EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

27 10 20

03-6447-6147

30

1/61



27

2/61

EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

27 7
17,363
34
11
179,869,100 91.29
s . S o o | zonan | 1

3/61



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

Lo R EHEN AL FEqRLT
| FoF ARAFLVE T 0H— (CI0) |

] F7 AxL—va AT (coon

FoO&Iin i‘JEEfEIﬂ E:ﬁ:ﬂlﬂ AtFF|| AT b e Elﬂ
AR ST | -— il A AT . FHTEY M

kL-— A
SELSHOERFEN S0 SPEFER S LR e A RE T DI A AL FonAUT S,

_,[ BAGS 4 E ]<

| = zmsstozs
| i
' = B DTS EEL, TRl | e
] | ¢ Eﬂﬁg‘ﬁ ) BLUEEI S DEEHITEREL] F rmemanr
. 7. ! (SEEHE)
: 4 ! SERES T PIER SiE 5013
: #:E A1 BEERSDRT|SE 5 @R | EHBRER I E Lt DesE- ST
! { GERSHOEE ) EELLMEESEE RS ‘EIER ok S DT
1 BUSVIERRSESRELET, | LIFEIEEIEEE OB iE S
e B B s ___'_'_'___'_'_______'_______________________________'_____'_‘"\ '\‘_ t"‘k_’_,-’
| i ! YADWIE/ IVTS5A
' : i : B 215259
; BEMT0 BT of o sty |1 FoAESN
| F e ET R e FThENOERAHISES ! (A5EEE)
o d= b U e ) | BRI RS "Eﬂbi Foor | <ERITE| R T HE AU,
| ! BT OEEELFESS
| RirMEERAS : VTR
| = A . - SEFEE O w5t
. ISR, MITHEAITEL T | i
: RIS LS B3 . | "HSTRROBRIRISRS
! FHILE DRE 1\ i)
: I '\‘x_ j
i { =T ) REM{TO70 £ A BIERE |
% #iTLI T, )
¥
ARSI EEURIEAS
SERERISOU TERA -7 || -ERURS JET Sy aie
) AT SHFALE OB SROAER L F £ LT
ey sy

L%

FESH- LD 7 FOBESL (SSHERE O oM DR

[RFEEat] |2 L T B 7 Céfm s, A ORFREiSs 4 ST o TREYE 3. 3t b LR iE L AR EDF
EIETEIERTSIC oL TR T - TR PR hieTh SRR L T D TR S R EE I DR R - TEYET .

27 7

4/61



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoOoooooooooooooooOoood

NFEiT=
—
5
V2O EER
— VFSLT IR
EFUZ Toa-T5 4 AT BEEas
FRiEE A S BiEE A & e
ﬁ ﬂ.
B Py B &
B 5t et 2 s s
w t—v‘?
) 2 BV O S 7 A S
25 1174 70 20 2 aH EETIERD
Sl 434 20 e ol
SF - 54
-q‘_\_‘-‘_‘-:dfﬁ_ﬂ-.?
£ g
[ mmoweE | SERELL
F—F il
S5 gt Lo v
SR ]

27 7

5/61



(BE1E8R)
S77/PEORFNEREISALDEEEDLR
FIEIIF (2010888~-2015%7H)
O e
270 ] I SR Ty
vm B

“0550F oin A% FRSE OISR SATR FRSA
(Mo r/REHftoRBNTEES AOTEEEE.
MR REES

S U/ IREE (%))

B I e T E LT
wam| 81% 149%[201%] 106%] 24%| 93%| a5%
(Wl 47 1% 65.0%| 65.7%| 47 4%| 45%| 34.9%)| 43.7%
BB |-246%]-170%|-136%|220%| 0an|127%[-101%

# oS 77 Y FEENERES SAEERNICHETESLS
ICIERLI- B TY.

#ECORESDANS 77 AOERERAIBOED Au.

# PR320 0EsEa20 1 5SE7ROSEROE BEICST5E
I | SERORE RO - T8 E, 807 N ROCER
HREOSAICOVTERLICSOTT.. S 77 DS EE, 5
Ef (53 m EMElL L 50-LTHEL- =6 &0 TED,
EROESHEECEIOTHELCEMEEE-ERGSE88 0
BENET, L. Y77 FEEE | SMDEERFSES ST
&, TR 3~ F¥—o0D7—FERRLTLET.

<ERABRISADEN>
Bt - HESEEN(TOPNX. ELZA)
STEEH--MSCHKOKUSALY 7w A (E2A, BN—2A)

FMEH--MSCITT—29- 97—y 7w 2 (26,

FAs—2)

EDINETOOOO
O00OO00000000000000(E12430)
OooooooooooooooooooOn

277/ OFERERE LUNESBRRERARONS

(Fp =:[= O (%)

250000 (2010%88--2015%78) 100
S

Emu:u ™ -??1 [a: ____________ _ED

150,000
100000
50.000

0

POTOEER 2011¥88 2012¥RS 20713988 20145BA
# BRENEARER R (EREER) SRE0 1 00042000

7.

@4 EEMDRENESD, 20 MEEERNENESEFIES LT
ERELTLET,

sLIFUEDSEEELEEREESLCENMRER (EERC
HF2EE | EMOREE)E. SESHI W) EMEELIe0
ELTHELE RN EOEOTHD, MR EREES S PR
ERES N DL THELC SRR ARG a0 BDHET.
ERELYIP FDEMBERSENRSE. ~F7=0D
F—AESRELTLIEY.

BEER--NOMURA-RASI I3 —F A A Ty A ER

R T2 RERA T A RCEE AR

FREN--JPEILHGEHEMIO—/UL-F 1) —2JrAF
(A~y 8L AN—2A)

#BADEREZ. KW IEUILSIERERELT. MRRLTHDEY.

TOPIX
MSCI1-KOKUSAI
MSCI Inc.
MSCI
MSCI Inc.
NOMURA-

Citigroup Index LLC

MSCI Inc.

MSCI Inc.

6/61



EDINETOO OO
0000000000000000(EL2430)
o o o o o o )
Citigroup
Index LLC

JP GBI-EM
J.P. Morgan Securities LLC
J.P. Morgan Securities LLC

20.315 15.315
20.315 15.315
20.315 15.315
20.315 15.315
20.315 15.315
NISA
NISA 100
20
28
NISA 120
20
28

NISA 20 80

7/61



EDINETOOOO
00000000000 DO00OmD((EL2430)
OOoooooooooooooooooood

15.315

27 10 20

2015 7 31

6,620,779,476 99.98
100,331 0.00
— 939,521 0.01
6,621,819,328 100.00
(D]
4,649,097,308 1.4399  6,694,235,213 1.4241  6,620,779,476{99.98
99,902 1.0042 100,321 1.0043 100,331) 0.00]
()

8/61



EDINETOOOO

00000000000 DO00OmD((EL2430)
Oooooooooooooooooood

99.98

0.00;

99.99

()
1 (2011 1 20 ) 4,654 4,654 1,193.37 1,193.37] 1,200
2 (2012 1 20 ) 6,683 6,683 954.83 954.83 959
3 (2013 1 20 ) 10,049 10,049 1,210.80 1,210.80] 1,212
4 (2014 1 20 ) 7,408 7,408 1,255.72 1,255.72 1,250
5 (2015 1 20 ) 6,845 6,845 1,426.16 1,426.16) 1,450
2014 7 6,995 — 1,399.03 — 1,385
8 7,083 — 1,416.60 — 1,420
9 6,953 — 1,390.75 — 1,377
10 6,790 — 1,385.88 — 1,404
11 7,247, — 1,509.82 — 1,485
12 7,113 — 1,482.04 — 1,467
2015 1 6,982 — 1,454.78 — 1,455
2 7,203 — 1,500.77, — 1,500
3 7,056 — 1,470.08 — 1,474
4 7,659 — 1,595.75 — 1,562
5 7,619 — 1,587.34 — 1,577
6 7,020 — 1,493.65 — 1,521
7 6,621, — 1,408.90 — 1,400

)
1

1 2010 1 22 2011 1 20 0.0000;
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2 2011 1 21 2012 1 20 0.0000)
3 2012 1 21 2013 1 20 0.0000
4 2013 1 21 2014 1 20 0.0000
5 2014 1 21 2015 1 20 0.0000

2015 1 21 2015 7 20 —
1 2010 1 22 2011 1 20 19.34
2 2011 1 21 2012 1 20 19.99
3 2012 1 21 2013 1 20 26.81
4 2013 1 21 2014 1 20 3.71
5 2014 1 21 2015 1 20 13.57

2015 1 21 2015 7 20 4.43

100
1 2010 1 22 2011 1 20 3,900,000 0
2 2011 1 21 2012 1 20 3,100,000 0
3 2012 1 21 2013 1 20 1,800,000 500,000
4 2013 1 21 2014 1 20 300,000 2,700,000
5 2014 1 21 2015 1 20 0 1,100,000

2015 1 21 2015 7 20 0 100,000,

2015 7 31
1,499,997,520) 21.35
1,239,614,878 17.64
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2,739,612,398 38.98
146,319,072 2.08
1,048,924,491 14.93
1,195,243,563 17.01]
— 3,092,504,480 44.01
7,027,360,441 100.00
196,643,362 2.80
36,774,115 0.52
99,693,764 1.42
157,837,680 2.25
1,604,448,000; 22.83
1,459,599,518, 20.77,
332,488,851 4.73
156,155,904 2.22
1,013,416, 365 14.42
696,505,194 9.91
)
1,927,453,400, 27.43
)
2,285,459,407, 32.52
)
) ()
1,500, 000,000 99.99  1,499,997,520 99.99  1,499,997,520 — 2015/8/17 |21.35
TREASURY BILL 6,000,000 12,402.50 744,150,069 12,402.50 744,150,069 — 2015/9/17 {10.59
DB X-TRACKERS MSCI 118,400 4,658.94 551,618,496 4,439.02 525,580,560 - - 7.48
EM LA TRN IDX
UCITS ETF
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[TREASURY BILL 4,000,000 12,386.62 495,464,809 12,386.62 495,464,809 —{ 2016/3/3 | 7.05)
DB X-TRACKERS MSCI 57,000f 4,213.67| 240,179,759 3,794.214 216,270,112 — — 3.08
BRAZIL IDX UC-ETF
(OR)
DB X-TRACKERS MSCI 114,500 1,752.68 200,682,456 1,489.72 170,572,986 — —_ 2.43
INDONESIA TRN 1DX
ETF
LYXOR ETF RUSSIA 45,300 2,826.87 128,057,283 3,230.00f 146,319,072 — —_ 2.08
USD-ETF
DB X-TRACKERS MSCI 57,100f 1,829.91 104,487,861 2,390.55 136,500,833 — — 1.94
RUSSIA CAPPED DX
ETF
38.98
17.01
55.99
)
HSHRS1DX1508 180] 100,764,000] 1,612,224,000f 100,278,000f 1,604,448,0000 22.83
MSCITWNX1508 219 6,986,100 866,555,844 7,056,180 875,248,567 12.45
SGSPNIFY1508 278 4,679,500f 580,445,179 4,710,988 584,350,951 8.32
FTSEKLC11508 121 10,269,875 333,668,238 10,233,575 332,488,851 4.73
SET50 1509 240 47,071,539.98 166,162, 536] 44,236,800 156,155,904 2.22
MEXBOLSA1509 58 25,800,350 197,114,674 25,738,660 196,643,362 2.80]
BOVESIDX1508 20| 1,074,200 39,509,076 999, 840 36,774,115 0.52]
KOSP12001509 78 9,943,050,000] 1,056,946,215| 9,533,550, 000 1,013,416,365 14.42
ISE30 1508 232 2,402,940 107,002,918 2,238,800 99,693, 764 1.42
1GM20DX1509 110] 5,145,800 168,576,408 4,818,000f 157,837,680 2.25
JJSETOP4 1509 154 71,395,810.02 698,251,022 71,217,300 696,505,194 9.91]
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()
2,110,000.00 258,973,210 261,580,100 3.72
15,400,000.00 120,339,990 117,130,000 1.67
760,000.00 33,684,580 33,294,300 0.47
2,440,000.00 80,993,440 79,746,000 1.13
62,800,000.00; 992,842,160 1,003,890,000 14.29
14,800,000.00 53,228,270 52,041,000 0.74
39,200,000.00; 384,606,100 379,772,000 5.40
)
()
148,367.95 18,403,560 17,771,829 0.25
1,905,655.11 236,377,459 229,574,055 3.27
/ 4,527,917.70 561,642,911 538,599, 317 7.66
/ 7,509,277.40 931,450,768 913,803,292 13.00
/ 4,689,855.30] 581,729,651 585,710,912 8.33
)
2015 7 31
549,999,500 77.66
— 158,178,553 22.34
708,178,053 100.00;
) ()
340,000,000 99.99 339,999, 808] 99.99 339,999, 808] —{ 2015/8/17 |48.01]
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180,000, 000f 99.99 179,999,852 99.99 179,999,852 —{ 2015/9/24 |25.42)
20,000,000 99.99 19,999, 900f 99.99 19,999, 900] —{ 2015/8/20 | 2.82
10,000, 000f 99.99 9,999,940 99.99 9,999, 940] —{2015/10/20] 1.41]
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52
38 38 3 57 2
12 133
193 21 27 1 21
27 7 20
27 1 20 21 7 20
17,302,654 9,481,376
6,843,655,178 6,998,286,177
100,321 100,331
29 15
6,861,058,182 7,007,867,899
6,861,058,182 7,007,867,899
2,229,333 1,143,571
8,917,823 4,574,518
4,348,991 2,233,200
15,496,147 7,951,289
15,496,147 7,951,289
4,800,000,000 4,700,000,000
2,045,562,035 2,299,916,610
58,073,977 58,073,977
6,845,562,035 6,999,916,610
6,845,562,035 6,999,916,610
6,861,058,182 7,007,867,899
26 1 21 27 1 21
26 7 20 27 7 20
6,972 2,135
468,000,077 320,561,729
468,007,049 320,563,864
1,079,936 1,143,571
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26 1 21 27 1 21
26 7 20 271 7 20
4,319,999 4,574,518
2,490,995 2,233,200
7,890,930 7,951,289
460,116,119 312,612,575
460,116,119 312,612,575
460,116,119 312,612,575
1,508,771,243 2,045,562,035
228,759,000 58,258,000
228,759,000 58,258,000
1,740,128,362 2,299,916,610
27 1 20 27 7 20
5,900,000,000 4,800,000,000
1,100,000,000 100,000,000
4,800,000 4,700,000
26 1 21 27 1 21
26 7 20 27 7 20
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@ @
2 2
(©) ©)
27 1 20 27 7 20
1 1,426.16 |1 1,489.34
(100 ) (142,616 )|(100 ) (148,934 )
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27 20 27 20
89,989,893 799,658,173
1,542,141,728 385,101,963
1,914,156,613 2,741,537,880
1,345,364,497 1,308,941,825
86,507,196 98,639,022
292,800 -
2,605 644
103,187 -
2,336,448,023 2,380,342,641
7,315,006,542 7,714,222,148
7,315,006,542 7,714,222,148
136,932,205 332,132,077
188,072 164,795
438,853 384,542
25,933 69,244
137,585,063 332,750,658
137,585,063 332,750,658
4,984,806,857 4,903,579,142
2,192,614,622 2,477,892,348
2,014,270,083 1,972,859,097
7,177,421,479 7,381,471,490
7,177,421,479 7,381,471,490
7,315,006,542 7,714,222,148
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1
2
12 133 60
61
27 1 20 21 7 20
26 1 21 27 1 21
6,013,542,940 4,984,806,857
74,762,927 22,543,356
1,103,499,010 103,771,071
4,984,806,857 4,903,579,142
117,864,630 124,053,640
27 20 21 7 20
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@ @
€) 3
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5,791,313,526 5,744,584 ,994 46,728,532
5,791,313,526 5,744,584 ,994 46,728,532
6,304,752,555 6,058,682,533 246,070,022
6,304,752,555 6,058,682,533 246,070,022
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27 1 20
1
2,024,910,530 2,019,368,400 5,542,130
413,987,180 415,853,400 1,866,220
141,001,170 138,723,000 2,278,170
39,160,190 38,900,800 259,390
90,524,720 83,601,200 6,923,520
877,695,850 882,570,000 4,874,150,
57,274,350 58,198,000 923,650
405,267,070 401,522,000 3,745,070
2,024,910,530 2,019,368,400 5,542,130
27 20

1,877,610,798 1,922,662,600 45,051,802
270,235,440 275,692,000 5,456,560
127,868,190 128,125,000 256,810
31,294,768 33,380,300 2,085,532
78,729,890 78,073,300 656,590
936,450,450 966,006,000 29,555,550
53,667,170 53,576,000 91,170
379,364,890 387,810,000 8,445,110
1,877,610,798 1,922,662,600 45,051,802

@
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@
2.
3.
27 20
19,273,866.94 19,289,521.33 15,654.39
(2,272,388,909) (2,274,234,562) (1,845,653)
159,548.81] 159,893.56 344.75
(18,810,804) (18,851,450) (40,646)
1,974,876.97, 1,920,277.25 54,599.72
(232,837,994) (226,400,687) ( 6,437,307)
5,042,155.84 5,109,959.58 67,803.74
(594,470,173) (602,464,234) (7.,994,061)
7,724,438.29 7,649,865.49 74,572.80)
(910,711,274) (901,919,141) ( 8,792,133)
4,372,847.03 4,449,525.45 76,678.42
(515,558,664) (524,599, 050) (9,040, 386)
19,273,866.94 19,289,521.33 15,654.39
(2,272,388,909) (2,274,234,562) (1,845,653)
27 20
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18,872,039.56 18,610,651.64 261,387.92
(2,344,662,193) ()| (2,312,187,358) ( 32,474,835)
148,076.61 146,284.09 1,792.52
(18,397,038) () (18,174,335) ( 222,703)
1,938,253.15 1,873,129.75 65,123.40
(240,808,571) () (232,717,640) ( 8,090,931)
4,727,579.02 4,520,838.79 206,740.23
(587,354,417) () (561,669,011) ( 25,685,406)
7,640,176.04 7,579,341.59 60,834.45
(949,215,471) () (941,657,399) ( 7.,558,072)
4,417,954.74 4,491,057.42 73,102.68
(548,886,696) () (557,968,973) (9,082,277)
18,872,039.56 18,610,651.64 261,387.92
(2,344,662,193) () (2.312,187,358) ( 32,474,835)
1.
2.
27 20 27 7 20
1 1.4399 |1 1.5053
¢! (14,399 )| ) (15,053 )
27 20 27 20
155,262,262 111,398,546
569,999,905 629,999,284
262 186
725,262,429 741,398,016
725,262,429 741,398,016
10,716,938 12,355,816
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27 1 20 27 7 20
10,716,938 12,355,816
10,716,938 12,355,816

711,546,854 725,920,816
2,998,637 3,121,384
714,545,491 729,042,200
714,545,491 729,042,200
725,262,429 741,398,016

27 1 20 27 7 20

26 1 21 27 1 21
826,509,678 711,546,854
1,222,738,917 363,673,280
1,337,701,741 349,299,318
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19,997 19,997
99,902 99,902
921,560 751,945
34,215,164 55,079,523
508,785 465,527
2,240,766 4,255,453
68,566,542 77,349,831
71,980 54,761
16,303,491 12,606,467
6,105,203 4,470,351
6,713,274 4,231,434
961,253 693,303
1,261,713 1,554,607
29,440,913 15,177,799
1,811,176 1,304,296
4,135,261 2,654,368
83,666,249 56,050,328
95,788,079 82,654,715
12,188,439 8,292,227
57,690,080 37,729,732
66,775,197 41,887,668
80,253 72,747
154,946 142,248
93,599 100,921
980,348 1,018,614
894,670 1,160,639
1,384,356 1,158,695
5,978,333 5,978,333
481,696 1,058,886
147,637 199,395
3,639,999 2,678,289
13,713,917 28,596,559
1,683,747 4,706,410
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12,132 13,710
11,501,097 15,554,852
2,604,282 2,754,586
2,645,643 4,721,854
1,429,096 1,275,795
518,458 405,048
100,810,107 98,600,181
53,596 86,203
1,193,761 1,621,091
1,560,426 1,711,163
4,357,073 3,481,029
103,885 81,938
145,615 172,855
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