 56,700,000 4.46
65,080.00, 66,970.00
3 800 52,064,000{ 53,576,000 421
2,339.69 2,746.00
4 14,500 33,925,520( 39,817,000 3.13
10,965.00{ 11,005.00
5 3,500 38,377,500( 38,517,500 3.03
3,320.00 3,265.00
6 11,000 36,520,000{ 35,915,000 2.82
1,759.00 1,949.00
! 18,000 31,662,000{ 35,082,000 2.76
4,315.00 4,185.00
8 7,500 32,362,500( 31,387,500 2.41
8,253.00 8,501.00
9 3,600 29,710,800( 30,603,600 2.41
2,921.00 2,702.00
10 11,000 32,131,000{ 29,722,000 2.34
11,855.00{ 12,805.00
1 2,300 27,266,500( 29,451,500 2.32
1,598.00 1,690.00
2 15,000 23,970,000{ 25,350,000 1.99
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©)

() () ) ) ( ) )

2‘:) 29 8,309,951,766 8,309,951,766 0.5884 0.5884

25"1 . 5,165,847,565 5,165,847,565 0.4058 0.4058

261 ’8 4,818,339,709 4,818,339,709 0.4706 0.4706

272 29 4,165,757,236 4,208,906,703 0.5117 0.5170

282 . 3,038,840,421 3,038,840,421 0.4357 0.4357

2% ’8 2,551,425,057 2,551,425,057 0.4508 0.4508

12% . 1,944,542,893 1,944,542,893 0.3893 0.3893

1214 . 2,075,555,175 2,105,157,595 0.4628 0.4694

1224 . 1,448,549,482 1,448,549,482 0.3771 0.3771

123; . 1,840,924,435 1,859,391,415 0.5084 0.5135

7/58



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)

O00oodooodooddoononOoOod

14
( 25 9 27 ) 2,069,191,440 2,094,119,322 0.6143 0.6217
15 2,166,247,189 2,166,247,189 0.6215 0.6215
( 26 3 27 ) 1 1 1 L 1 1 - "
16 2,201,316,041 2,210,395,024 0.7274 0.7304
( 26 9 29 ) 7 1 1 L 7 1 - "
17 2,082,427,826 2,091,853,969 0.7732 0.7767
( 27 3 27 ) 7 1 1 1 7 1 - -
18 1,740,113,170 1,740,113,170 0.7145 0.7145
( 27 9 28 ) 1 1 b L 1 1 - -
19 1,543,892,203 1,543,892,203 0.6961 0.6961
( 28 3 28 ) 1 1 1 L 1 1 - "
20 1,273,942,664 1,273,942,664 0.6479 0.6479
( 28 9 27 ) 7 1 1 L 7 1 - "
21 1,240,918,700 1,260,464,479 0.6984 0.7094
( 29 3 27 ) 7 1 1 1 7 1 - -
29 4 1,249,200,862 0.7085
5 1,293,951,592 0.7506
6 1,289,063,497 0.7591
7 1,289,256,848 0.7672
8 1,250,025,887 0.7535
22
( 29 9 27 ) 1,262,051,693 1,273,523,046 0.7701 0.7771
9 1,278,602,160 0.7802
10 1,342,070,865 0.8333
11 1,361,822,294 0.8556
12 1,370,105,120 0.8756
30 1 1,406,370,557 0.9095
2 1,331,425,506 0.8609
23
( 30 3 27 ) 1,262,857,869 1,269,802,256 0.8183 0.8228
3 1,278,639,717 0.8288
4 1,272,094,249 0.8302
()
4 0.0000
5 0.0000
6 0.0000
7 0.0053
8 0.0000
9 0.0000
10 0.0000
11 0.0066
12 0.0000
13 0.0051
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14 0.0074

15 0.0000

16 0.0030

17 0.0035

18 0.0000

19 0.0000

20 0.0000

21 0.0110

22 0.0070

23 0.0045

()

4 16.1

5 31.0

6 16.0

7 9.9

8 14.9

9 3.5

10 13.6

11 20.6

12 18.5

13 36.2

14 22.3

15 1.2

16 17.5

17 6.8

18 7.6

19 2.6

20 6.9

21 9.5

22 11.3

23 6.8

©)

4 404,210,000 2,195,400,000
5 583,470,000 1,975,960,000
6 165,150,000 2,658,150,000
7 18,429,025 2,115,170,000
8 127,534,926 1,294,952,495
9 169,229,070 1,483,905,225
10 69,563,905 733,976,484
11 6,992,567 516,680,000
12 9,313,723 653,690,044
13 9,097,683 228,960,132
14 13,131,080 265,474,791
15 395,171,749 278,038,579
16 126,928,174 586,366,312
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17 4,922,553 338,066,397
18 3,188,041 260,882,127
19 5,279,640 222,738,653
20 1,186,001 252,894,738
21 44,646 189,477,743
22 729,828 138,854,167
23 1,209,730 96,777,200
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@
22 23
29 9 27 30 3 27

2,459,608
24,726,775 37,622,193
1,252,138,800 1,240,023,900

4,896,656
6,152,700 1,477,500
1,287,914,931 1,281,583,201
1,287,914,931 1,281,583,201

1,281,360
11,471,353 6,944,387
2,580,840 800,800
345,196 359,961
10,150,052 10,584,233
34,437 35,951
25,863,238 18,725,332
25,863,238 18,725,332
1,638,764,724 1,543,197,254
376,713,031 280,339,385
5,279,035 461,618
1,262,051,693 1,262,857,869
1,262,051,693 1,262,857,869
1,287,914,931 1,281,583,201
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(&)
22 23

29 3 28 29 9 28

29 9 27 30 3 27
17,542,790 2,777,900
128,734,426 97,677,735
124 9
146,277,340 100,455,644
3,382 5,580
345,196 359,961
10,150,052 10,584,233
34,469 35,951
10,533,099 10,985,725
135,744,241 89,469,919
135,744,241 89,469,919
135,744,241 89,469,919
6,714,103 8,245,230
535,970,363 376,713,031
41,882,746 22,246,030
41,882,746 22,246,030
184,199 152,686
184,199 152,686
1 11,471,353 6,944,387
376,713,031 280,339,385
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®
23
29 9 28
30 3 27
1.
2.
22 23
29 9 27 30 3 27
1. 1,776,889,063 1,638,764,724
729,828 1,209,730
138,854,167 96,777,200
2. 1,638,764,724 1,543,197,254
3.
376,713,031 280,339,385
22 23
29 3 28 29 9 28
29 9 27 30 3 27
15,789,766 2,438,688
0 0
271,858 259,941
960,622 4,967,317
17,022,246 1 7,665,946 1
103.87 49.68
11,471,353 1 70 (6,944,387 1 45
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23
29 9 28
30 3 27
2 4
23
30 3 27
@
®
22 23
29 9 27 30 3 27
122,480,136 98,049,551
122,480,136 98,049,551
22 23

29 9 27 30 3 27

16/58



EDINETOOOO
OO0000OO00o0DOoO0oOoo(Eee748)
O00oodooodooddoononoOod

23
29 9 28
30 3 27
1
22 23
29 9 27 30 3 27
1 0.7701 0.8183
1 (7,701 ) (8,183 )
®
(€))
1,000 1,204.00 1,204,000
2,000 2,290.00 4,580,000
7,000 914.00 6,398,000
3,000 610.00 1,830,000
6,500 3,135.00 20,377,500
3,500 3,810.00 13,335,000
1,200 3,970.00 4,764,000
8,000 2,850.00 22,800,000
5,000 2,184.00 10,920,000
11,000 2,921.00 32,131,000
6,000 1,469.00 8,814,000
8,000 1,439.00 11,512,000
3,000 4,465.00 13,395,000
2,600 6,920.00 17,992,000
11,000 3,320.00 36,520,000
3,500 10,965.00 38,377,500
3,000 3,305.00 9,915,000
2,500 3,145.00 7,862,500
1,000 1,784.00 1,784,000
6,000 1,589.00 9,534,000
32,000 351.00 11,232,000
3,000 2,154.00 6,462,000
3,000 4,590.00 13,770,000
4,400 1,270.00 5,588,000
800 4,960.00 3,968,000
2,000 5,490.00 10,980,000
1,200 8,900.00 10,680,000
400 5,480.00 2,192,000
2,000 3,445.00 6,890,000
400 20,700.00 8,280,000
1,400 4,310.00 6,034,000
20,000 650.70 13,014,000
300 3,610.00 1,083,000
500 1,805.00 902,500
8,000 1,594.00 12,752,000
1,200 5,210.00 6,252,000
1,000 2,544.00 2,544,000
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7,000 2,320.00 16,240,000
4,000 3,425.00 13,700,000
1,000 5,170.00 5,170,000
2,000 4,546.00 9,092,000

600 5,800.00 3,480,000
1,000 3,320.00 3,320,000
3,000 1,123.00 3,369,000
9,000 1,378.00 12,402,000

900 6,350.00 5,715,000
3,000 834.00 2,502,000

100 9,650.00 965,000
2,000 4,095.00 8,190,000

500 43,600.00 21,800,000
17,500 1,177.00 20,597,500
6,000 2,998.00 17,988,000
2,000 1,384.00 2,768,000
4,000 3,567.00 14,268,000
6,000 1,429.00 8,574,000
1,500 3,745.00 5,617,500
2,600 11,855.00 30,823,000
15,000 1,598.00 23,970,000
5,500 2,289.00 12,589,500
1,000 4,580.00 4,580,000
4,000 2,324.00 9,296,000
1,500 2,771.00 4,156,500
2,000 1,636.00 3,272,000
5,000 783.60 3,918,000
1,300 16,510.00 21,463,000
8,000 1,409.00 11,272,000
10,000 646.00 6,460,000
2,600 5,810.00 15,106,000
10,500 5,232.00 54,936,000

400 9,590.00 3,836,000

500 1,372.00 686,000

800 65,080.00 52,064,000
9,000 2,598.00 23,382,000
9,000 1,825.00 16,425,000
18,000 1,759.00 31,662,000
1,200 14,360.00 17,232,000
12,000 1,130.00 13,560,000
1,500 6,891.00 10,336,500
2,000 758.00 1,516,000
4,000 1,115.00 4,460,000
4,000 3,616.00 14,464,000
3,500 5,751.00 20,128,500
2,000 3,110.00 6,220,000

500 31,600.00 15,800,000
7,500 4,315.00 32,362,500
3,200 6,540.00 20,928,000
14,000 2,334.00 32,676,000
3,800 2,632.00 10,001,600

200 3,500.00 700,000
4,000 1,121.00 4,484,000

400 47,890.00 19,156,000
3,100 20,500.00 63,550,000
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3,000 1,578.00 4,734,000
7,000 2,240.00 15,680,000
3,600 8,253.00 29,710,800

1,240,023,900

)
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30 4 27

1,283,285,118
11,190,869
1,272,094,249
1,532,296,641
0.8302
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2018 4
151 7,427 2,500
799 9,980
260 8,525
5
1
4
CI0 Chief Investment Officer 1

CI0 1
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2018 4
81 192,189
703 15,293,945
784 15,486,134
25 103,908
14 1,482,732
39 1,586,639
823 17,072,774
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38
59
19 52
52 38 38 57
19 52
193 58 28
29 31
59 29 29 30
€D
28 31 29 31
31,715 31,260
1,137 110
159 190
9,896 10,453
87 72
468 439
83 34
43,547 42,560
243 1 229
18 15
224 214
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2,706 2,650
2,385 2,323
321 327
14,223 12,353
7,872 5,920
5,129 5,129
123 185
1,049 1,050
- 31
47 37
17,173 15,234
60,720 57,795
28 31 29 31

61 79

8,789 9,466

5 7

63 59

4,330 4,453

2 4,390 2 4,946

4,215 4,077

1,155 980

538 223

937 945

22 3

15,720 15,776

2,209 2,318

93 151

1,410 -

- 7

3,714 2,477

19,435 18,254
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15,174 15,174
11,495 11,495
11,495 11,495
374 374
13,960 12,231
14,334 12,606
41,004 39,276
280 264
280 264
41,284 39,540
60,720 57,795
)
27 28
28 31 29 31
88,850 79,747
799 727
89,650 80,474
46,165 40,110
646 549
10,116 9,436
925 904
9,191 8,531
761 793
1,346 1,375
249 251
515 501
53 50

14 13
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513 557

59,036 52,265

5,797 5,833

354 416

3,850 3,940

654 531

937 945

837 807

70 60

211 178

325 531

1,258 1,273

394 463

37 60

1,110 1,045

1,486 1,400

11,531 11,655

19,082 16,554

27

28 31 31

109 92

25 12

115 224

0 94

171 -

72 56

496 481

14 24

94 75

108 100

19,471 16,935

MMF - 305
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- 305
19,471 16,629
6,215 6,501
6 1,405
6,209 5,096
13,262 11,533
®
27 28 31
15,174 11,495 374 14,126 14,501 41,171
- - - 13,428 13,428 13,428
- - - 13,262 13,262 13,262
- - - 166 166 166
15,174 11,495 374 13,960 14,334 41,004
702 702 41,873
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