20

29

1/70

EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

29

2,218 29

29

2,218 29

29

28 12

2/70



3/70

EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood



EDINETOOOO
O00OO00O00O000000000000gnoOgnd(eocs264)
OooooooooooooooooooOn

SERNE
TEIS 718, T 7 RORAU I ETERVCE L HOMED—DE LTTHMLIEEL,

<TrUFOGEEBREREEHN ERMEREOHE> <OrU/REARNBEEISALOEMBEREOLE>
20126 78~20) 7HEGAOSEMCBID. I AOHELBIEE A0S TLAUBNICSD STMRER (SHXMH OTHSRE%,

WMER (B s FHRER (R R OREETLIBDTY, PR TR S SO AR T Lo eO T
15,|:|th] (%) ,Imﬁb} ﬂEﬂ_'l 2ETRE~-201756R)
— i A RS () — 7
14000 | MR SRBEE (GR) a0 H H:ﬁﬁg

13,000

12,000+

11,000

10,000- ORTTTt LT LU IO TYTTIRY T [ [ TYT A TSN TTT I FITTTT PR a . o ET8
09

8.000 20+

220

-274
2013%6A  207456R  201SS6R  2016%EA  2017HEA  TrUF  E3A  RANM ERES S3E@ EADA  FRER

8.000

()

CryioEmie M . AN EOL0T. 35 MO e T 7 il s L T MR LD Ty,

O27 RO MRER(ER XA, SAEET0 1 ENICES5E0E B R RENE LT, FOMERERLLDTY. (B rE0E s 2N
FDEREEERESELET. BENS | FREOSATERHENE A )

CHCRD RS 25 205 IR R (5 B R e i, BARSTO | FlCS S TREORR O EN LT, TORARERHLC BOTY, (ARSHE0EE
FEFmOEREERELDELEYT.)

OFPAFEAENESRESSASOFRREROLER, IRCSEROBAZMAICEISERREEEHLT. TNS0T 0B RNVES S IICLT KL
DT,

DFPFOS SRR RS ENGAUER R . SO ESSSUENCE TV TH LRSS DR T,

OOPRE. AN R 2 SADSTICHRT SO TEEDES A,

ORENTRES SAERTRHE
B - TOPIK (225 ds )
FEMEE - MECITI 0 iR (ESidds. H—2)
FEER  MSCIZ V=i =brarthd T2 LR SiAR. G—21)
BEREERE - -NOMURA-BPI{EHA)
RAR® -7 RN T A R BE B -R)
RS - -JPELAGR-IT 9207 =y IO0—1ULE~A—=2)
(EVEAOERE. BE YV ERDELRDELTRETNEEOTY. B8, MSCIOSY M (RS G. =L BLUMECIT T—=30 8 —try
e Y TP I ZEERR - BREHTHRRLTLET.

TOP WL ) (2. AR U 0 LR ST (A (00 L B0 (A ) (DD Rt i T 850, MR, Rl Dn#. MR SRR T 27~ TOmalE,
MWRESES RSN TOET, ES, 77 FR RIS I ADEE, Sl E R NS0T WM SES . D7 EDRTERR
ERICEETSLOESHENCHL TS BEEALERA.

MSCIO S H A RESEUMSCIT I — T — A TS A E MSC Inc PRBRLTVET. B »Fu s AN T SISO TS S U EMSC
IncEESEE TSRO TEELER AL BENEMEC! IncICBRLTVET. MECIOS% 1 R (LA d, AN—2 ) BEUMSCIZ T =229 —tra.
A Fwd A (MG, B=2)13. B R LEMSCID T8 IR (S AD. ERIL=A ) BAUMSCI T T =3 o = irnied W F oo 2 (R AR,
e e -1 o o P B e - - T =T -

NOMURA=BPI(EHA) 2. ¥ Bt St hF L T LSRR T, ISR C M T &=t B~ SO i — DR 2 s B T it O ML T E T
EiC PR S M e S AR, RN B HRN R TSR0 TR, Tro DR RS I ML T - R R RSO TIEEDE
el Te

LT R ENA T2 s, Citigroup Index LLCICEDSEE. RHBLUERINT NSNS T2 TED., BIEMECitigroup Index LLOCHMLT
LET.

JPENLHGBI-T -3 7 — - 20— 10LR . J. P BN 2Rl T — - T T I —FRRLT 80, BN PELS B aUF+— 3
LTI A—ICRmL T LES .

4/70



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

28 12

29

5/70



EDINETOOOO

O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

29
29 10
()
5,068,410,117 99.50
25,244,440 0.50
5,093,654,557 100.00
29 10
) ) ) ) )
4,510,848,530| 88.56

3,754,035,062 1.2058| 4,526,649,264| 1.2016

219,098,392 2.4526 537,380,736| 2.5448| 557,561,587 10.95

29 10

99.50

6/70



EDINETOOOO

O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

29 10

( 21 12 ) 397 403 1.0105 1.0255
( 22 ) 1,304 1,317 1.0109 1.0209
( 22 12 ) 1,972 1,982 1.0058 1.0108
( 23 ) 1,863 1,867 1.0028 1.0048
( 23 12 ) 1,564 1,572 1.0052 1.0102
( 24 11 ) 1,136 1,147 1.0089 1.0189
( 24 12 10 ) 1,081 1,002 1.0161 1.0261
( 25 10 ) 835 859 1.0217 1.0517
( 25 12 ) 778 800 1.0226 1.0526
10 ( 26 ) 1,299 1,325 1.0117 1.0317
11 ( 26 12 ) 1,569 1,615 1.0182 1.0482
12 ( 27 ) 3,070 3,131 1.0087 1.0287
13 ( 27 12 ) 3,578 3,595 1.0087 1.0137
14 ( 28 ) 3,39 3,496 1.0204 1.0504
15 ( 28 12 ) 4,619 4,665 1.0119 1.0219
16 ( 29 ) 5,103 5,103 1.0009 1.0009

28 3,509 1.0250

28 3,564 1.0150

28 3,641 1.0154

28 10 4,206 1.0160

28 11 4,531 1.0196

28 12 4,616 1.0080

29 4,860 1.0044

29 4,953 1.0063

29 4,986 1.0035

29 5,059 1.0063

29 5,088 1.0032

29 5,142 1.0058

29 10 5,093 1.0012

7170



.0150

.0100

.0050

.0020

.0050

.0100

.0100

.0300

.0300

10

.0200

11

.0300

12

.0200

13

.0050

14

.0300

15

.0100

16

O|l|o|l]o|o|]o|]o|o|l]o|J]o|]o|J]o|]o|l]o|o]|lo | o

.0000

8/70

EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood



.55

.03

.01

.10

.74

.36

.70

.50

.02

10

-89

11

.61

12

.03

13

.50

14

.13

15

.15

16

PR lO|lM~|O|IFRP|IW|IO|lW|lWIIFL,|FPL,]JO|lO|lO|IFRL]|DN

.09

9/70

EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

429,332,051 36,144,503 393,187,548
1,164,725,165 267,196,658 1,290,716,055
1,083,687,566 413,157,483 1,961,246,138

764,567,978 867,313,392 1,858,500,724

308,969,623 611,187,941 1,556,282,406

450,047,840 879,898,691 1,126,431,555

474,816,689 537,020,795 1,064,227,449

61,314,247 308,129,621 817,412,075

59,228,589 115,723,809 760,916,855
10 650,472,086 126,594,077 1,284,794,864
11 398,458,308 141,946,185 1,541,306,987
12 1,654,775,016 151,471,916 3,044,610,087
13 1,005,024, 745 502,157,483 3,547,477,349
14 910,977,336 1,130,225,905 3,328,228,780
15 1,835,251,299 598,354,184 4,565,125,895
16 1,357,238,895 823,691,441 5,098,673,349

10/70



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

http://ww. jpmorganasset.co.jp/

2017 10 2009 30

50

12 2015 200
13 2015 12 50
14 2016 300
15 2016 12 100
16 2017 0
2,320

1

=ER 2011578 2013%78 2015478 ug0

1
88.6%
10.9%
0.5%
100.0%

8%
&%

4% i 26% ey :
Mgyl - .
0% = “Li;ﬂi} = g =L

=03 : —05% —0.7%
4% 4

5%
-0

25%

2008 2000 ' 2010 2011 2012 2013 2014 2015 2016 @ 2017
+ 1 x 100
2009 2017 2017 7 10

11/70



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

[ Jird RS | oW 2= (%) mEe R
| 1 | ®334@RMERN (1 0F) | EEEE | 06| =2024/6/20 | 9.7% |
2 %) 2SEAER (5%) | mEEE | 01| =2o02i/6/20 | 6.6%)|
3 |®)478NMEM (20%5) B | 16| 2033/12/20 | 4.8%|
4 |®331E@HHEN (1 0F) | RE 06 2023/9 /20 3.9%
5 |%126EMTEN (5F) |mmEE | R 2020/12/20 | 3.4%
& |#142EFHEN (2085) mmEE | 18| 20s2/12/20 | 3.2%
7 |®342@NHEMR (1 0F) EmEE | 01| =2026/3/20 | 3.2%|
8 |®)29ENMER (20%7) ETE 18] =2031/6/20 | 3.2%)
9 |®340EHHER (1 0%F) AL % 04| 2025/9/20 2.9%|
10 |%1 3 3EFALESN (20%) mEEs | 18] 2031/12/20 | 2 8%
Wit | BIHE [ ol | mwes
1 [SBUFJI4FYoell - Z—TF EG _ 0.5%|
2 | rasanm Wk 0.4%|
3 | EAERE 13 - mER ' 0.4%
4 |SHERZ«TUTILIL—T BEE ' 0.4% |
5 |YINIIL—T % - BER 0.3%|
6 |=m@m ELT 0.3%
7 | BImfER BEARE 0.3%
8 | *xMEEHIN WM . 0.3%
9 | W—L&R—LF1vIR | GRBR _ 0.3% |
10 [J34 IT7 A— h—ILFa¥IR %18 _ 0.3%

12/70



59

133

29

193

13/70

EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

38
12

16 28 12 10



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

15 16
28 12 ) ( 29 )

94,292,242 64,812,324

4,586,567 ,665 5,056,212,522

4,680,859,907 5,121,024,846

4,680,859,907 5,121,024,846
45,651,258

3,614,608 2,246,859

610,430 791,008

10,987,658 14,238,083

245 143

406,886 527,280

61,271,085 17,803,373

61,271,085 17,803,373

4,565,125,895 5,098,673,349

54,462,927 4,548,124

6,360 5,339

4,619,588,822 5,103,221,473
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24,440,466 37,555,143
24,440,466 37,555,143
16,381 18,230
610,430 791,008
10,987,658 14,238,083
407,705 528,082
12,022,174 15,575,403
12,418,292 53,130,546
12,418,292 53,130,546
12,418,292 53,130,546
1,217,455 4,624,937
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30,507,225 7,987,093
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11,986,574 9,396,287
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3,328,228,780
1,835,251,299
598,354,184

4,565,125,895
1,357,238,895
823,691,441

4,565,125,895

5,098,673,349

1.0119 1.0009
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28 26

16
29 27

3,182,504,705

4,458,330,173

3,182,504,705

4,458,330,173

3,182,504,705

4,458,330,173

519,505 650,187
5,714,527 7,151,896
346,272 433,387
6,580,304 8,235,470
6,580,304 8,235,470

2,579,264,837

596,659,564
236,436,005

3,687,014,556

763,080,147
224,106,054

3,175,924,401

4,450,094,703

3,175,924,401

4,450,094,703
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28 26 28 27
28 26 29 27 )
2,014,233 71,644,238
2,014,233 71,644,238
519,505 650,187
5,714,527 7,151,896
346,272 433,387
6,580,304 8,235,470
4,566,071 79,879,708
4,566,071 79,879,708
4,566,071 79,879,708
3,846,866 6,660,389
636,532,452 596,659,564
84,908,789 305,669,868
84,908,789 305,669,868
116,368,740 66,029,966
116,368,740 66,029,966
596,659,564 763,080,147
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29 26 16 29
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( 28 26 Yyl 29 27
2,732,078,004 2,579,264,837
345,971,215 1,395,280,138
498,784,382 287,530,419
2,579,264,837 3,687,014,556
1.2313 1.2070
(12,313 ) (12,070 )
15 16
( 28 26 ( 28 27
28 26 ) 29 27
6,170,366 7,117,421

360,223,559
230,265,639
596,659,564
2,579,264,837
2,313.29

598,783,641
216,988,633
822,889,695
3,687,014,556
2,231.85
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28 26 29 27
49,924,449 32,447,543
2,845,653,580 4,008,536,100
104,037,400 168,120,570
142,121,800 156,754,990
58,079,650 92,366,250

22,736,860

3,720,105 5,151,763
67,860 457,666
3,226,341,704 4,463,834,882
3,226,341,704 4,463,834,882
32,677,740 5,658,310
123 71
32,677,863 5,658,381
32,677,863 5,658,381
2,415,622,731 3,433,182,022
778,041,110 1,024,994,479
3,193,663,841 4,458,176,501
3,193,663,841 4,458,176,501
3,226,341,704 4,463,834,882
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2,563,811,985
323,737,301
471,926,555

8,463,889
2,407,158,842

2,415,622,731

2,415,622,731
1,298,568,218
281,008,927

3,433,182,022

3,433,182,022

2,415,622,731

3,433,182,022

1.3221
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109,675,790 80,438,310
16,700 739,000
210,200 407,165
29,550 327,870
109,419,340 81,912,345
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298,000,000 301,245,220
335,000,000 338,993,200
45,000,000 45,589,950
3,000,000 4,149,990
28,000,000 37,335,480
54,000,000 62,258,220
216,000,000 225,290,160
122,000,000 128,919,840
192,000,000 200,699,520
500,000,000 523,950,000
47,000,000 48,948,620
76,000,000 78,580,960
125,000,000 129,272,500
55,000,000 56,889,250
163,000,000 164,240,430
77,000,000 77,472,780
68,000,000 92,414,720
10,000,000 13,130,200
59,000,000 72,283,850
45,000,000 55,147,950
37,000,000 43,569,720
45,000,000 51,852,150
77,000,000 76,819,050
7,000,000 6,584,690
51,000,000 58,845,330
34,000,000 42,007,680
50,000,000 62,686,500
13,000,000 15,848,690
67,000,000 81,927,600
135,000,000 163,410,750
119,000,000 144,279,170
130,000,000 158,219,100
189,000,000 224,208,810
86,000,000 96,007,820
96,000,000 106,915,200
20,000,000 18,541,000
36 3,674,000,000] 4,008,536,100
89.9% 90.6%
4,008,536,100

20,000,000 20,489,000
30,000,000 31,044,300
20,000,000 20,904,400
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20,000,000 20,750,200

5,000,000 5,281,250

10,000,000 10,451,900

10,000,000 10,335,600

7,000,000 7,313,320

10,000,000 10,355,400

10,000,000 10,482,500

10,000,000 10,277,300

10,000,000 10,435,400

12 162,000,000 168,120,570

3.8% 3.8%

168,120,570

20,000,000 20,100,200

10,000,000 10,141,500

10,000,000 10,464,400

40,000,000 40,181,600

10,000,000 10,439,100

4,500,000 4,618,890

10,000,000 10,064,000

20,000,000 20,017,000

10,000,000 10,047,700

20,000,000 20,680,600

10 154,500,000 156,754,990

3.5% 3.5%

156,754,990

10,000,000 10,084,500

10,000,000 11,675,200

10,000,000 10,073,200

10,000,000 10,002,500

10,000,000 10,478,200

10,000,000 9,993,200

9,000,000 9,085,050

10,000,000 10,583,000

10,000,000 10,391,400

9 89,000,000 92,366,250

2.1% 2.1%

92,366,250

4,425,777,910
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)

29

17
29

484,909,330

531,716,701

484,909,330

531,716,701

484,909,330

531,716,701

126,831 165,818
1,373,997 1,796,370
42,214 55,219
1,543,042 2,017,407
1,543,042 2,017,407

206,498,719

276,867,569
63,905,689

217,854,822

311,844,472
68,054,315

483,366,288

529,699,294

483,366,288

529,699,294

484,909,330

531,716,701
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16 17
28 28 | ( 28 11 29

28 11 28 ) 29 29 )
79,751,020 21,370,388
79,751,020 21,370,388
126,831 165,818
1,373,997 1,796,370
42,214 55,219
1,543,042 2,017,407
78,207,978 19,352,981
78,207,978 19,352,981
78,207,978 19,352,981
6,726,587 5,147,711
181,829,563 276,867,569
62,109,530 61,829,121
62,109,530 61,829,121
38,552,915 41,057,488
38,552,915 41,057,488
276,867,569 311,844,472
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28 11 27 36 16
28 11 28 29 27
29 28 17 29 29
16 17
( 28 11 28 ) 29 29 )
185,358,732 206,498,719
60,360,485 41,950,904
39,220,498 30,594,801
206,498,719 217,854,822
2.3408 2.4314
(23,408 ) (24,314 )
16 17
( 28 28 28 11 29
28 11 28 ) 29 29 )
3,841,738 5,401,363
7,958,724
289,810,431 318,571,276
60,063,951 54,694,228
353,716,120 386,625,591
206,498,719 217,854,822
17,129.21 17,746.93
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16 17
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72,873,066 16,225,860
72,873,066 16,225,860
29 29

210,447,519 531,716,701
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