EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2019 9 26

03-3241-9511

1/125



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

a1

2/125



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

0120-753104 ( )
9 5

http://ww.nomura-am.co. jp/

3.78% 3.5%
2019 10 1 10% 3.85%
( )
2019 9 27 2020 9 24
( )
0120-753104 ( )
9 5
http://ww.nomura-am.co.jp/
( )
( )

3/125



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

0120-753104 ( )
9 5

http://ww.nomura-am.co. jp/

28 8 3

4/125



5/125

an

an

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

PIMCO

13

6/125



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

<P 7 v EOUWIHD A 4 — VB> —> sEiREoRh
B3| ww e IR
S EGA T
®ABIBIcEE .
vl el
S OmeTE
o
s 78 .
BAES 7K

(HiEE

DEEEEED
i

() G R R rf . SEEUH M W T W C o AR E Y. 1 -0 R 2/RF MRS I xh &+,
HERS I EER L ol i, SRS R R Ao AR VR o RE TS S CHE R T T,

° 3
1N B @
e=pLa-2
| (rErsEEo® - B AEEEICL S -
[”Eﬁm*ﬁ%]—{ EEFD (EFHY) ]*{ SL 2T AR J{ﬁgﬁﬁ i ]
$HI—2
| [ErsEsoi® - Ruzm AL 2 AR L 2 E A )
[ﬁﬁ@ﬁ?ﬂ—[ EEHD (BT HY) ]J{ FL T2 ]+: %1 :
SELIEE T2
) [EEHSEEONT  BEEIA ] L ey s et T
[ﬁﬁ@ﬁﬁ]—[ Ll b ]+: IAEE Y E A, :+| o ]
1
2
SFIDIET R HSEROREEST |- FHL TR RS
 BREoEEERoNS % >
BT EE ITEAS
L0 3 < po VN
L- 274
(SFIEFBE S DI
e ) R - R
ax b
B0 T (SFIETBES OB AEEEORE
i ! ML
BETE5 -2 D N 4
reflolR - HR FT SR IR E I L TR SRR
 BFEOEREROEL = <
BT I EAS
| | | |

5,000

7/125



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

8/125



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

I
—

[EY
IH o ~ N =

9/125



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

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

2013 2 21

@

@

@
@

®

@
@
® ( ).

4 = @
® . o &

(LMMF( )... MVF MMF

(2MRF( )... MWF MRF

(3)ETF... 12 480 ) 12 1 2
32 26 9 4 2

@

@

(D)

@

(©))

@ ..

@ .. (
(€)

)

10/125



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

) .. @ @
@D @

@

@

@

@

®) .

4) C ).

G) 12 ( ). 12 ¢ )
6 ..

™

@

@
®
©)
®
(©)
Q)
©)
)] C D

(10) . ( (
)))

Q@) . (

@ o 2

@

@

1) 225
(2)TOPIX
(©))

@

11/125



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

@
( )
@)
4 @ ®
2008 8 11
IR ey O T i B
(BRHEET—2)
— FEHEE{SSE i { 7 —J7F |—
FIM QO 4T~ CHEEEE
I—OEF A A —JLE | Btrr— o —ruf
7 F—J(EUR)
Zat=tl SF | STEE0 Setatt
(E3E#) ) ‘ > _ (R
8 0 I A e b ISR o I B ERITIE ST
[Z7FanERniEES] [P 7D, S ]
SEROISE CET S
e AT

TN eI |

L
EEBLitT i Tt

[ A 2P 5E 5 [FHFEORBL ELFIRSE. —EHICEHAT
S CE I R J = R SR, IRESEENHAREICATILEH
e % i _ . —~WENE IREoits HEEDX
[ 4t Bl = (558 2 fak 2 T A B El |2 A =
B o 4R O~ EEER 13T 0ERMIEE]

BRSe Ll . BRse — TR A 4, — SO0 5
IRESEEEF O OICEATIREROEQISZVET.

HANEREE ICRAT SRR D&M L. 2METO 3 sANITICEEHO—~

S L AL S S S - GEM ALY, | i | 0a ey [CEE 54 R
ZEOELETEL, LW T L BRI T TREMELET.
w2t B |CRE T 22050) I3, 20438 T M 3 nA W TITk®H n— 7 s 5l (REH)

BOEBETOILEEE. R | SR8 CERFhIOELET.

PIMCO J(EUR)

12/125



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

E:
I—? PIMGO 74 7o Er B R T 0
- B 4y - I-OBTF = M = JLE R
Es . A= ILF - B / A= WE- T~ %
(S aH) EE (EUE)
(BrHGE® 21— 2)
i T
N Fitvr— || swemzs =
(ﬁ 2= N
)
BEML A A= b R DR
(FHa—22
——{( JtERSISSE ) (et —
FIMCO 7 72 (RIS
= a8 e Sl |l Wl G St b
I —JWUPY, Hedged)
atefl

SR E SR

(E3EH) )
8 I el e SR o ok
[ 7F OE B nTEEE]

r

p LSS AR [t e
fefROEIEE™

(R
T EsEERI TR =1L
[7 7K Mig . e ]

w
a1 e a N
_ CAEEEE)
[l P E TR S =
[ 4 i =55t B fEat 2 TnE A odaE |2
B ToE OB EEERIITOERDIEERE]

B e R T SRR

[(FEFEOREL ELIFIRE, — HERAIZEAT
LB, REGEE0HARE|ICATLE
], WENE N aiis BEEDX
LR TR 3R]

r

BRSe Ll . BRse — TR A 4, — SO0 5
IRESEEEF O OICEATIREROEQISZVET.

HANEREE ICRAT SRR D&M L. 2METO 3 sANITICEEHO—~

AEEFLELEESEICE . TIEIOAELIREY. | FEIIE P8 ICEH IO

SEOELEIT. AL, SEIHET I OEBHIRT TS E0ELET.
HE[HE RR% CRAT L3N] L. 2HET O 3 nANE TICESFHO—H skl

BOEBETOILEEE. R | SR8 CERFhIOELET.

PIMCO

EEX

(¥

13/125

J(IPY, Hedged)



PR

mER
(SEH]

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(EiH) ‘
: 88 I ) v b L o | T
[7 vk miE Ao HEE]

SEFRE SEEE0T

r

L

ERAEEICRET S
fEfRmE LRI

CREEH)
TP EsEiRi Tz S
[7 7 F O3, R ]

B
l—} PIMCO &4 7o B 3B 2 T O
B i a1 J-OEF A A A= ILEE
A= IE - Hk / A= 2 PUE =T %
27F (JPY, Hedged)
(A= 2)
Mo
T~ LOEES e | EMEEEE %
‘ ey T -2 FE
« D
BEML - A=)l F - 27l
(IO —2)
.
PIM GO 7 A7 (B fR I EEE)
I-AEFL DA AIE: | B = 7Y —27F
7 —J{AUD, Hedged)
ek 1l

_ (BBEHEE)
[l P G R TR Y I S
[ & 8 = 55L& fak 2 TnE A iR E |2
B TR MW ELER IIT ER T IEE]

HANEREE ISR T ER OEFEIN] L. 2METO 3 sAMITICEEHO—
FhEEFLELEESEICE, TEOAALIRY. | FEIT8 B8 IIEF TN
SEOELIT. AL, SEIHET L OERHISRT T E0ELET.

HElHF- RS CRTE3M] 1. 32™ET 0 3 oA TICSFH O~ H R

FE- I T LR

r

2FW. IR oL &
L ZRE TSR]

()

[(HEFEORRLEL PR, — HEAIZEAT
. RN N aiiE BER DX

mAREICETLSE

BREEiil. IRme ~ TGS OBl d, — RN
IR AlE F O ICHTIREROEOICEUET.

=Ex

(2K

BOEBLETOLLEER. R | FRICEBSICEFFhaE0LLET.

PIMCO

J(AUD, Hedged)

14/125



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

s @ ﬂmog ’I-f?;;: EcHiEERTO
iy - I—BEF N0 DA =
A = F A / A=JE TP k- )
o W (AUD, Hedeed)
(BFIa-2 ARTo
\" v BESEIEES 5
& H =Tk
«C )
] (2019 8 )m
12
17,180
1959 12
1997 10
2000 11
5,150,693 100
PIMCO J(EUR)
PIMCO
J(EUR)
PIMCO J(EUR)

90%

15/125



Bk A~ A —JLF-
AF- 27k
(ErHEE—2)

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

PIMCO 7 { ¥ -3 ¥
NA-A—WF-FFF—d
(EUR)

[ BRHEERTD )
J\-f'{‘—JbF%

3 4

PIMCO

PIMCO

Hedged)

Bk A I F-
o] D ] o
(Ma—2)

i

PIMCO

PIMCO

L e AR ™ Fs T
E v —Truk AR
J(EUR)
)
)
J(JPY, Hedged)
PIMCO
J(JPY, Hedged)
PIMCO J(IPY,
90%
' p ™)
PIMCO 4r{=7"»-3—0OF 7o EXHLE BT O
DA A= JF- 7k =] nA-A I FE
{JPY. Hedeed) I F L
B — A [ M
E v =Tk P | EEAEImEEE %
J(JPY, Hedged)
)
)

16/125

J(AUD, Hedged)
PIMCO



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

J(AUD, Hedged)

PIMCO J(AUD,
Hedged) 90%
flrEP:DI: - = =
PIMCO F{<2-3— O 7.~ _) EKH_:E%E‘C_%
BXHN A~ A I F- nA-A—wk-zwok-1  |[BE )| DT Jbb%
RF-270F L {(AUD, Hedged) " I
(Z:FIL-O—2)
] v \ (e
2= v =Pk (2= | nunms =
PIMCO J(AUD, Hedged)
« )
C )
PIMCO J(EUR)
PIMCO
JEEUR)
0.50%
PIMCO J(PY,
Hedged)
PIMCO
J(IPY, Hedged)
0.50%

17/125



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooodooodnoooooodd

PIMCO J(AUD,
Hedged)
PIMCO
J(AUD, Hedged)
0.50%
|
PIMCO
1997
PIMCO 1971
SE
PIMCO
PIMCO J(EUR)
PIMCO J(IPY, Hedged)
PIMCO J(AUD, Hedged)
= PIMCO J(EUR) (JPY, Hedged) (AUD,
Hedged) n

18/125



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooodooodnoooooodd

(S&pP ) BB
)
EEE S&PH OB E L—F+—Z# OB
MLy AAA Ani
& AA Aa
A A
BRE Baa
BB B
B B
1.“. 4.'4-11': "4_‘{_m|:!
Lk} Ca
¥ C C
&L ]
BBB
&P BBB  BBB
Baal Baa3
n
C )
( 15 )
2 1
( 6 1)
)
2 2

19/125



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

4 2 1 14
3
)y )
PIMCO J
EUR
PIMCO J
JPY, Hedged
PIMCO J
AUD, Hedged
( 6 2 )
2 2
1
2 €)
3
4
C D
PIMCO J EUR J JPY, Hedged J AUD,
Hedged

20/125



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooaod

3 JEUR) JJPY, Hedged) JAUD, Hedged)
JEUR)
J(JPY, Hedged) J(AUD, Hedged)
2
Baa S&P BBB
BBB
B
12
JEEUR) ICE BofAML European Currency High Yield Constrained
Index
J(JPY ,Hedged) ICE BofAML European Currency High Yield Constrained
Index
J(AUD,Hedged) ICE BofAML European Currency High Yield Constrained
Index

15%
5%

21/125



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooodooodoooonooodd

| |
ICE BofAML European Currency High Yield
Constrained Index ICE Data Indices, LLC
3%
ICE BofAML European Currency High Yield Constrained Index SM/ R ICE Data Indices, LLC
ICE ICE
ICE
PIMCO

PIMCO

13

€Y)

@

®

14

15

22/125



10

FhazreriAlzs=F

E LD A ES = IS EEYEEEE 0
RS0 BHEITETHERT
HIELZT.

P L7 CASTyAC LS
AR A LA F O

20

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

W - RS E
ICEETIF PO 2T i

: 2 Il ol v S 1)
15 ] o L e

FL—T - AR LS
R EORT

23/125



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

> BELME [
BAMEEASR
BREBOEETOLARURITIOELZAOER.
Ef#. H8%
f 1 T l

HAELEAS
[lﬁﬂ)iﬁ.ﬁ!iiir:?utﬂ)] N 4 AREERSNE A
DRESS~OHES BREECHAORB SR
T l == 5 A B FI= >
ENERUS SO S
| <:: B 5 BRI, £0
ERELSEI_EHSE ﬁw:gﬂggmgm
HEI LS BAORT AT hhi- &,
R . Gag BELHAOHEE RS
DEMNEES

[ A A
<::',— AVISAFUR )

ERIELE - F—L et
Jry FERMMICKY . ERHEEERL, ERELNE | ) i Y S
=513 RRUBRIELSRABOREERS. A RERTRBI- £
772 FOER - WEkROEMHEES 24 - BRIOE S50
EE. HAS
| \ A

PRC (Performance Review Committee)
WEHMAT+—TAOSN., FESSOEE

24/125



13

EDINETOOOO
O00OO00000000000000(E12460)
Oooooooooooobooooooad

25/125



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

RIERER R i S BEERY ER L iims

AIERRR b S EE R TiE LS s

10,550
AR @
< [ s0m || &
ID,EDDF':],." [T+ o 10500
- [ 4 10,400
soom | | & 50 10450F9 . 500 AL E{qmﬁ# 4
. | @@ 8 [Em wom 18 | |@@) o 20 | b &
L |4 (B+3)) | g5 ) # | 80M | J100F 10300/ &
L] ® 420 sz0m || &
i I8 (@+D) @) [ g
&
rp——— LHEsd LHREsd imRen | LEAS LREn
SSERW SERE SSERR 5B
‘ : 3 TAELES (%)
Hi o O -[ 5 [\ swe _%E:@é&ﬁﬂﬁ TN L } i
n EE 1 TEILES (956 =
= o 2 e 0 &
8% £ & B &
Blm e & SEEE M 5 % SERED
T i 3 2 m DE Y TE T =5 i DE B TE
* ] HESE i+ HETH
(i8] 1ii T
25 @
4 ®)
( ©)) )
( €)) )
( 3 )

26/125



( ®

( 20 )

)

)
( 26 )

10

10 20

® )

27/125

®

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

28/125



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

37 6

REIAVEECHTLEES

SRR 20

ERATI DG T
DE—4—, FE, T

JEEHSOERAL 20, #
BT A EDT = A
At

Mg =7 A0EHE
BRI — T AERS
45—

SER I T AERS
DEE . SFE 5

mEETERMELTE

29/125



EDINETOOOO
O00OO00000000000000(E12460)
Oooooooooooobooooooad

& URAODERNILER coivssas-~2010278% : 8

IERH M — 2

2 F L SO N 5 T S R

FFFEAENERECS A SORREODHER

s D P L A ORI — i R A - m.lt- (MZrE) EROE =M (WTr-E [ G -1 0]
5,000 [Le1] e ]
2, 0o 50 4]
15,000 L. L)
1.0, o —---—-—ﬁ--ﬂﬂ-— &0 &
.00 - .}
a h&w.l‘_.‘-' o @
3 D
o
A A A A ] ]

OlAmAN  MISETR MISETM 1METM NLAETM  015&TR EN4T HEf #SGaEa ReEn AcEE DR ek

| Bl 540 | 2ann | rexe | oxoa | cane | seae

[mem wd| 333 419 a2 93 193 193]

M w)| om0l azz0] A17s| Azmal  sao] a3 aa7al

(TR (W 18 93 w08 6.9 20| 27| 14

« HEETERELERL, RINCHESEMEAL G0 EH
HLTHALESOTY. 2014 8 ARE 10,000 & LTKE
ELTEDEY.

« MR, 2014 8 8BS 2019 4 7 B0 5 MEDE A
CHETS 1 FNORAEEERELEEDTY.

IA0—-X

27 e RO MR TR S L R R A ST

ETORETIASNT7 > FORRANREEREDE YA,

+ 2014 8 AfrS 2019 7 Ao SEMOEERICETS 1 E£m
ORAEORAE - BE - PReERFELEEOTY.

«RNBCHTLERREGREDET,

= 277 2 R v s M e N amomAET Y.

PP FEENEAR OS2 EORERODHTER

=P DLEREE (W) — SRR e - mll'.l:li'l‘.?r:rﬂ EExR =R AT A o¥na
5,000 oh e
0,000 [ ] L -]
LS, Ol (=] &0
10, E8350 s ——————— [ ] 40 =
- e B R e
o _—.—v..*-__v.—- a o
- 30 -
- o
i i i i -0 i
MAEAR  X0ISETH XIGETR OITETH X1ETR J019ETR oI Bl Nlla DA SEld TEEe SR
| BXA | £ARS | NRD0 | BRI6 | SR | SN
(mxmow)| 138 a9 M 72 83 183 193
mrm e casl czol awvs| Amal san] s123] Ava
{memm | 3] s3]  10e 69 20 2710 14

o P T A RS A R N L B A
HLTHALEEOTY. 2014 4 8 ARE 10,000 &L THE
ELTEDEY.

« EENIRTLE. 2014 & 8 ANS 2019 £ 7 Ao 5 EMOE A E
CHTS | SMORRAEERTLEGOTY.

»RTONEISINE TP FORRNREERD ETA.

= 2014 & 8 AfrS 20198 7 A0 S EMOEARCSTS L EM
CRARCE:H - BE - FORERFLEBOTY.

s AMBCHEL NS SN ET.,

= H 07 FRCEMERENEMOREETY.

30/125



EDINETOOOO
O00OO00000000000000(E12460)
Oooooooooooobooooooad

IRELO—2R
7 Ze R e TR R S TR 2 R A A M - F &N NE DR RO HR
— T L RS (RN — SRR AR R S S H.I.‘ﬂ IWFrwr] mEm@ R WTrLr) O B O FRA
500 e e =]
X000 L] [}
15000 [ L
14, O ....._W-—m_-— &0 0 i
5,000 Fal 2
& h“—m-w_. B B
- 30 I
+i £
- & L

SRR XM XN1METR 0ITETR NNETR XDita e et BEA  KEEn EEla BEiE LR EeEEe

(A (%) a8 Ma] 393 a3l 193 19,3
imamioe)| ~3e2f 4220 s a7l sl s3] aara
Pem w31 83 e  s9l  20] 2 14
« AR E. WARO SRS L 0ok R TORBISASET? L FORAHREIRED A,
HLTHALEEOTY. 2014 8 RA%E 10,000 SLTHRE « 2014 % B A5 2019 8 7 B0 5 EMOEARCETS 1 E0

L TEOEY. ORARCRAE - W - PEREBRRLESOTY,
« EMMALEIZ. 2014 4E 8 A0S 2019 6 7 Ao 5 EM0E A % *ERWE DL N0 ET.
CHrS 1 ENORAERETLLSOTY. * 4 7 FzHRS MR S Eno g T,
HARETRAREEN. RIROHERSENEALEENIALLTHILTED, IRCRMMENGINE B0 ET,
<TG &S 2 D
EEM : SRS (TOPEX) (BMLA
CRETA . MSCI-KOKUSAL S (REA Fa—2)
OO ; MSCT TS - Tty - LTy PARERS, AN-A)

BN : MOMLIRA-BF] I8
1 FTSE P -F 2 22 (BCBEE ~ov Bl fpra—3)
R ELA Y B B AL F S IA-IT-E T - Ry O FA 227 E -2

SEN SR ST ONROEMESC AT

SR I:T!I"II:I (BeihAr) - BUTTHEBRE (TOPD() (BCMAA) 2. MERHNARENNES (MRRENNGN ONNETED. W
DA MR WMI?GT’KEMI- WREUENRSAETALTVEYT. S8, SR, WG RRGINC L e, Wi
REERA N SEOTIEG . NIRRT ?1;Fﬂlﬁ2mm1ﬂ\#ﬂinhlhtﬁ. EERNLE A

CMSCE-KOKUSAL Et (RERLS. FA=20, MSCI T9=—0-0 . Puiry b - S r e 00 (BELA, AN=2) - - - MSCT-KOKUSA] men (5
i FAA=2), MECI T 7=20-0. Fairy b of LF ¢ 2% (BELA. F=1) G MSCIPERLERETY. IRy 2 e, 0
MMWIHSCI CHELEY, EL M BmROSEEEET SANELCOEERE T SEBTALTLET,
HOMURA-BP! 6 - + - NOMURA-BPT THESnmRtg s, IS acMmLEY, W, DWDsEmEitg, NOMURA-BF BB ERTS.
mm ﬂﬁh mtﬂlltimm{ NOMURA-BPE EEERL THONSMH Py P35 FETAHOEEE. - CAcmL—

ERLVERA.

CFTSE RIS > F o 02 < BE Ax DRzl AA—Z] - «FTSE BRI = F w23 RO BE. Ao Sl - Bs—T) if. FTSE Fited Income
UWE I EERe N, #RE RS S ETE & g o TR T L @ T DAT Y. BN FTSE Fooed Income LLE 2080
METED. MECMY & TATIENGE FTSE Fued Income LLE WL TLET,

CAP LT « ISR R« f e SR - IF BT - Tl IO - FAIN-L37F (F=3) - - <P ELES - DA
bl A F O = I =50 =y - 0L« Fali—5Tr4 £ (Fe=-2Z)] (CSTIE 1B &LUET COVTISK
[ Laridgha 1 E S ml-m BLENCREY SO L0, MlE LTOAMRARAIEOTED. SMRROREN N, S5ramRan
TR e =33 IR mmmmmmulnu B mmiiﬁﬂ?ﬁﬁ‘.—f;l
ENCHETIEATERDERL. SCCARNATRGN. 72, IOEORNEINNYEDERISNETY, PHorgan Chase & Co, REFED
Fit (HF. Jee) ﬂmmtﬂmtﬂﬂ!u&, AEN AWMLY AT S BROET. BEO Ty T
FAROUS-LEERTECDTARTRERA. EEMCIENSRTEOSNME DT, PN STOERRLDT - g - TR TS
L3 RMonD EMENFIED. ERET—0u A—FETE0FRACLUR0, EE, RITHOSRA, T2 - T-S1it— FF
Hoat=. FERRRECEY TURIENESRDET.

000 1P Morgan Secunilies LLC (SO T2 TIPMSLLE) SRIFEY) (TINEUHS=1) i WRCEY SES. SMmEEQny (o7 0
OF SR EBUET) COUTOHS. SEEREERFEEHUEDL. TRECORENERR BEHCTDY D FADRERONEC AT, B

EHRRGCE SRR EMERC R Y 2R I ENEER ST ERBOEET LT, B‘.lﬂ.ﬂ'.‘l - EME SR, SRR
PR Te YBOTHECERA, BEAALY— YOI TR SO TORE. TPl F—-Fe oY SRAREREERNEERLOEY
Ao BENZAMT S S S RACNDIMEICL I TREANTVETE. TORSETERE. ERERC AT SAEC DL TREY SE0TREDE A,
BRI - RANTSMETSD. TORERTY AT ERLR -7 —CHRLEY.

IPMSLLE (2 MASD, NYSE, SIPC BT T, WHorgan (2 P Morgan Chase Bank, NA, JP5], LR Morgan Securities PLC.. R £t e
BTREERFAECESTIERTY.

(7% ¢ BEEHIMIE SRR, FTSE Ficed Income LLC 48}

3.78  (

) 3.5 )
2019 10 1 10% 3.85%

31/125



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

1.728  (
1.60 )
« )
0.845 0.73 0.025
2019 10 1 10% 1.76
5
11 PIMCO
J(EUR) 0.5%
5
11 PIMCO
J(IPY, Hedged)
0.5%
5
11 PIMCO

J(AUD, Hedged)
0.5%

32/125



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

| |
20.315 ( ( )

15.315 5 )

( ) ( ) 20.315 (
15.315 5 ) 20.315

2
1 I P
2015 12 31
NISA

NISA

33/125



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

15.315 (  15.315 )
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(@i EhiEoSE HEN S EE 0 ER
TFETE- T LB TOTEHSZ  sasofs : 5
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0., SEEhe R RS BRI Br E%ﬁieﬁfﬂﬁ
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L2808, F migm Bis o {ER s b e x5 1l i3
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2019 7 31
777,063,804 94 .46
1,002,752 0.12
_ 44,517,646 5.41
822,584,202 100.00]
3,339,482,383 95.90

1,002,752 0.02
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— 141,672,481 4.06
3,482,157,616 100.00
33,471,164,670 96.35
1,002,752 0.00
— 1,265,096,673 3.64
34,737,264 ,095 100.00
1,158,589,383 13.72
1,111,133,895 13.16
2,606,420,611 30.88
599,993,324 7.10
— 2,962,820,270, 35.10
8,438,957,483 100.00
)
PINCO 196,526 3,981 782,556,705 3,954 777,063,804/94.46)
EUR
982,609 1.0205 1,002,752 1.0205 1,002,752 0.12
()

94.46

0.12

94.58
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)
PIMCO 507,443 6,581  3,339,974,602 6,581  3,339,482,38395.90)
J JPY,
Hedged
982,609 1.0205) 1,002,752 1.0205f 1,002,752 0.02
)

95.90

0.02

95.93
)
PIMCO 11,046,589 3,076 33,989,912,489 3,030 33,471,164,670[{96.35)

J AUD,
Hedged

982,609 1.0205 1,002,752 1.0205] 1,002,752] 0.00

96.35

0.00

96.35
) ()
600,000,000} 100. 25 601,510,656} 100. 25| 601,510,656( 1.875 2019/9/20( 7.12]
550,000,000 100.07| 550,415,233 100.07| 550,415,233 0.514] 2019/9/25| 6.52
400,000,000} 100.29 401,182, 366| 100. 29| 401,182,366] 1.485(2019/10/16( 4.75)
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400,000,000 100.18] 400,759,602 100.18]  400,759,602]  1.38| 2019/9/20] 4.74
5 350,000,000 100.32 351,126,396 100.32 351,126,396  1.405 2019/10/25( 4.16
6 350,000,000 100.01] 350,054,250 100.01 350,054,250 0.2 2019/8/27| 4.14
7 200,000,000 100.38 200,762,281 100.38 200,762,281  1.72019/10/25( 2.37
8 200,000,000 100.08 200,163,868 100.08 200,163,868 1.474 2019/8/20( 2.37
9 200,000,000 — 199,998,504 — 199,998,504 — — 2.36
10 200,000,000 — 199,996,317 — 199,996,317 — —| 2.36
11 140,000,000 100.20 140,291,228 100.20 140,291,228 1.41] 2019/9/25| 1.66
12 116,000,000 100.22 116,257,844 100.22 116,257,844 1.48 2019/9/27| 1.37)
13 100,000,000 100.56 100,560,250 100.56 100,560,250  1.4052019/12/25| 1.19
14 100,000,000 100.55 100,558,995 100.55 100,558,995 1.493 2019/12/20| 1.19)
15 100,000,000 100.34 100,340,500 100.34 100,340,500  1.41/2019/10/29 1.18
16 100,000,000 100.33 100,330,813 100.33 100,330,813 1.35/2019/10/29 1.18
17 100,000,000 100.32 100,325,652 100.32 100,325,652]  1.35/2019/10/28| 1.18
18 100,000,000 100.31] 100,314,560 100.31 100,314,560  1.34|2019/10/25| 1.18
19 100,000,000 100.29 100,290,942 100.29 100,290,942 1.352019/10/18| 1.18
20 100,000,000 100.28 100,286,943 100.28 100,286,943  1.37/2019/10/18| 1.18
21 100,000,000 100.27, 100,274,640 100.27, 100,274,640,  2.07] 2019/9/20| 1.18
22 100,000,000 100.14 100,140,566 100.14 100,140,566 0.959] 2019/9/25| 1.18
23 100,000,000 100.08 100,085,900 100.08 100,085,900  1.56 2019/8/20| 1.18
24 100,000,000 100.04 100,041,619 100.04 100,041,619  0.153 2019/10/31| 1.18
25 100,000,000 100.03 100,031,100 100.03 100,031,100 0.219] 2019/9/20| 1.18
26 100,000,000 100.02 100,023,382 100.02 100,023,382  0.135 2019/9/26| 1.18
27 100,000,000 100.00) 100,000,000 100.00) 100,000,000, 0.001 2019/9/20| 1.18
28 100,000,000 — 99,999,309 — 99,999,309 — — 1.18
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29

100,000,000

99,999,194

99,999,194

1.18

30

60,000,000]

100.02

60,014,303

100.02

60,014,303

0.372

2019/8/19

0.7

(

)

13.72

13.16

30.88

7.10

64.89
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2019 7 1

1 )
3 (2010 1 13 ) 3,840 3,877, 0.7881 0.7956
4 (2010 7 13 ) 3,247 3,286 0.6294 0.6369
5 (2011 1 13 ) 3,445 3,486 0.6368 0.6443
6 (2011 7 13 ) 12,628 12,783 0.6092 0.6167,
7 (2012 1 13 ) 5,996 6,092 0.4703 0.4778
8 (2012 7 13 ) 3,732 3,768 0.4715 0.4760
9 (2013 1 15 ) 3,066 3,088 0.6227 0.6272
10 (2013 7 16 ) 2,193 2,208 0.6502 0.6547,
11 (2014 1 14 ) 3,732 3,755 0.7232 0.7277,
12 (2014 7 14 ) 4,125 4,150 0.7186 0.7231
13 (2015 1 13 ) 3,166 3,186 0.7025 0.7070
14 (2015 7 13 ) 2,281 2,296 0.6852 0.6897
15 (2016 1 13 ) 1,745 1,759 0.5980, 0.6025]
16 (2016 7 13 ) 1,340 1,351 0.5273 0.5318
17 (2017 1 13 ) 1,199 1,206 0.5574 0.5604
18 (2017 7 13 ) 1,137, 1,143 0.5836] 0.5866
19 (2018 1 15 ) 1,053 1,058 0.6044 0.6074
20 (2018 7 13 ) 959 963 0.5645 0.5665]
21 (2019 1 15 ) 853 856 0.5117, 0.5137
22 (2019 7 16 ) 827, 831 0.5213 0.5233
2018 7 951 — 0.5608; —
8 937, — 0.5590, —
9 949 — 0.5689 —
10 882 — 0.5434 —
11 890 — 0.5331 —
12 862 — 0.5161] —
2019 1 870 — 0.5226 —
2 877, — 0.5370, —
3 851 — 0.5306 —
4 858 — 0.5358 —
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5 823 — 0.5169 —
6 834 — 0.5245 —
7 822 — 0.5175 —
2019 7 1

1 )
3 (2010 1 13 ) 3,579 3,604 1.0692 1.0767
4 (2010 7 13 ) 1,775 1,788 1.0235 1.0310
5 (2011 1 13 ) 2,466 2,483 1.0875 1.0950
6 (011 7 13 ) 3,631 3,657, 1.0529 1.0604
7 (2012 1 13 ) 2,440 2,459 0.9488 0.9563
8 (2012 7 13 ) 1,861 1,875 0.9871] 0.9946
9 (013 1 15 ) 1,892 1,905 1.0773 1.0848
10 (013 7 16 ) 1,982 1,996 1.0367, 1.0442
11 (2014 1 14 ) 3,549 3,574 1.0573 1.0648
12 (2014 7 14 ) 9,494 9,561 1.0605 1.0680)
13 (2015 1 13 ) 12,627 12,721 1.0098 1.0173
14 (2015 7 13 ) 9,395 9,452 0.9920) 0.9980)
15 (2016 1 13 ) 6,629 6,672 0.9392 0.9452
16 (2016 7 13 ) 4,870 4,901 0.9375 0.9435
17 (2017 1 13 ) 3,514 3,536 0.9517, 0.9577,
18 (2017 7 13 ) 2,773 2,791 0.9375 0.9435
19 (2018 1 15 ) 4,343 4,371 0.9216 0.9276
20 (2018 7 13 ) 3,979 3,997 0.8784 0.8824
21 (2019 1 15 ) 3,510 3,526 0.8360) 0.8400)
22 (2019 7 16 ) 3,485 3,501 0.8669 0.8709
2018 7 3,988 — 0.8824 —
8 3,954 — 0.8806 —
9 3,939 — 0.8791 —
10 3,758 — 0.8650 —
11 3,622 — 0.8420) —
12 3,529 — 0.8321 —
2019 1 3,550 — 0.8460) —
2 3,572 — 0.8599 —
3 3,578 — 0.8627 —
4 3,593 — 0.8710 —
5 3,517 — 0.8569 —
6 3,499 — 0.8663 —
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7 3,482 — 0.8662 —
2019 7 1
1 )

3 (2010 1 13 ) 168,982 170,974 0.8481] 0.8581]
4 (2010 7 13 ) 109,096 110,891 0.7292 0.7412
5 (2011 1 13 ) 144,478 146,633 0.8046 0.8166
6 (2011 7 13 ) 190,252 193,205 0.7732 0.7852
7 (2012 1 13 ) 178,602 182,015 0.6279 0.6399
8 (2012 7 13 ) 126,018 127,992 0.6384 0.6484
9 (2013 1 15 ) 109,327 110,703 0.7947 0.8047,
10 (2013 7 16 ) 71,206 72,188 0.7252 0.7352
11 (2014 1 14 ) 95,105 96,387, 0.7420 0.7520
12 (2014 7 14 ) 168,393 170,680 0.7362 0.7462
13 (2015 1 13 ) 193,458 196,239 0.6957 0.7057,
14 (2015 7 13 ) 136,664 138,187 0.6280 0.6350
15 (2016 1 13 ) 101,487 102,839 0.5253 0.5323
16 (2016 7 13 ) 86,598 87,834 0.4905 0.4975
17 (2017 1 13 ) 77,823 78,563 0.5255 0.5305
18 (2017 7 13 ) 65,640 66,270 0.5204 0.5254
19 (2018 1 15 ) 55,187 55,724 0.5138 0.5188
20 (2018 7 13 ) 45,130 45,424 0.4605 0.4635
21 (2019 1 15 ) 36,737 37,005 0.4110 0.4140
22 (2019 7 16 ) 35,325 35,582 0.4129 0.4159
2018 7 44,497 — 0.4577 —

8 43,128 — 0.4509 —

9 42,672 — 0.4533 —

10 40,706 — 0.4375 —

11 40,113 — 0.4394 —

12 36,705 — 0.4089 —

2019 1 37,416 — 0.4202 —

2 37,884 — 0.4289 —

3 37,127 — 0.4249 —

4 37,106 — 0.4284 ]

5 35,138 — 0.4077 —

6 35,296 — 0.4113 —

7 34,737 — 0.4065 ]
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1
3 2009 7 14 2010 1 13 0.0450
4 2010 1 14 2010 7 13 0.0450
5 2010 7 14 2011 1 13 0.0450
6 2011 1 14 2011 7 13 0.0450
7 2011 7 14 2012 1 13 0.0450
8 2012 1 14 2012 7 13 0.0360
9 2012 7 14 2013 1 15 0.0270
10 2013 1 16 2013 7 16 0.0270
11 2013 7 17 2014 1 14 0.0270
12 2014 1 15 2014 7 14 0.0270
13 2014 7 15 2015 1 13 0.0270
14 2015 1 14 2015 7 13 0.0270
15 2015 7 14 2016 1 13 0.0270
16 2016 1 14 2016 7 13 0.0270
17 2016 7 14 2017 1 13 0.0210
18 2017 1 14 2017 7 13 0.0180
19 2017 7 14 2018 1 15 0.0180
20 2018 1 16 2018 7 13 0.0160
21 2018 7 14 2019 1 15 0.0120
22 2019 1 16 2019 7 16 0.0120
1
3 2009 7 14 2010 1 13 0.0450
4 2010 1 14 2010 7 13 0.0450
5 2010 7 14 2011 1 13 0.0450
6 2011 1 14 2011 7 13 0.0450
7 2011 7 14 2012 1 13 0.0450
8 2012 1 14 2012 7 13 0.0450
9 2012 7 14 2013 1 15 0.0450
10 2013 1 16 2013 7 16 0.0450
11 2013 7 17 2014 1 14 0.0450
12 2014 1 15 2014 7 14 0.0450
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13 2014 7 15 2015 1 13 0.0450
14 2015 1 14 2015 7 13 0.0405
15 2015 7 14 2016 1 13 0.0360
16 2016 1 14 2016 7 13 0.0360
17 2016 7 14 2017 1 13 0.0360
18 2017 1 14 2017 7 13 0.0360
19 2017 7 14 2018 1 15 0.0360
20 2018 1 16 2018 7 13 0.0320
21 2018 7 14 2019 1 15 0.0240
22 2019 1 16 2019 7 16 0.0240
1
3 2009 7 14 2010 1 13 0.0600
4 2010 1 14 2010 7 13 0.0680
5 2010 7 14 2011 1 13 0.0720
6 2011 1 14 2011 7 13 0.0720
7 2011 7 14 2012 1 13 0.0720
8 2012 1 14 2012 7 13 0.0660
9 2012 7 14 2013 1 15 0.0600
10 2013 1 16 2013 7 16 0.0600
11 2013 7 17 2014 1 14 0.0600
12 2014 1 15 2014 7 14 0.0600
13 2014 7 15 2015 1 13 0.0600
14 2015 1 14 2015 7 13 0.0510
15 2015 7 14 2016 1 13 0.0420
16 2016 1 14 2016 7 13 0.0420
17 2016 7 14 2017 1 13 0.0340
18 2017 1 14 2017 7 13 0.0300
19 2017 7 14 2018 1 15 0.0300
20 2018 1 16 2018 7 13 0.0260
21 2018 7 14 2019 1 15 0.0180
22 2019 1 16 2019 7 16 0.0180
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3 2009 7 14 2010 1 13 27.9
4 2010 1 14 2010 7 13 144
5 2010 7 14 2011 1 13 8.3
6 2011 1 14 2011 7 13 2.7
7 2011 7 14 2012 1 13 15.4
8 2012 1 14 2012 7 13 7.9
9 2012 7 14 2013 1 15 37.8
10 2013 1 16 2013 7 16 8.8
11 2013 7 17 2014 1 14 15.4
12 2014 1 15 2014 7 14 3.1
13 2014 7 15 2015 1 13 1.5
14 2015 1 14 2015 7 13 1.4
15 2015 7 14 2016 1 13 8.8
16 2016 1 14 2016 7 13 7.3
17 2016 7 14 2017 1 13 9.7
18 2017 1 14 2017 7 13 7.9
19 2017 7 14 2018 1 15 6.6
20 2018 1 16 2018 7 13 4.0
21 2018 7 14 2019 1 15 7.2
22 2019 1 16 2019 7 16 4.2
100
2
3 2009 7 14 2010 1 13 26.1
4 2010 1 14 2010 7 13 0.1
5 2010 7 14 2011 1 13 10.6
6 2011 1 14 2011 7 13 1.0
7 2011 7 14 2012 1 13 5.6
8 2012 1 14 2012 7 13 8.8
9 2012 7 14 2013 1 15 13.7
10 2013 1 16 2013 7 16 0.4
11 2013 7 17 2014 1 14 6.3
12 2014 1 15 2014 7 14 4.6
13 2014 7 15 2015 1 13 0.5
14 2015 1 14 2015 7 13 2.2
15 2015 7 14 2016 1 13 1.7
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16 2016 1 14 2016 7 13 3.7
17 2016 7 14 2017 1 13 5.4
18 2017 1 14 2017 7 13 2.3
19 2017 7 14 2018 1 15 2.1
20 2018 1 16 2018 7 13 1.2
21 2018 7 14 2019 1 15 2.1
22 2019 1 16 2019 7 16 6.6
100
2
3 2009 7 14 2010 1 13 48.0
4 2010 1 14 2010 7 13 6.0
5 2010 7 14 2011 1 13 20.2
6 2011 1 14 2011 7 13 5.0
7 2011 7 14 2012 1 13 9.5
8 2012 1 14 2012 7 13 12.2
9 2012 7 14 2013 1 15 33.9
10 2013 1 16 2013 7 16 1.2
11 2013 7 17 2014 1 14 10.6
12 2014 1 15 2014 7 14 7.3
13 2014 7 15 2015 1 13 2.6
14 2015 1 14 2015 7 13 2.4
15 2015 7 14 2016 1 13 9.7
16 2016 1 14 2016 7 13 1.4
17 2016 7 14 2017 1 13 14.1
18 2017 1 14 2017 7 13 4.7
19 2017 7 14 2018 1 15 4.5
20 2018 1 16 2018 7 13 5.3
21 2018 7 14 2019 1 15 6.8
22 2019 1 16 2019 7 16 4.8
100
2
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3 2009 7 14 2010 1 13 1,506,098,824 2,213,752,324 4,873,327,773
4 2010 1 14 2010 7 13 2,443,495,161  2,157,232,874 5,159,590, 060
5 2010 7 14 2011 1 13 2,123,565,494 1,872,166,982 5,410,988,572
6 2011 1 14 2011 7 13 17,157,203,885 1,838,743,731 20,729,448,726
7 2011 7 14 2012 1 13 3,072,877,316] 11,051,371,836 12,750,954,206
8 2012 1 14 2012 7 13 876,812,827  5,711,776,530 7,915,990,503
9 2012 7 14 2013 1 15 328,541,553  3,320,390,982 4,924,141,074
10 2013 1 16 2013 7 16 516,670,142  2,066,900,465 3,373,910,751
11 2013 7 17 2014 1 14 2,564,227,169 777,302,955 5,160,834,965]
12 2014 1 15 2014 7 14 1,861,382,729] 1,281,505,579 5,740,712,115
13 2014 7 15 2015 1 13 916,742,541  2,149,681,653 4,507,773,003
14 2015 1 14 2015 7 13 176,151,093  1,354,792,480 3,329,131,616
15 2015 7 14 2016 1 13 78,010,488 487,441,060 2,919,701,044
16 2016 1 14 2016 7 13 47,345,758 425,070,440 2,541,976,362
17 2016 7 14 2017 1 13 68,868,867 458,434,015 2,152,411,214
18 2017 1 14 2017 7 13 43,608,643 246,246,447 1,949,773,410
19 2017 7 14 2018 1 15 38,964,942 246,389,042 1,742,349,310
20 2018 1 16 2018 7 13 57,529,650 99,293,551 1,700,585,409
21 2018 7 14 2019 1 15 63,415,479 95,832,974 1,668,167,914
22 2019 1 16 2019 7 16 11,681,073 91,811,498 1,588,037,489
3 2009 7 14 2010 1 13 2,861,080,193] 1,443,915,573 3,347,824,527
4 2010 1 14 2010 7 13 813,533,771 2,426,663,916 1,734,694,382
5 2010 7 14 2011 1 13 1,213,561,221 680,399,300 2,267,856,303
6 2011 1 14 2011 7 13 2,303,884,180, 1,122,316,395 3,449,424,088
7 2011 7 14 2012 1 13 1,159,387,690f 2,036,931,779 2,571,879,999
8 2012 1 14 2012 7 13 637,626,286 1,324,191,137 1,885,315,148
9 2012 7 14 2013 1 15 746,496,651 875,618,469 1,756,193,330
10 2013 1 16 2013 7 16 874,044,553 718,428,080 1,911,809,803
11 2013 7 17 2014 1 14 1,966,703,146 521,616,673 3,356,896,276
12 2014 1 15 2014 7 14 6,431,830,268 835,435,357 8,953,291,187
13 2014 7 15 2015 1 13 5,946,991,237] 2,395,169,621 12,505,112,803
14 2015 1 14 2015 7 13 636,936,715 3,670,251,536 9,471,797,982
15 2015 7 14 2016 1 13 132,492,329 2,545,025,289 7,059,265,022
16 2016 1 14 2016 7 13 76,583,969 1,941,005,104 5,194,843,887
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17 2016 7 14 2017 1 13 132,831,268  1,634,697,036 3,692,978,119
18 2017 1 14 2017 7 13 56,172,256 790,531,821 2,958,618,554
19 2017 7 14 2018 1 15 2,175,308,909 420,859,652 4,713,067,811
20 2018 1 16 2018 7 13 101,912,629 285,207,119 4,529,773,321
21 2018 7 14 2019 1 15 11,703,603 342,909,525 4,198,567,399
22 2019 1 16 2019 7 16 19,647,794 198,241,651 4,019,973,542
3 2000 7 14 2010 1 13 92,097,461,084 84,383,809,286|  199,255,371,411]
4 2010 1 14 2010 7 13 37,791,774,896| 87,443,826,645  149,603,319,662
5 2010 7 14 2011 1 13 60,936,949,292| 30,968,534,801  179,571,734,153
6 2011 1 14 2011 7 13 109,639,870,050 43,153,960,476|  246,057,643,727,
7 2011 7 14 2012 1 13 92,506,615,469 54,112,827,654  284,451,431,542
8 2012 1 14 2012 7 13 27,247,506,666 114,311,539,409  197,387,398,799
9 2012 7 14 2013 1 15 12,853,549,469 72,669,607,977|  137,571,340,291
10 2013 1 16 2013 7 16 4,017,262,022| 43,398,621,9200  98,189,980,393
11 2013 7 17 2014 1 14 39,709,501,758|  9,728,581,041  128,170,901,110
12 2014 1 15 2014 7 14 109,940,563,125  9,392,672,551  228,718,791,684
13 2014 7 15 2015 1 13 79,757,688,041 30,383,423,335  278,093,056,390)
14 2015 1 14 2015 7 13 11,891,091,948 72,381,133,146|  217,603,015,192
15 2015 7 14 2016 1 13 3,552,553,519| 27,944,093,948|  193,211,474,763
16 206 1 14 2016 7 13 3,590,390,466| 20,243,422,797|  176,558,442,432
17 2016 7 14 2017 1 13 2,624,247,817| 31,095,877,586|  148,086,812,663
18 2017 1 14 2017 7 13 1,756,208,726] 23,709,542,268]  126,133,479,121
19 2017 7 14 2018 1 15 1,521,936,947| 20,252,518,183  107,402,897,885
20 2018 1 16 2018 7 13 1,406,337,702] 10,810,369,470|  97,998,866,117
21 2018 7 14 2019 1 15 1,030,258,968  9,640,737,947|  89,388,387,138
22 2019 1 16 2019 7 16 855,028,714  4,678,716,696|  85,564,699,156
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L s R Hm WEHEE (%)
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F] Imﬁ':-it- =P PETTE RS 0.0
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(019 1 15 ) (2019 7 16 )
48,925,313 50,681,131
808,383,994 782,100,638
1,002,850 1,002,752
858,312,157 833,784,521
858,312,157 833,784,521
3,336,335 3,176,074
420 1,420,977
21,064 20,305
1,327,047 1,279,172
94 102
1,675 1,616
4,686,635 5,898,246
4,686,635 5,898,246
1,668,167,914 1,588,037,489
814,542,392 760,151,214
151,535,016 154,816,148
853,625,522 827,886,275
853,625,522 827,886,275
858,312,157 833,784,521
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2018 7 14 2019 1 16

2019 1 15 2019 7 16
36,575,610 35,711,940
95,598,531 7,718,098
59,022,921 43,430,038
15,768 14,556
125,063 114,778
7,878,898 7,230,830
9,948 9,124
8,029,677 7,369,288
67,052,598 36,060,750
67,052,598 36,060,750
67,052,598 36,060,750
517,159 605,954
740,610,632 814,542,392
42,891,218 43,771,443
42,891,218 43,771,443
29,301,833 5,536,517
29,301,833 5,536,517
19,951,388 19,298,544
814,542,392 760,151,214
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(
)
2019 1 16 2019 7 16
2019 1 15 2019 7 16
1,668,167,914 1,588,037,489
55 6 1 10 } 5 6 1 10
814,542,392 760,151,214
1 1
1 0.5117 1 0.5213
(10,000 ) (5,117 ) (10,000 ) (5.213 )
2018 7 14 2019 1 16
2019 1 15 2019 7 16
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2,200,161 2,012,452
2018 7 14 2018 8 13 2019 1 16 2019 2 13
A 4,798,795 A 5,700,612
B 0 B 0
C 217,949,578 C 215,443,183
D 149,867,010 D 148,202,287
E=A+B+C+D 372,615,383 E=A+B+C+D 369,346,082
F 1,695,711,543 F 1,633,247,194
10,000 G=E/Fx 10,000 2,197 10,000 G=E/Fx 10,000 2,261
10,000 H 20 10,000 H 20
I1=Fx H/10,000 3,391,423 1=Fx H/10,000 3,266,494
2018 8 14 2018 9 13 2019 2 14 2019 3 13
A 5,748,362 A 5,693,808
B 0 B 0
C 217,025,549 C 215,809,982
D 149,414,341 D 150,441,184
E=A+B+C+D 372,188,252 E=A+B+C+D 371,944,974
F 1,682,912,648 F 1,634,011,858
10,000 G=E/Fx 10,000 2,211 10,000 G=E/Fx 10,000 2,276
10,000 H 20 10,000 H 20
I1=Fx H/10,000 3,365,825 1=Fx H/10,000 3,268,023
2018 9 14 2018 10 15 2019 3 14 2019 4 15
A 4,559,585 A 5,582,207
B 0 B 0
C 210,924,713 C 211,780,999
D 147,290,070 D 149,769,907
E=A+B+C+D 362,774,368 E=A+B+C+D 367,133,113
F 1,634,506,158 F 1,602,428,320
10,000 G=E/Fx 10,000 2,219 10,000 G=E/Fx 10,000 2,291
10,000 H 20 10,000 H 20
1=Fx H/10,000 3,269,012 1=Fx H/10,000 3,204,856
2018 10 16 2018 11 13 2019 4 16 2019 5 13
A 4,721,121 A 4,771,896
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B 0 B 0
c 209,750,759 c 211,443,342
D 147,531,322 D 151,677,218
E=A+B+C+D 362,003,202 E=A+B+C+D 367,892,456
F 1,624,398,523 F 1,598,870,552
10,000 G=E/Fx 10,000 2,228 10,000 G=E/Fx 10,000 2,300
10,000 H 20 10,000 H 20
1=Fx H/10,000 3,248,797 1=Fx H/10,000 3,197,741

2018 11 14 2018 12 13 2019 5 14 2019 6 13
A 4,887,771 A 4,680,048
B 0 B 0
¢ 219,970,968 c 210,829,109
D 148,854,921 D 152,453,386
E=A+B+C+D 373,713,660 E=A+B+C+D 367,962,543
F 1,669,998,208 F 1,592,678,093
10,000 G=E/Fx 10,000 2,237 10,000 G=E/Fx 10,000 2,310
10,000 H 20 10,000 H 20
1=Fx H/10,000 3,339,996 1=Fx H/10,000 3,185,356

2018 12 14 2019 1 15 2019 6 14 2019 7 16
A 4,788,881 A 4,676,342
B 0 B 0
c 219,885,385 c 210,398,817
D 150,082,470 D 153,315,880
E=A+B+C+D 374,756,736 E=A+B+C+D 368,391,039
F 1,668,167,914 F 1,588,037,489
10,000 G=E/Fx 10,000 2,246 10,000 G=E/Fx 10,000 2,319
10,000 H 20 10,000 H 20
1=Fx H/10,000 3,336,335 1=Fx H/10,000 3,176,074

@
2018 7 14 2019 1 16
2019 1 15 2019 7 16
1. 1
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2018 7 14 2019 1 16
2019 1 15 2019 7 16
2018 7 14 2019 1 16
2019 1 15 2019 7 16
1,700,585,409 1,668,167,914
63,415,479 11,681,073
95,832,974 91,811,498
2018 7 14 2019 1 16
2019 1 15 2019 7 16
24 ,155,308] 412,459
0 0
24,155,308 412,459
1
(1) (2019 7 16 )
©) (2019 7 16 )
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PIMCO

J EUR

196,409

782,100,638

94 .5%

196,409

782,100,638
99.9%

782,100,638

982,609

1,002,752

0.1%

982,609

1,002,752
0.1%

1,002,752

783,103,390
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(2019 1 15 ) (2019 7 16 )
171,992,350 169,536,899
3,360,638,886 3,336,073,536
1,002,850 1,002,752
- 4,191,460
3,533,634,086 3,510,804, 647
3,533,634,086 3,510,804, 647
16,794,269 16,079,894
1,234,935 4,192,737
86,236 85,536
5,432,819 5,388,647
331 341
6,891 6,831
23,555,481 25,753,986
23,555,481 25,753,986
4,198,567,399 4,019,973,542
688,488,794 534,922,881
210,064,807 237,674,912
3,510,078,605 3,485,050, 661
3,510,078,605 3,485,050, 661
3,533,634,086 3,510,804, 647
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2018 7 14 1 16
2019 1 15 7 16

164,110,400 155,340,950
209,332,723 102,656,555
45,222,323 257,997,505
54,032 49,055
522,912 478,117
32,943,417 30,121,022
41,774 38,187
33,562,135 30,686,381
78,784,458 227,311,124
78,784,458 227,311,124
78,784,458 227,311,124
147,360 693,823
550,625,983 688,488,794
47,463,223 28,429,578
47,463,223 28,429,578
1,548,227 2,734,745
1,548,227 2,734,745
104,845,989 98,746,221
688,488,794 534,922,881
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(
)
2019 1 16 2019 7 16
2019 1 15 2019 7 16
4,198,567,399 4,019,973,542
55 6 1 10 5 6 1 10
688,488,794 534,922,881
1 1
1 0.8360 1 0.8669
(10,000 ) (8,360 ) (10,000 ) (8,669 )
2018 7 14 2019 1 16
2019 1 15 2019 7 16
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9,291,869 8,479,614
2018 7 14 2018 8 13 2019 1 16 2019 2 13
A 22,903,207 A 24,481,201
B 0 B 0
c 1,569,582,196 c 1,454,098,948
D 197,541,223 D 209,401,031
E=A+B+C+D 1,790,026,626 E=A+B+C+D 1,687,981,180
F 4,520,969, 329 F 4,186,943,038
10,000 G=E/Fx 10,000 3,959 10,000 G=E/Fx 10,000 4,031
10,000 H 40 10,000 H 40
1=Fx H/10,000 18,083,877 1=Fx H/10,000 16,747,772
2018 8 14 2018 9 13 2019 2 14 2019 3 13
A 22,252,624 A 24,042,944
B 0 B 0
c 1,558,860,036 c 1,442,753,471
D 200,893,819 D 215,228,654
E=A+B+C+D 1,782,006,479 E=A+B+C+D 1,682,025,069
F 4,489,870,139 F 4,153,744,396
10,000 G=E/Fx 10,000 3,968 10,000 G=E/Fx 10,000 4,049
10,000 H 40 10,000 H 40
1=Fx H/10,000 17,959,480 1=Fx H/10,000 16,614,977
2018 9 14 2018 10 15 2019 3 14 2019 4 15
A 21,433,042 A 24,009,812
B 0 B 0
c 1,520,248,764 c 1,440,176,614
D 200,023,785 D 221,875,139
E=A+B+C+D 1,741,705,501 E=A+B+C+D 1,686,061,565
F 4,378,450, 247 F 4,145,368,124
10,000 G=E/Fx 10,000 3,977 10,000 G=E/Fx 10,000 4,067
10,000 H 40 10,000 H 40
1=Fx H/10,000 17,513,800 1=Fx H/10,000 16,581,472
2018 10 16 2018 11 13 2019 4 16 2019 5 13
A 21,877,589 A 21,159,006
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B 0 B 0
c 1,501,647,991 c 1,431,766,692
D 201,336,163 D 227,614,871
E=A+B+C+D 1,724,861,743 E=A+B+C+D 1,680,540,569
F 4,324,594,607 F 4,120,292,217
10,000 G=E/Fx 10,000 3,988 10,000 G=E/Fx 10,000 4,078
10,000 H 40 10,000 H 40
1=Fx H/10,000 17,298,378 1=Fx H/10,000 16,481,168

2018 11 14 2018 12 13 2019 5 14 2019 6 13
A 21,743,854 A 20,403,746
B 0 B 0
¢ 1,492,860,671 c 1,410,971,755
D 204,615,583 D 228,832,556
E=A+B+C+D 1,719,220,108 E=A+B+C+D 1,660,208,057
F 4,299,046,342 F 4,060,234,531
10,000 G=E/Fx 10,000 3,999 10,000 G=E/Fx 10,000 4,088
10,000 H 40 10,000 H 40
1=Fx H/10,000 17,196,185 1=Fx H/10,000 16,240,938

2018 12 14 2019 1 15 2019 6 14 2019 7 16
A 22,670,044 A 23,150,122
B 0 B 0
c 1,458,053,493 c 1,397,061,416
D 204,189,032 D 230,604,684
E=A+B+C+D 1,684,912,569 E=A+B+C+D 1,650,816,222
F 4,198,567,399 F 4,019,973,542
10,000 G=E/Fx 10,000 4,013 10,000 G=E/Fx 10,000 4,106
10,000 H 40 10,000 H 40
1=Fx H/10,000 16,794,269 1=Fx H/10,000 16,079,894

@
2018 7 14 2019 1 16
2019 1 15 2019 7 16
1. 1.
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2018 7 14 2019 1 16
2019 1 15 2019 7 16
2018 7 14 2019 1 16
2019 1 15 2019 7 16
4,529,773,321 4,198,567,399
11,703,603 19,647,794
342,909,525 198,241,651
2018 7 14 2019 1 16
2019 1 15 2019 7 16
13,666,739 38,013,600
0 0
13,666,739 38,013,600
1
(1) (2019 7 16 )
©) (2019 7 16 )
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PIMCO

Hedged

J JPY,

506,848

3,336,073,536

95.7%

506,848

3,336,073,536
100.0%

3,336,073,536

982,609

1,002,752

0.0%

982,609

1,002,752
0.0%

1,002,752

3,337,076,288

D
2
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(2019 1 15 ) (2019 7 16 )
1,663,569,736 1,624,967,760
35,433,040,500 34,029,219,940
1,002,850 1,002,752
15,789,584 3,932,520
37,113,402,670 35,659,122,972

37,113,402,670

35,659,122,972

268,165,161 256,694,097
49,840,712 21,815,123
907,045 858,686
57,143,884 54,097,128
3,202 3,271

72,558 68,686
376,132,562 333,536,991
376,132,562 333,536,991
89,388,387,138 85,564,699,156
52,651,117,030 50,239,113,175
9,179,556,517 8,979,666,380
36,737,270,108 35,325,585,981
36,737,270,108 35,325,585,981
37,113,402,670 35,659,122,972
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2018 7 14 2019 1 16

2019 1 15 2019 7 16
2,519,750, 650 2,022,827,730
5,055,851,179 63,846,226
2,536,100,529 2,086,673,956
503,286 443,266
5,684,989 4,935,255
358,154,018 310,920,776
454,740 394,765
364,797,033 316,694,062
2,900,897,562 1,769,979,894
2,900,897,562 1,769,979,894
2,900,897,562 1,769,979,894
8,763,146 12,473,337
52,868,109,031 52,651,117,030
5,354,675,012 2,716,355,293
5,354,675,012 2,716,355,293
574,357,919 497,184,392
574,357,919 497,184,392
1,671,190,676 1,564,673,603
52,651,117,030 50,239,113,175
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(
)
2019 1 16 2019 7 16
2019 1 15 2019 7 16
89,388,387,138 85,564,699, 156
55 6 1 10 5 6 1 10
52,651,117,030 50,239,113,175
1 1
1 0.4110 1 0.4129
(10,000 ) (4,110 ) (10,000 ) (4,129 )
2018 7 14 2019 1 16
2019 1 15 2019 7 16
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101,674,540 88,042,574
2018 7 14 2018 8 13 2019 1 16 2019 2 13
A 427,827,184 A 325,353,681
B 0 B 0
C 39,961,653,843 C 36,849,183,839
D 9,473,979,081 D 9,101,135,601
E=A+B+C+D 49,863,460,108 E=A+B+C+D 46,275,673,121
F 96,524,136,798 F 88,773,802,284
10,000 G=E/Fx 10,000 5,165 10,000 G=E/Fx 10,000 5,212
10,000 H 30 10,000 H 30
1=Fx H/10,000 289,572,410 1=Fx H/10,000 266,321,406
2018 8 14 2018 9 13 2019 2 14 2019 3 13
A 424,326,501 A 322,025,474
B 0 B 0
C 39,350,173,600 C 36,518,211,905
D 9,447,137,356 D 9,061,009,182
E=A+B+C+D 49,221,637,457 E=A+B+C+D 45,901,246,561
F 95,012,078,262 F 87,943,850,882
10,000 G=E/Fx 10,000 5,180 10,000 G=E/Fx 10,000 5,219
10,000 H 30 10,000 H 30
1=Fx H/10,000 285,036,234 I1=Fx H/10,000 263,831,552
2018 9 14 2018 10 15 2019 3 14 2019 4 15
A 417,014,465 A 323,209,938
B 0 B 0
C 38,800,561,095 C 36,084,136,510
D 9,432,177,864 D 8,992,345,905
E=A+B+C+D 48,649,753,424 E=A+B+C+D 45,399,692,353
F 93,645,521,157 F 86,862,895,423
10,000 G=E/Fx 10,000 5,195 10,000 G=E/Fx 10,000 5,226
10,000 H 30 10,000 H 30
1=Fx H/10,000 280,936,563 1=Fx H/10,000 260,588,686
2018 10 16 2018 11 13 2019 4 16 2019 5 13
A 336,137,849 A 285,156,248
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B 0 B 0
c 38,217,657,214 c 35,908,737,503
D 9,405,948,109 D 8,994,986,884
E=A+B+C+D 47,959,743,172 E=A+B+C+D 45,188,880,635
F 92,202,733,557 F 86,409,902,352
10,000 G=E/Fx 10,000 5,201 10,000 G=E/Fx 10,000 5,229
10,000 H 30 10,000 H 30
I=Fx H/10,000 276,608,200 1=Fx H/10,000 259,229,707

2018 11 14 2018 12 13 2019 5 14 2019 6 13
A 292,168,845 A 281,492,857
B 0 B 0
c 37,445,369,969 c 35,755,043,184
D 9,249,137,626 D 8,962,910,858
E=A+B+C+D 46,986,676,440 E=A+B+C+D 44,999,446,899
F 90,290,702,981 F 86,002,718,460
10,000 G=E/Fx 10,000 5,203 10,000 G=E/Fx 10,000 5,232
10,000 H 30 10,000 H 30
I=Fx H/10,000 270,872,108 1=Fx H/10,000 258,008,155

2018 12 14 2019 1 15 2019 6 14 2019 7 16
A 287,543,811 A 311,928,046
B 0 B 0
c 37,088,844,953 c 35,589,157,916
D 9,160,177,867 D 8,924,432,431
E=A+B+C+D 46,536,566,631 E=A+B+C+D 44,825,518,393
F 89,388,387,138 F 85,564,699,156
10,000 G=E/Fx 10,000 5,206 10,000 G=E/Fx 10,000 5,238
10,000 H 30 10,000 H 30
I=Fx H/10,000 268,165,161 1=Fx H/10,000 256,694,097

@
2018 7 14 2019 1 16
2019 1 15 2019 7 16
1. 1
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2018 7 14 2019 1 16
2019 1 15 2019 7 16
2018 7 14 2019 1 16
2019 1 15 2019 7 16
97,998,866,117 89,388,387,138
1,030,258,968 855,028,714
9,640,737,947 4,678,716,696
2018 7 14 2019 1 16
2019 1 15 2019 7 16
1,544,073,960 586,691,621
0 0
1,544,073,960 586,691,621
1
(1) (2019 7 16 )
©) (2019 7 16 )
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PIMCO
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