EDINETOOOO
o o o o =X 22 )
OOoooooooooooooooooood

2020 8 3

03 5208 5947

1/62



EDINETOOOO
o o o o =X 22 )
OOoooooooooooooooooood

2020 2 3
INAL T ) BAEBR
TH—27F 1
F 3
ATy S AREA—T
Pl <BrEait>
AT - _ <=
AURRAPA VBR S SHERERBORARM
3= B BENALT BT
- EEOEE-FIT
ERMEDEAEE-RAEOTE < BH{ERZERN =
'Eﬁ;ﬁ%gg; ERMEORE HE
aat HERBEOS
‘BRRE. BRREBONR FEAROHR
HhE
<fREE >
ERsdOEETSEMB M
A EBFILE G E R [ ;-—
- DO S EORIEL 2iE
- BRI D EREL e )
RS RE. —HEHE KEe
OELOERTEL
-BEREE. EFREEOIET
e
1

1,000,000,000 2019 11

2162



EDINETOOOO
o o o o =X 22 )
OOoooooooooooooooooood

2019 11

1,000,000,000 2020 5

2020 5

2019 11

‘ ©

2020 5

3/62



<FRHEEERUIEEBEAREREROHERE>

EDINETOOOO

O0000000000000000000O0(E12437)
OooooooooooooooooooOn

<HENGEEISALOMEROLE>

100%
a0%
60%
a0%
0%

i
20,000

0%
1 2% I e —1ALE T —i7 4
_appe | TROR 0% 7 ek T
5,000

- —60% e |

= EALDEMREE (R L]

— pEsMtaBaEn (raE | | -20% : L0

2 . L L 100%

2.5?15,-\5, WG W7 0BG 20105 42F»F B RlEE FRES drER SLlER TSREHR

HEENGRESSALOBEED LR, 2015F6A~2020E5B0SEMOERFICH T2 1 ERFED T Y- B B/vE,
L7 ERHOEEREREI S AU OWTRTLEEOT 477 JRAARNGREI SAETRNICER TESESICER
LTWET, 8, T AT OEE 7S AN Y 7P Mo S e s ZEYEE A
ﬁngg?ﬂmmﬂﬂﬁﬁﬁiﬁmibtamﬁ&ﬁbtﬁHUTﬁm;Mmgﬁmﬁmgjutﬁlbtuﬁatmﬁg%g&
SERETS AMEN
B & # : SEIEEH (TOPIX) B LA S
EERE D MSCID9H o «of T2 2 (iR ShA - Fr—21)
HEEHE - MO IV — 2Ty 2w L (AR - —2)
B#*E{E : NOMURA-BPIEHE
SEEE - FTSEHTERE- T ? A (BB, ~wi@lms—2)
WEEN - JPEILHGBEEMTO= Tl T =2 D P B G- Es—2)

#HAODERE. B VELICLSEEERFLT. MERLTLET.

HEEHAEEE (TOPIK) o 25h a4 3 3l M RETHIS DA E T &L, IO/ Y. EEEOLE FIRELEERICET S
AT ORI, S S S E S LT LY.

MSCIOT4H A o 2F I 2 (BYAH A=) BRUMICI T I = F = tr wheof 27w 0 1 (ESAH - 2=} 2. MSCI
Inc. RAF LI IEEIT. B 188 CR T 28 FHE. AI0NREEHE T Oft—tDDHER|IZ. MSCI InCICRmLET .

NOMURA-BPIE M. FrE st at0ERL T LWSIET. BiEICh T 2ARR 7 Oftt—)0HRz. SHEsatas
ICURMEL T LT, i T E s a3, BHEMOERE. Tt Sl s At E R T 500 TIRE PO RA] SRS
LT —EEERSEOTREUEE

FTSEHFRER - = F wd Z (B HE, mov i L fai=2) £, FTSE Fixed Income LLCIC &S SUFRFCNTLSMSER
Tah, CHEHICE Y S5 (FHE. EEE . HIn9E BT Dfit— DR IF. FTSE Fixed Income LLCICMMLET .

JPEILAHVGBI-EMT OVl 5 A 11— T 7 B ~w g L-A~—2) . )P, Morgan Securities LLCHER- D& T SENT.
ESE SR SE . M EHE T Oft— VOEERIE. LP. Morgan Securities LLCICWRM LT,

2019 11

2020 5

4/62



EDINETOOOO
o o o o =X 22 )
OOoooooooooooooooooood

]
2020 5 29
1,133,155,869 99.77
2,667,644 0.23
1,135,823,513 100.00
2020 5 29
931,871,603 1.1059| 1,030,556,805| 1.2160| 1,133,155,869| 99.77
2020 5 29
99.77
8 4,607,853,619 4,493
2010 11 4 4,607,853,619 4,493
9 3,522,823,795 4,704
2011 5 6 3,522,823,795 4,704
10 2,676,876,112 4,145
2011 11 4 2,676,876,112 4,145
11 2,309,332,714 4,224
2012 5 7 2,309,332,714 4,224
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12 2,017,421,294 4,173
2012 11 5 2,017,421,294 4,173
13 3,248,908,531 6,836
2013 5 7 3,248,908,531 6,836
14 3,565,200,936 6,697
2013 11 5 3,565,200,936 6,697
15 3,113,874,123 6,282
2014 5 7 3,113,874,123 6,282
16 3,126,450,711 7,444
2014 11 4 3,126,450,711 7,444
17 2,874,196,381 8,526
2015 5 7 2,874,196,381 8,526
18 2,570,098,656 8,471
2015 11 4 2,570,098,656 8,471
19 2,083,673,730 7,149
2016 5 6 2,083,673,730 7,149
20 1,958,807,515 7,295
2016 11 4 1,958,807,515 7,295
21 2,006,630,548 8,574
2017 5 8 2,006,630,548 8,574
22 1,953,459,563 10,160
2017 11 6 1,953,459,563 10,160
23 1,596,162,769 10,157
2018 5 7 1,585,947,751 10,092
24 1,359,727,860 9,300
2018 11 5 1,359,727,860 9,300
25 1,282,434,267 9,344
2019 5 7 1,282,434,267 9,344
26 1,310,592,817 9,826
2019 11 5 1,310,592,817 9,826
27 1,034,355,645 8,222
2020 5 7 1,034,355,645 8,222
2019 5 1,209,082,577 8,847
6 1,232,860,715 9,072

7 1,229,398,080 9,108

8 1,181,809,100 8,788

9 1,243,944,348 9,258

10 1,293,586,181 9,698

11 1,298,945,888 9,848

12 1,283,621,080 9,988

2020 1 1,243,871,377 9,787
2 1,102,644,115 8,736

3 1,009,075,717 8,001

4 1,056,727,945 8,400
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1,135,823,513

9,030

2000 5 7

8 0
2010 11 4
2010 11 5

9 0
2011 5 6
2011 5 7

10 0
2011 11 4
2011 11 5

11 0
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12 0
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2012 11 6

13 0
2013 5 7
2013 5 8

14 0
2013 11 5
2013 11 6

15 0
2014 5 7
2004 5 8

16 0
2014 11 4
2014 11 5

17 0
2005 5 7
2005 5 8

18 0
2015 11 4
2015 11 5

19 0
206 5 6
2006 5 7

20 0
2016 11 4
2016 11 5

21 0
2017 5 8
2017 5 9

22 0
2017 11 6
2017 11 7

23 65
2018 5 7
2018 5 8

24 0
2018 11 5
2018 11 6

25 0
2009 5 7
209 5 8

26 0
2019 11 5
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2019 11 6

27 0
2020 5 7
2000 5 7

8 14.5
2010 11 4
2010 11 5

9 4.7
2011 5 6
2011 5 7

10 11.9
2011 11 4
2011 11 5

11 1.9
2012 5 7
2012 5 8

12 1.2
2012 11 5
2012 11 6

13 63.8
2013 5 7
2013 5 8

14 2.0
2013 11 5
2013 11 6

15 6.2
2004 5 7
2014 5 8

16 18.5
2014 11 4
2014 11 5

17 14.5
2005 5 7
2015 5 8

18 0.6
2015 11 4
2015 11 5

19 15.6
206 5 6
2006 5 7

20 2.0
2016 11 4
2016 11 5

21 17.5
2017 5 8
2017 5 9

22 18.5
2017 11 6
2017 11 7

23 0.0
2018 5 7
2018 5 8

24 7.8
2018 11 5
2018 11 6

25 0.5
2009 5 7
2019 5 8

26 5.2
2019 11 5

8/62



EDINETOOOO
o o o o =X 22 )
OoooodooodoodioooOooOod

2019 11 6
27 16.3
2020 5 7
x 100

2000 5 7

8 10,359,712 1,910,090,918
2010 11 4
2010 11 5

9 8,993,466 2,776,835,894
2011 5 6
2011 5 7

10 12,306,726 1,042,309,896
2011 11 4
2011 11 5

11 48,339,808 1,040,329,681
2012 5 7
2012 5 8

12 4,062,578 636,529,007
2012 11 5
2012 11 6

13 380,113,802 462,079,975
2013 5 7
2013 5 8

14 925,275,567 354,179,783
2013 11 5
2013 11 6

15 167,406,938 534,332,643
2014 5 7
2014 5 8

16 12,725,790 769,078,949
2014 11 4
2014 11 5

17 85,741,527 914,617,825
2015 5 7
2005 5 8

18 7,374,802 344,681,579
2015 11 4
2015 11 5

19 1,793,558 121,333,035
2016 5 6
2006 5 7

20 1,173,321 230,352,950
2016 11 4
2016 11 5

21 2,750,889 347,729,343
2017 5 8
2017 5 9

22 3,447,034 420,988,101
2017 11 6
2017 11 7

23 4,584,978 355,778,941
2018 5 7
2018 5 8

24 5,014,386 114,491,208
2018 11 5
2018 11 6

25 567,714 90,120,867
2009 5 7
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2019 5 8

26 189,997 38,839,320
2019 11 5
2019 11 6

27 117,082 76,000,891
2020 5 7
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2020 5 29
1,091,210,150 96.29
41,987,537 3.71
1,133,197,687 100.00

30 2020 5 29

18,800| 2,406.43| 45,240,885| 2,444.00]| 45,947,200 4.05
6,400 6,420.16] 41,089,068 6,755.00| 43,232,000 3.82

800( 39,830.00| 31,864,000| 44,350.00( 35,480,000 3.13
3,200 7,614.00| 24,364,800] 10,085.00| 32,272,000 2.85

1,500] 16,735.00| 25,102,500( 19,535.00| 29,302,500 2.59

14,100 1,863.82| 26,279,953| 2,073.50] 29,236,350 2.58

4,300 6,072.47] 26,111,644 6,622.00| 28,474,600 2.51

8,400 3,277.85| 27,533,965| 3,260.00| 27,384,000 2.42

13,000 1,871.92| 24,335,081 1,990.00| 25,870,000 2.28

11,500| 2,084.27| 23,969,199 2,171.00| 24,966,500 2.20

7,900 2,717.48| 21,468,131 3,119.00| 24,640,100 2.17

10,600| 2,064.24| 21,880,949| 2,310.00| 24,486,000 2.16

1,900] 11,950.00| 22,705,000{ 12,620.00| 23,978,000 2.12

51,400 411.83| 21,168,316 444 20| 22,831,880 2.01

4,500] 4,501.53| 20,256,898| 4,832.00| 21,744,000 1.92

8,300 2,235.57| 18,555,231 2,515.00| 20,874,500 1.84
6,200| 3,101.52| 19,229,447] 3,330.00| 20,646,000 1.82
3,000| 6,811.13] 20,433,392| 6,874.00| 20,622,000 1.82
4,300 4,149.07| 17,841,001| 4,530.00| 19,479,000 1.72
1,200| 13,690.00| 16,428,000 15,850.00| 19,020,000 1.68

5,900 2,940.61| 17,349,633 3,165.00| 18,673,500 1.65

21,300 825.23| 17,577,550 852.00| 18,147,600 1.60

5,200| 3,084.53] 16,039,566] 3,455.00| 17,966,000 1.59
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2,500| 6,530.00| 16,325,000 7,140.00f 17,850,000 1.58

5,600 2,604.02| 14,582,533 2,915.00| 16,324,000 1.44

2,700| 6,014.19] 16,238,313] 6,015.00| 16,240,500 1.43

1,600| 9,739.00| 15,582,400 10,110.00| 16,176,000 1.43

1,300] 10,770.00| 14,001,000 12,370.00| 16,081,000 1.42

4,200] 3,406.55| 14,307,551 3,805.00| 15,981,000 1.41

9,900| 1,445.32| 14,308,734 1,552.00| 15,364,800 1.36

2020 5 29
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1
(€))
26 27
(2019 11 5 )y | (020 5 7 )
9,061,909 7,867,596
1,306,143,930 1,030,556, 805
1,315,205,839 1,038,424,401
1,315,205,839 1,038,424,401
59,999
200,872 179,505
4,352,139 3,889,241
12 10
4,613,022 4,068,756
4,613,022 4,068,756
1,333,862,070 1,257,978,261
23,269,253 223,622,616
207,387,572 203,530,136
1,310,592,817 1,034,355,645
1,310,592,817 1,034,355,645
1,315,205,839 1,038,424,401
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€))
26 27

2019 5 8 2019 11 6

2019 11 5 2020 5 7
72,491,613 192,587,125
72,491,613 192,587,125
2,997 1,274
397,305 391,694
8,608,185 8,486,560
9,008,487 8,879,528
63,483,126 201,466,653
63,483,126 201,466,653
63,483,126 201,466,653
82,458 259,223
90,077,126 23,269,253
3,257,950 1,383,110
3,257,950 1,383,110
15,661 10,597
15,661 10,597
23,269,253 223,622,616
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®
1.
2.
2019 11 4 2019 11 5
2020 5 4
2020 5 7 184
26 27
(2019 11 5 ) (2020 5 7 )
1. 1,372,511,393 1,333,862,070
189,997 117,082
38,839,320 76,000,891
2. 1,333,862,070 1,257,978,261
3.
23,269,253 223,622,616
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26 27
2019 5 8 2019 11 6
2019 11 5 2020 5 7

[2019 5 8 [2019 11 6

2019 8 5 2020 2 4
1 1
0 0
0 0
20,195,808 19,069,067
198,787,975 197,490,851
218,983,783 216,559,918
1,346,590, 340 1,270,266,303
1,626.20 1,704.83
0 0
0 0
[2019 8 6 [2020 2 5
2019 11 5 2020 5 7
] ]
10,487,834 7,958,759
0 0
20,014,285 18,893,943
196,899,738 195,571,377
227,401,857 222,424,079
1,333,862,070 1,257,978,261
1,704.83 1,768.10
0 0
0 0

19/62



EDINETOOOO
o o o o =X 22 )
OOoooooooooooooooooood

26 27
2019 5 8 2019 11 ©
2019 11 5 2020 5 7

20/62



EDINETOOOO
o o o o =X 22 )
OOoooooooooooooooooood

26 27
(2019 11 5 ) (2020 5 7 )
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1
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26 27
(2019 11 5 ) (2020 5 7 )

143,147,242

190,940,493

143,147,242

190,940,493
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1
26 27
(2019 11 5 ) (2020 5 7 )
1 0.9826 0.8222
a ) (9.826 ) (8,222 )
©)
1 2020 5 7
(€H)
@)
931,871,603|  1,030,556,805
931,871,603|  1,030,556,805
2
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@)
(2019 11 5 ) (2020 5 7 )
16,898,394 33,669,714
1,278,389,440 982,486,200
12,437,824
10,841,400 11,960,400
1,306,129,234 1,040,554,138
1,306,129,234 1,040,554,138
9,955,335
23 46
23 9,955,381
23 9,955,381
995,460,659 931,871,603
310,668,552 98,727,154
1,306,129,211 1,030,598,757
1,306,129,211 1,030,598,757
1,306,129,234 1,040,554,138
() 5 5 11 4 11 5
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@
(2019 11 5 ) (2020 5 7 )
1. 1,031,862,637 995,460,659
36,401,978 63,589,056
995,460,659 931,871,603
995,460,659 931,871,603
2. 995,460,659 931,871,603
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(2019 11 5 ) (2020 5 7 )
1.
2. @ @
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3.
4.
1
( )
(2019 11 5 ) (2020 5 7 )
66,790,123 149,187,010
66,790,123 149,187,010

(
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(2019 11 5 ) (2020 5 7 )

1.3121 1.1059

(13,121 ) (11,059 )
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®
1 2020 5 7
€))

7,600 677.00 5,145,200
3,200 3,010.00 9,632,000
18,600 545.00 10,137,000
4,500 4,145.00 18,652,500
3,300 3,649.00 12,041,700
4,200 2,480.00 10,416,000
3,700 2,121.00 7,847,700
20,600 824.00 16,974,400
1,900 11,950.00 22,705,000
1,300 2,722.00 3,538,600
3,200 2,513.00 8,041,600
11,700 1,869.00 21,867,300
1,300 10,770.00 14,001,000
3,200 7,614.00 24,364,800
2,500 4,154.00 10,385,000
2,400 2,579.50 6,190,800
300 24,440.00 7,332,000
1,300 2,691.00 3,498,300
5,700 1,977.00 11,268,900
3,700 915.00 3,385,500
10,300 1,296.00 13,348,800
1,200 13,690.00 16,428,000
2,300 2,973.00 6,837,900
6,000 1,698.00 10,188,000
5,100 3,078.00 15,697,800
4,300 2,540.00 10,922,000
4,200 6,062.00 25,460,400
13,100 363.00 4,755,300
2,500 6,530.00 16,325,000
2,700 6,792.00 18,338,400
3,900 1,417.00 5,526,300
9,600 1,443.00 13,852,800
800 39,830.00 31,864,000
2,400 5,999.00 14,397,600
2,500 3,800.00 9,500,000
6,200 6,414.00 39,766,800
3,800 3,171.00 12,049,800
800 16,150.00 12,920,000
2,900 3,476.00 10,080,400
5,400 2,593.00 14,002,200
3,200 827.00 2,646,400
1,600 9,739.00 15,582,400
2,200 4,115.00 9,053,000
6,800 1,504.00 10,227,200
800 16,125.00 12,900,000
4,000 3,945.00 15,780,000
7,400 3,290.00 24,346,000
6,000 3,095.00 18,570,000
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18,600 2,406.00| 44,751,600

4,100 3,066.00 12,570,600

400  20,830.00 8,332,000

4,100 3,400.00 13,940,000

400 4,865.00 1,946,000

4,400 4,495.00 19,778,000

2,700 3,500.00 9,450,000

10,300 2,058.00] 21,197,400

8,000 2,228.50 17,828,000

4,000 3,358.00 13,432,000

600 8,320.00 4,992,000

11,100 2,080.00] 23,088,000

1,500  16,735.00] 25,102,500

14,700 316.00 4,645,200

49,500 411.20| 20,354,400

7,700 2,710.50] 20,870,850

5,700 2,938.50 16,749,450

9,000 1,279.00 11,511,000

900 3,095.00 2,785,500

1,900 3,415.00 6,488,500

5,100 1,923.00 9,807,300

13,600 1,857.00| 25,255,200

2,900 3,041.00 8,818,900

407,400 982,486,200

982,486,200

@)

2
3
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2020 5 29

1,136,793,421

969,908

1,135,823,513

1,257,789,174

0.9030
9,030

2020 5 29

1,138,510,877

5,313,190

1,133,197,687

931,871,603

1.2160
12,160
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]
2019 11
]
2020 5
]
2019 11
24 67,691
62 280,416
86 348,108
]
2020 5
18 54,825
59 270,349
77 325,175
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