EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

27 10 22
4 27 1 27 21 17 27
2013-07
2 2
2 2

03-3593-5928

1/73



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

e G-SIFIs Global Systemically Important Financial Institutions

G-SIFIs FSB)

e G-SIFIs

o 1 26 1 27

2/73



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

ENHIECREIR

@ —REICREEFIEERPHEEBL T, FHVAIFEHNZER
BEAHFEHEOVAZICEUFIEYHFEVEVWIHEHIFBUET

%) [EESSFOFEDHE] (2013 3AFME)

7

il 564 6.01

5L 4.84

al

3t 259

2 1.59

1L

G L i L
HHREE SJo—/ULeE Iv—3w4d SEEE A0O0—1C) | ARSTEE S
(R < B==) iR EE It o — LA ()

W F—L) =T, =2 A DT —FERIC, FL2 T - Te) S m OMERL

HREER<EE) YT +FIL—HRER, T o2 LER<BE) . FO—) UL EEHET & (7L« L0 UL S m-r >
TwPA I —VUIREJPELAVEMBIZO— UL T S IPA R A YT ua A, EEEINA « —ILFEH @:BofAML
Developad Markets:/\f f—JLE OV ARLA Ve TP A, F0—) U B SR 5 AREEE) ) —0 Lo Z70—) UL 5
A T AR,

AL 2Lt ADEA VT AG ) — T o Zd o P— T —B KU ER T () (2 L ) HBa S, M, REFSTHED
oA Y FuTATED, gﬁz-f:x:-rugzrhm*@mmmmmu‘t—mmm TOET g oL ZCRELF T, YT IL— TR
B4 T A BR<HENF . 2T+ A I—F 0= Ul — 5o /0 BRREL I3 T 9. BofAML Developed Markets/\-
o =B A L S T A A TF A AU A FOF AR T AL TG T S8 Ty I A 9 SH
BABEAE &S R F O —IOER ) = 74 Z P AU AU LU F TR LFED .

BRI EIE. BEFLARDNDOE A DMHEERAEESFTY .
BRAVAZPEGEFEROUAT LD, —BHICEHEH B ENTHVRIED HRFTERT .

3/73



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

HRELTORE

FIRFCEESNEDSNTVET . _I_ RiTHICEOTR . EFICELVEEZERL
i F7.

REECIRETRRINET, HiTHEORBEROE S LD, FRFERRESO

SR ERBEFRESNACETEhET .

EIERE S DREEA A=),

GE1 VENFFIBLI . RTHEOEE
WG olTBECHNT, JEE
BCHTIRRHMEERFTS
JEfIELILET.

(F2) &M, St M Ch~T, Em
AAEBASSELICERTT,
—AHCR HEEEEGTS T

i =
B0, FLBEEB A 5N T
LSEDEENET.

* FEFAA—JTED, EROFE D PESENSERT DO TEoDFEA,
*ﬁf‘.ﬁ;ﬂﬂéﬁgﬁ!mﬂtSmtﬂ Liz6DTED, EMOBCEAOHHTATERRLICOOTEEL. TNICBSTRES

LECIFBEDT -5 ThD. fROSEARRSFELNRI 20O TEDbEZ AL Fie. D7/ FORRODER
HARFEnk-RIL 920D TEHBOFEA.

4/73



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

ENRIECRIEIR
@ tRERRT LA (G-SIFIS) HRITTHWELHEH DI
— RELET.

o C-SIFIst 3 FMEFEER(FSB) [CADBEESNL. BEERBOSAEL FMIATLICERS
FEOREVEMENTT. 20 BUVEFRF HEINSH L, LoZEEORLEED
KeHOENBDIEND, TOMMOD FRFER B TR E U EROPHFTNE T,

@ J7VRIF. G-SIFIsICEESCNTULWELERRE O ET I BT F CDRETOI LN DD
F9. TOBE. RITEOEMEMERICSVNTY Y IIVABIRISLLELLFET.

G-SIFISICIEEENTL\SERIEEE (2012511 BER)

.r:?iz;' _H!ﬁm o YF4IN=T D= IR I HwsR
SIATTe(T  SRURIDATYVvDIb JPENHSFI—R A AT~

HFRBI1F VeI —T I3 T PAUD /AT — AR —h
SHERI1F VIR I—T ST Fr—o

I o a—3 =420z

Brw 52

R WERT BNPJTUJ HSBC
BPCEYIL—7 =2 X

: YUTIF IS AFIY—Fe—F—
S LT PN FI—T R P AW B dor O (Y] )
INGERIT
AR AFUF 213 AST—F
BBVA - Y557 —)  w9=auF«bFI—7 UBS ./ LT 1RAA A W

i R RER S (FSB)
IR, G-SIFIs[CHEEE YRR Thh, J7 YHE HEORN 8RNI RT T SEEENEE AN L ERE-RETS 0TI
B FIHETHROTEDOFE A

5 S A&l

IEEOSREE LSS TRNENAENETERS (FSB<Financial Stability Board>)
PEET 3. ttROEESMYR T ADMR-BEICH TEEFSRBNELET,
G-SIFIsOUR NI BEREENZFETT.

FEF@EDT -5 Thh. fROEAMRFTEHHRIT DD TEDDHFE Av. Fir. TP/ROFRDEMA
R Fr - RIET 8 bOTEBOEE A,

5/73



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

ENKIECIEIR
W) SEOBHELICEY . RBHSFESABTREFBIET

o ) (—E)VII*FICLD, GRERICH T 2RCEFDEELERIEEN. BEEFDELEDR LA
RKHENET.
#/(—H)LIIE, ERNICRBERBLTL\ SETOREMERRTALHC, TREOERERUR/Y SR ENZ) )L
STEEBRSIAELTEESAFRAHOCLTT.,

o HCEF(CHTHRFERIEICKD, BERDBIEIFEF B CBFDRARNRN LD, T HEFBIFRED
BRI TR HERS S AHEEICHDEFRT . CHUCKD BANTARARBFIOOHFEINET.

LAA—E>

EEFE0) 18 FeRl 25
SEROMES(E . (R DHRAICETE. HCEA AT @ S T

REDM (2013F1 ALY Fig1k)
BEEACNT MBAILICED, BEEHEECEED
HADSRENICRASTND A

BE3E ORI OR LIRES
FEITEITHE_ ERME DR T S ST SRR R B

fiE eV PR BRI FIE ¢

* L4 A THh, TATOREERRELTVSEOTREDFEA, 47 LOR THESI T2 LBEDFE A,
*MAROBEFBOTTHESHFEOHEDSHATNED I TREEbFEEA.

® JItAl 75 (IR EEE) DI, U—~ 2/ ayvs PN EEREL LI LT SLATIDKEZ _HEloT
EBLTLETD,

o FHIEDEBRTHRERNSOBENEFDH—H T, BEAIFOTRER TR LBREFORE
[CRDEMAR [Cdb. B HFOFRIMEFEFFoTNDEEZISNET .

[EFciiss (IFEEE) BHE M ERETE]
(2002F12A%F~2013E38%. AR (L)
220 3,000
BT (50
— (RIS (o) {2500

180 |
2,000
140 |

1.500
100
1.000

g0 |(B002&12A5% 1 00&LTHRREIE 500

20 : . . ' . ' . : : — g
021279 03128 D4%128 05512A 06128 074128 08FI12A 0BF12A 10F126 114128 127128

AT I — D LA ZADT—F R, FLY T Sl U ST S HERL
=7 LA X OB # T w22 (FRIL—2) 28,

HEE[FBEDT —F Tiph. FROE AR ST SHRY DD TEDDER A Fie. J7 2/ ROFEROEA
ARFERE- RIS 0DTEBDFER A,

6/73



EDINETOOOO

OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

ENHECE IR

DD ErtEAETHETREAYIARD

0 KR, 1 —OFOEANE FICKD, HEF| COEOM/N\UIZICS . REAVIICHD SNV I TAMNS
EXETHELTLET.

EERSF-BFEESAI0HE] [1—DOEHEF— B 4EHA S DHFE]

(96) (P002FE12BF~2013F3/F . BX) (96) (PO02E12BF~2013F3AF K, BF)

B 8

) 20135 3AFRE 5

4 0.12% 4

3 3

2 2

1 1

0 ™ —— 0

-1 i i i i -1 i i

2002F 2004F P2006F 2008F 2010F 2012% 2002 20044 2008 2008F 2010 2012%
WA T I— L = I OT —FFRIC, F LTSl U St e

FEEMEF HFILInALBOR, 1—DEW&EF. 1 —0O3:1ALIBOR. B8 . H3nBALIECREE M.

IR RAEL— SR AMOERLEL CERI 28 Coh., J7 /A ERC e S E TR RSSO ENSERSND

& BREDBETEOFET. BH. LEQISTREEDT—FICRILBOTED, BFROBE I IS EREEDVGFEETS
BOTIFEHFED A

EF)Vii=kTs UF

Fiold201 35682 | BREDET I Li— 72 UA DT —F Thb. [t FREEE % 7728201 3-07 (BB ~vJih /|

EEL?JDE&U@E%GJT—?&%H WenidhEd. EFLm—tJxUACETSERF20 13F65H21 HRED
M%ILE-:SU'U’EHELJT”EGJZED FEERTOMMEN PEE ERA AN, eSO RAEEELTEDbFET L. FIE.

%l?‘.T’Jh@ﬁ-ﬂ%@‘&ﬂﬁ%g’:ETE&E%HI&*&E&?’@E@T[EEDE&E‘W :

[EFIHR—N T4 UA 5]

TRERED (AE~ATIRNER) 5.83% [ERIH=E]
= . U7 3.0%
Fal— sl 2RO AYT—7 4.0%
EEFIED (B8~ MN2ERE) 5.65% g2 6.0% —
BE~wIIRLER2 0.05% ' FIA
ik (G =3 BBB3 A1 10.0% — 36.0%
SENEL (BT 18(15)
~E§JH‘ hézggmﬁﬁma Fv oy 1EHAEESDEA 1%'1'[‘%5
#1 B =)o a:tr:up o YiF. EEEEACTETSH A '
i gm0, (5
741 I
A TRSE CEL R b2 2T RRS Lo
BOFC A
(MBS E R R] [RifFFERI HE]
BB BEE I AA
30.0% 3.0% 30.0%
R
BBB
—O.0% 54.0%

67.0%

LEEEFEh (5.83%, HE v/ 1A NI, 201 3F5/2 1 EIﬂiEE}H ?bJTJﬂEETé!EEI[LIﬁQEOJS
TESERAR Pl LA AEE S5 D B LT B A (Ll (St WIJ&#?‘[ R SESEE S, Bl B

LFETH. SRR ICE A AMEEsS S, MRS EE T REAE T OB EL D EVFIE D0 THE RN DD,
EORFRIFA/FORBELT IO ??Jh@ﬂ]@ﬂb‘f&??éﬂﬁﬁ Dﬁ?.

H:IF!i TN—LI—TF T LT () UJEC’JT ‘E?%I[L F LTl ARSI D

mtltb;ﬁ_n % —h&g‘; -\h;'{ iff_f&k%ﬂ;%’_—%%% gﬁ?ﬁb.ﬁﬁﬁ%?ﬁ?:"{ﬁﬁmﬁ
EN LI 100%ICFSIFLEE b

LEISHEEDT—F Thh  FEEDOERMRFEOHIRYG SDD TIFHDDFE . T, TP/ FOFERDER
R FZ TR 9D TdBDDEEA.

7173



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

12

8/73



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
oodooddoooooooooodd

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

400
25 7 31
<o A=
P EEES T -F
iR
(B 201307

(W~ LSt)  TRIERNE)

9/73

R EFESTIO
LBt



e WL B0 OnlE FRHHE] . I5ERT b O ETEEHR .
=EEE AR BimESR i Lif
1B 3L |t &

T LT e gt

t B SEEE#T FE 20307
(& il LR E RN

EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

B BRFEr| R 2%

B OE L AR, — TR T T L3R
i A R s e T
e PR P 5 ek =

te st MTAERT
(RSt St
B#ErZ A7 - EE R TR S

SRR ORI

EFEE | AT SAER O &L 3T

F LT
& SES it s ER MIBE C BT HERRE M
EHEETIT T2 rF OiE AEEEETLET.

350

12

46
55

10

10
10
16

19
22

11

22

28

30

30

10/73



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
ooooodoooddoonnooodd

2 2 2,400,000 100

9,540 ( 131 1 137.23 )

2015 6

G-SIFls Global Systemically Important Financial Institutions
G-SIFls

20

11/73



10
11

12

13

14

15

16

17

18

19

20
21

22

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

10
11
18
19
20
14

16
14

21.
12. 17. .
12. 17.
13.
14.

12/73



100

14

EDINETOOOO
O00000000000000(E09666)
OooOooooOoooooooooboood

RERRDT

Plan EmRst@E BERUNEE, IR EBBIENF.
—ERSEORE

IR—hTAUAHBRIRE
i

See EARROFIvIE EBU—HILFIVvoE

RESEEMIC
EO<ERER

BRARROFIyy  TINARXI b

(@Eme Froowz,  VEI—RBR(AR)
HARSALBHDTTT) AR

SR mHE

13/73



@

(b)

©

@

(b)

@

(b)

@

14/73

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad



©

@

(b)

@

(b)

©

@

100 10
100 10

100 10
100 10

100
100

15/73

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

5

236

341

10
10

130



@

(b)

10
@)

(b)

©

11
@

(b)

©

(D
12

@

(b)

@

@

@

@

16/73

(b)

(b)

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

©

(@
13

@)

(b)

© @ (b

50%

17/73



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

€y

18/73



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

)

10

®

19/73



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

4

37 6

®)

FPIBEICLS
Y2y B

/ S E
/

URG-INT3— Y AEEF— L
AVISATIR-F—L

20/73



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

1 1
3.15% 3.0%

<BRFARICEAVWEE(EEH>

BRATF i
TN :
2 FEED !
Lt e :
j
0.3
1.6524 1.53
50 0.85 0.65 0.03
50
0.75 0.75 0.03
100
100 0.65 0.85 0.03

21/73



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

0.85

27 4

2273



D

2)

3)

4)

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

49 12 31 20.315 15 0.315 5
50 11 20 15
3

49 12 31 2.1

28 1 1
49 12 31 15.315 15 0.315
50 1 1 15 15

49 12 31 2.1

23/73



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

o L L L L L

— ;:: BiEsie o
i [ —={ [ axtmsomisns)

.—-'kEE
sEhEm < NETESED
@R =+ AR

—_— ——
HRiF B A W E

I

[ —— )

r
ey S ———

24173



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

27
3

/ () (%)

944,558,595 9.62

666,226,930 6.79

2,422,278,901 24.68

2,171,057,498 22.12

2,224,436,390 22.67

987,015,947 10.06

9,415,574,261 95.97

— 395,339,511 4.02

9,810,913,772 100.00

/ )

9,620,353,641 98.05

1
2)
%

O} ®
1 BPCEGP 4.75 12/29/49 8,000,000 13,650.49 | 1,092,039,329 | 13,674.03| 1,093,922,400 4.75 | 2049/12/29 11.15
2 CBAAU 6.024 03/29/49 8,755,000 | 12,355.39| 1,081,714,536| 12,302.79| 1,077,110,096 | 6.024 | 2049/03/29 10.97
3 UBS 6.243 05/29/49 8,000,000 | 12,370.66 989,652,824 | 12,337.69 987,015,947 | 6.243 | 2049/05/29 10.06
4 BNP 4.73 04/29/49 7,000,000 | 13,796.75 965,772,928 | 13,751.03 962,572,797 4.73 | 2049/04/29 9.81
5 DB 5.628 01/29/49 7,790,000 ( 12,184.04 949,136,957 | 12,125.27 944,558,595 | 5.628 | 2049/01/29 9.62
6 HSBC VAR 12/29/49 6,500,000 | 13,844.41 899,887,234 | 13,837.71 899,451,161 5.13 | 2049/12/29 9.16
7 HSBC 5.911 11/30/35 6,800,000 ( 12,184.64 828,556,132 | 12,147.93 826,059,339 | 5.911 | 2035/11/30 8.41
8 WSTP 5.256 12/29/49 6,525,000 | 12,328.48 804,433,950 | 12,270.32 800,638,592 | 5.256 | 2049/12/29 8.16
9 UCGIM 4.028 10/29/49 4,929,000 | 13,512.39 666,025,738 | 13,516.47 666,226,930 | 4.028 | 2049/10/29 6.79
10 RBS 4.243 12/29/49 3,695,000 13,575.52 501,615,558 | 13,502.73 498,925,890 | 4.243 | 2049/12/29 5.08
11 BFCM 4.471 04/29/49 2,750,000 | 13,639.09 375,075,241 | 13,301.22 365,783,704 | 4.471 | 2049/04/29 3.72
12 CBAAU 6.024 03/29/49 1,585,000 | 12,359.14 195,892,498 | 12,312.61 195,154,949 | 6.024 | 2049/03/29 1.98
13 WSTP 5.256 12/29/49 800,000 | 12,300.37 98,403,007 | 12,269.23 98,153,861 | 5.256 | 2049/12/29 1.00

/ (D)
95.97
95.97

25/73




EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

()

41,447,280.25 5,121,225,947 5,018,851,165| 51.15

33,824,628.61 4,597,443,520 4,601,502,476 | 46.90

D
2)
27
1
( ) | ( XED) ¢ Y )| ( ) )
1 ( 26 27 ) 16,240,196,001 | 16,478,137,325 .0238 1.0388
2 ( 26 25 ) 12,097,716,016 | 12,273,548,557 .0320 1.0470
3 ( 27 26 ) 10,935,011,848 | 11,095,944,404 .0192 1.0342
4 ( 27 27 ) 10,038,472,493 | 10,187,653,383 .0094 1.0244
26 8 11,736,192,726 .0310
9 11,473,413,983 .0323
10 11,345,417,982 .0282
11 11,263,916,165 .0313
12 11,167,396,984 .0307
27 1 10,927,085,510 .0202
2 10,772,986,261 .0243
3 10,594,676,033 .0261
4 10,555,831,775 .0282
5 10,398,082,804 .0283
6 10,238,469,558 .0219
7 10,050,719,483 .0109
8 9,810,913,772 .0100

26/73




EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

§§ 3% 0.0150

32 32 0.0150

§$ 32 0.0150

3; 3; 0.0150

(%)

% 171 3.9

% 7 2 2.3

e

2 7 2 0.5

x 100 ’
10,000

2 1
%g I g% 16,175,446,685 312,691,721 | 15,862,754,964
32 % 32 — 4,140,585,547 | 11,722,169,417
§$ I 32 — 993,332,294 | 10,728,837,123
2; % 33 — 783,444,394 9,945,392,729

27173



@

(b)

@

(b)

©

(D

@

(b)

25 7 31

12 24

PLosr-2v)Otkt=Eit
HEBYR—F>1> 0120-202-900(7y—41+1)
EHRERSHOEEAOFHIBISFERERET
R—LR—IJFPRKLA : http://www.amundi.co.jp

0.3%

28/73

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

25 6 17 25 7 30
25 8 1

0.3%



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

| |

| |

| |

1
(o) b mi
EIsIEE > ‘
MEEHE 4 RS BRI T {EEAYI =
| o b B HE (T EE 1ROSE TR T

D

29/73



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

PLOTF 1) (OBRE’
HEBYR—b51> 0120-202-900(7U—41+L)
BHREREHOEXAOFAHIBHISFERERBET
R—L~R—IJFPRLA : http://www.amundi.co.jp

25 7 31 28 7 25
®)
®)

7 26 1 25 1 26 7 25
26 1 27

10

30/73



wEERREND
BRGE LES)
Chhihe EmiRE
DRI Hax

R BSEE
EEZF(LHE)
Chinag EmRE
TBRFIEO HIA

28R LI E

2aEmE L E

0 S 1 S Bk

S ' S

O Bk SH B

S i S8 EH

BRETITET DN
TELFRIEED BRED
a2zl bEH-TEmRED
ERSIE (IR B EREEID i 4
BRI IEE

EmERFEOIRESE
DERINLBE

16

EREERITETECEN
TE2LEEE ERMED
ame bl EEE-T EmiREn
REFBE(REETIEOES
T3 HEI D RELIZIEE

EmREOIRESE
iSRSNGS

31/73

EDINETOOOO

000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

£ 0

REEEREND
B Eh

e

Pl
=B8N
24 B N V)

A

RBIEEHRO
EEF Ehe

N 4

e
BTG
EEF AN




€Y

&)

®

Q)

PLoF 1 -2v)(Ot=EH
BEHYTR—F5—1> 0120-202-900(7U—41+L)
RHREFSHOEXAOFHIBHSFESKET
M—LR—IJFPRLA : http://www.amundi.co.jp

10

32/73

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

33/73



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

38
59 2 2 12
133

193 2 1 4 ( 27 1 27
27 7 27 )

34/73



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

2013-07

3 4

27 1 26 21 7 27
87,304,458 27,168,706
271,831,998 55,093,759
10,088,331,403 9,763,040,130
533,811,825 88,422,277
17,806,233 192,712,074
200,642,400 154,003,520
14,134,697

7,040,009

11,206,768,326 10,294,575, 163

11,206,768,326

10,294,575,163

4,786,367

312,800

160,932,556 149,180,890
14,111,705 14,294,700
1,880,572 1,702,043
94,028,653 85,102,242
802,992 723,628
271,756,478 256,102,670
271,756,478 256,102,670

10,728,837,123

206,174,725
397,479,398

10,935,011,848

9,945,392,729

93,079,764
397,607,707

10,038,472,493

10,935,011,848

10,038,472,493

11,206,768,326

10,294,575,163

35/73



EDINETOOOO

000D O0000O00O0OOO(Ec9ses)
Ooooooooooooooooooad

4
26 7 26 27 1 27
27 1 26 271 7 27
309,828,244 263,712,019
182,375,556 109,557,738
17,334,019 19,279,816
7,040,009 6,553,795
117,158,678 141,428,260
1,880,572 1,702,043
94,028,653 85,102,242
1,671,076 1,461,430
97,580,301 88,265,715
19,578,377 53,162,545
19,578,377 53,162,545
19,578,377 53,162,545
1,632,615 3,772,598
375,546,599 206,174,725
29,650,310 13,304,018
29,650,310 13,304,018
160,932,556 149,180,890
206,174,725 93,079,764

36/73



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

60 61
27 1
27 27 7 27
3 4
27 1 26 217 7 27

11,722,169,417 10,728,837,123

993,332,294 783,444,394

10,728,837,123 9,945,392,729

3 4
26 7 26 21 1 27
27 1 26 21 7 27
40
10,000 85
558,411,954 546,788,597
520 160,932,556 549 149,180,890
150 150
212,111,880 176,582,673
0 0
0 0
346,300,074 370,205,924
558,411,954 546,788,597
+ + o+ 0+

37/73



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Oooooooooooooooooad

10,728,837,123 9,945,392,729
520 549
x 10,000) ( x 10,000)
150 150
x 10,000 160,932,556 x 10,000 149,180,890
3 4
26 7 26 27 1 27

27 1 26 21 7 27

38/73



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Oooooooooooooooooad

27

26

27

39/73



EDINETOOOO

OO000O0O000DO00oOoO(Ec9ses)
ooooodoooddoooooodd

3 4
27 1 26 271 7 27
) )
161,264,454 98,847,999
161,264,454 98,847,999
3 27 1 26
1
6,326,744,802 6,190,320,558 136,424,244
4,570,460,974 4,173,073,393 397,387,581
10,897,205,776 10,363,393,951 533,811,825
271 7 27
1
5,357,187,946 5,361,836,953 4,649,007
4,883,939,131 4,795,654,214 88,284,917
10,241,127,077 10,157,491,167 83,635,910
)
26 7 26 27 1 26
27 1 27 27 7 27
3 4
27 1 26 271 7 27

40/73



EDINETOOOO

OO000O0O000DO00oOoO(Ec9ses)
ooooodoooddoooooodd

1.0192 1.0094

10,192 10,094
CBAAU 6.024 03/29/49 8,755,000 8,926,510.45
CBAAU 6.024 03/29/49 1,585,000 1,616,541.50
DB 5.628 01/29/49 7,790,000 7,832,455.50
HSBC 5.911 11/30/35 7,000,000 7,038,570.00
UBS 6.243 05/29/49 8,000,000 8,166,800.00
WSTP 5.256 12/29/49 6,525,000 6,638,339.25
WSTP 5.256 12/29/49 800,000 812,040.00
40,455,000 41,031,256.70
7 (5,074,745,828)
50.6% 52.0%
BFCM 4.471 04/29/49 3,150,000 3,157,843.50
BNP 4.73 04/29/49 7,000,000 7,098,140.00
BPCEGP 4.75 12/29/49 8,000,000 8,026,160.00
HSBC VAR 12/29/49 7,500,000 7,631,625.00
RBS 4.243 12/29/49 3,695,000 3,686,723.20
UCGIM 4.028 10/29/49 4,929,000 4,895,088.48
34,274,000 34,495,580.18
6 (4,688,294,302)
46 7% 48.0%
9,763,040,130
(9,763,040,130)
9,763,040,130
(9,763,040,130)

(

)

(

)

41/73



27 8

19,597,973,482

9,787,059,710

9,810,913,772

9,713,470,553

1.0100

10,100

42/73

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad



@

&)

®

©))

®

(6)

Q)

(®)

43/73

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

€Y
12
9,000,000
2,400,000
@)
3
EEREIOER FLUTATN—T
- & T LT AT IN—T AORRF AR D2 YT A —
BARBAH ZDMEPIAZ YT — (B, R, /ASUREE)
HERS B TR
EEAHORE
(CIO1= & 5KE) | mERSRESM [ FogsraEmnBEaN
TK—FT#'JTUJ L 23 LS. S
s F R EL [ TR Ry ] [ TR 2RIy ]
WALERS
ERAREDFvY AURARAV M LEA—FES

R—b214UF LE2—RE

ERER., FiE. —
FOwR - EFOFTys BRERKEES

44/73



27

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

)
18 41,412
194 2,440,407
1 17,236
213 2,499,055

45/73



31

19

193

38

52

59 )

46/73

34

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

26 4 1 27 3



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

33 34
26 3 31 ) ( 27 3 31)
2,252,064 4,006,104
1,549,835 1,280,268
123,202 111,748
4,703 4,711
1,618,084 2,133,487
*1 989,117 *1 1,220,234
2,637 4,835
*1 106,913 *1 94,651
98,508 180,753
6,840 -
119,915 5,887
77,293 111,033
103 69
6,949,214 9,153,779
*2 109,143 *2 97,438
*2 91,300 *2 113,901
200,443 211,339
8,767 7,178
934 934
9,702 8,112
- 1,314,154
2,508,026 3,240,128
84,560 84,560
4,000 3,000
182,049 199,857
60 60
4,000 3,000
2,774,695 4,838,760
2,984,840 5,058,211
9,934,054 14,211,989

47/73



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
oopooogoodooodoooodd

33 34
26 3 31 ) ( 27 3 31)

1,160 2,319

307,458 354,200

1,149,002 1,463,505

4,009 -

919,265 1,258,595

*] 225,728 *] 204,910

287,973 320,874

52,415 338,100

*] 38,011 *1 616,896

79,590 263,010

102,062 34,455

100,892 143,567

19,100 29,892

- 2,257

2,137,664 3,569,075

4,555 2,136

8,586 24,074

59,347 35,980

13,075 33,133

16,133 19,867

51,930 52,964

153,627 168,153

2,291,290 3,737,228

1,200,000 1,200,000

1,076,268 1,076,268

1,342,567 1,342,567

2,418,835 2,418,835

110,093 110,093

3,903,806 6,716,911

1,600,000 1,600,000

2,303,806 5,116,911

4,013,898 6,827,003

7,632,734 10,445,839

48/73



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
ooooodooodooodoooodd

7,190 28,922
17,220 -
10,030 28,922
7,642,764 10,474,761
9,934,054 14,211,989
33 34
25 4 1 26 4 1
26 3 31 27 3 31
9,687,424 15,779,303
2,740,189 3,708,288
20,054 17,639
313,117 386,569
12,760,783 19,891,798
5,760,431 9,990,360
125,877 115,498
1,328,275 1,402,345
658,084 691,906
670,191 710,439
18,193 20,635
182,722 168,609
36,084 42,520
129,844 107,212
16,793 18,876
7,415,498 11,697,447

49/73



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

2,660,475 2,779,891
95,853 124,594
2,184,875 2,183,550
352,428 462,670
27,319 9,077
14,824 14,961
69,548 81,846
42,426 57,342
165,153 167,818
108,300 163,625
27,200 33,625
328,220 259,853
38,212 35,714
350,779 363,438
199,639 202,191
4,004,775 4,160,303
1,340,510 4,034,048
10,106 11,954

- 1,605

11 9

26,677 1,538
17,631 11,773
54,425 26,879
666 -

1,607 -

- 16,014

39 94

3,467 40
5,780 16,148
1,389,155 4,044,779
*1 684 *] 7,511
684 7,511
1,388,471 4,037,268
80,085 951,382
6,543 77,219
73,541 874,163
1,314,929 3,163,105

50/73



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

33 25 4 1 26 3 31
(
1,200,000 1,076,268 1,342,567 2,418,835
1,200,000 1,076,268 1,342,567 2,418,835
110,093 1,600,000 1,363,877 3,073,969 6,692,804
375,000 375,000 375,000
1,314,929 1,314,929 1,314,929
939,929 939,929 939,929
110,093 1,600,000 2,303,806 4,013,898 7,632,734
12,041 - 12,041 6,704,845
375,000
1,314,929
19,231 17,220 2,011 2,011
19,231 17,220 2,011 937,918
7,190 17,220 10,030 7,642,764
34 26 4 1 27 3 31

51/73



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

(

1,200,000 1,076,268 1,342,567 2,418,835
1,200,000 1,076,268 1,342,567 2,418,835
110,093 1,600,000 2,303,806 4,013,898 7,632,734
350,000 350,000 350,000

3,163,105 3,163,105 3,163,105

2,813,105 2,813,105 2,813,105

110,093 1,600,000 5,116,911 6,827,003 10,445,839
7,190 17,220 10,030 7,642,764
350,000

3,163,105

36,112 17,220 18,892 18,892
36,112 17,220 18,892 2,831,997
28,922 - 28,922 10,474,761

52/73



)

3

(1)

)

(1)

(2)

®)

15

18
15

53/73

EDINETOOOO

OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

(7,388

)

15



4)
5
1
2
3
4
6
1
2
*1
33 34
( 26 3 31 ) 27 3 31 )
52,089 29,378
53,872 74,065
88,949 106,207
38,011 616,896
*2
33 34
( 26 3 31 ) 27 3 31 )
70,959 68,245
157,358 169,289

54/73

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

33 25 4 1 26 3 31
*1
34 26 4 1 27 3 31
*1
33 25 4 1 26 3 31
1
C ) C )
2,400 - 2,400
2
1
25 6 20
375,000
156.25
25 3 31
25 6 20
2
26 6 18
350,000
145.83
26 3 31
26 6 18
34 26 4 1 27 3 31
1
« ) « )
2,400 - 2,400
2
1
26 6 18

55/73



)
27 6 16

(1)

)

56/73

350,000

145.83
26 3 31
26 6 18

250,000

104.17
27 3 31
27 6 16

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

2
33 ( 26 3 31 )
1 2,252,064 2,252,064 -
2 1,618,084 1,618,084 -
3 989,117 989,117 -
4
1,362,405 1,369,960 7,555
2,695,456 2,695,456 -
8,917,127 8,924,682 7,555
1 919,265 919,265 -
919,265 919,265 -
*1 6,840 6,840 -
6,840 6,840 -
(*1)
34 (27 3 31 )
1 4,006,104 4,006,104 -
2 2,133,487 2,133,487 -
3 1,220,234 1,220,234 -
4 1,314,154 1,314,154 -
5
2,428,106 2,449,590 21,484
2,092,291 2,092,291 -
13,194,375 13,215,860 21,484
1 1,258,595 1,258,595 -
1,258,595 1,258,595 -

57/73



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
ooooodooodooodooodd

*] (2,257) (2,257) -
(2,257) (2,257) .
(*1)
1
1) ] 3
4)
(5)
@)
2
100
33 (26 3 31 ) 3 (271 3 31 )
84,560 84,560
3

33 ( 26 3 31)

2,252,064 -
1,618,084 -
989,117 -

58/73



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooodad

- 350,000 950,000
370,000 1,080,000
5,229,266 1,430,000 950,000
34 (27 3 31 )
1 5
1 10
5 10
4,006,104 ]
2,133,487 ]
1,220,234 ]
700,000 1,650,000
360,000 720,000 -
7,719,825 1,420,000 1,650,000
)
33 ( 26 3 31 )
1,362,405 1,369,960 7,555
1,362,405 1,369,960 7,555
34 (27 3 31 )
2,428,106 2,449,590 21,484
2,428,106 2,449,590 21,484
84,560 84,560
3 ( 26 3 31 )

59/73




EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
ooooodooodooodooodn

@) - -
) 1,484,616 1,495,362 10,746
3) () 13,179 16,960 3,782
1,497,795 1,512,322 14,528
1) - -
) - -
3) () 1,208,832 1,183,133 25,699
1,208,832 1,183,133 25,699
2,706,627 2,695,456 11,171
34 (27 3 31 )
@) - -
) 1,099,159 1,106,712 7,553
3) () 1,448,129 1,486,221 38,091
2,547,288 2,592,933 45,645
1) - -
) - -
3) () 814,219 813,512 706
814,219 813,512 706
3,361,507 3,406,445 44,938
33 25 4 1 26 3 31
11,675 647 1,313
34 26 4 1 27 3 31
375,296 - 26,765
28,370 1,605

33 (26 3 31)

60/73



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

34 (27 3 31 )
1
(
110,868 113,125 2,257
REIT
110,868 113,125 2,257
()
2
33 ( 26 3 31 )
1
367,740 - 6,840
367,740 - 6,840
()
34 (27 3 31 )
1.
2.
@
(
33 34
25 4 1 26 4 1
26 3 31 27 3 31

61/73




@

®)

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
ooooodooodooodooondn

58,759 59,347
283,177 214,893
135,515 103,535
147,073 134,725
59,347 35,980
« )
33 34
( 26 3 31 ) ( 27 3 31)
475,108 548,995
419,618 519,455
493 -
54,997 29,540
4,350 6,440
59,347 35,980
59,347 35,980
59,347 35,980

283,177

45,043 44,960

33
( 26 3 31 )

214,893

34
( 27 3 31 )

62/73



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

36,375 11,373
524,140 )
57,896 54,530
- 68,052
35,958 58,178
21,151 11,636
6,885 5,401
18,508 17,128
3,981 )
10,325 9,369
715,220 235,667
602,231 54,914
14,481 )
98,508 180,753
13,532 8,058
) 16,016
9,536 -
23,067 24,074
14,481 -
89,922 156,679
33 34
( 26 3 31 ) ( 27 3 31)
35.6% 35.6%
- 0.6%
0.3% 0.1%
2.7% -
) 0.4%
35.3% 13.9%
2.0% 0.3%
5.3% 21.7%
25 4 1 26 3 31
( 26 10 ) 26 3 31 26 4 1

63/73



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

26 4 1 38.0 35.6
( )
34 26 4 1 27 3 31
27 9 27 3 31
27 4 1 35.6%
27 4 1 28 3 31 33.1% 28 4 1
32.3%
( )
@
@
17 ) (2.0 )
@)
33 34
25 4 1 26 4 1
26 3 31 27 3 31
50,917 51,930
1,013 1,034
51,930 52,964
33 25 4 1 26 3 31 34 26 4 1 27 3 31
33 25 4 1 26 3 31

90

64/73



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

2.
(1)
90%
(2)
90%
3.
1,662,404
34 26 4 1 27 3 31
1.
2.
(1)
16,913,125 2,176,269 802,404 19,891,798
(
(2)
90%
3.

3,382,436

2,482,477

65/73



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

33 25 4 1 26 3 31
1.
1)
*1 147,721 52,089
596,262
115,395 53,872
100% *1
- 329,842 88,949
()
1.
*1
*2
2.
2
*1 656,193 281,980
87,315
*1 33,723 6,600
*1 9,007 2,564
()
1.
*1
2.
2.
34 26 4 1 27 3 31

66/73



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

1.
(1)
*1 117,303 29,378
596,262
275,356 74,065
100% *1
411,856 106,207
*2
5,400,000
616,896 616,896
100%
()
1.
*1
*2
2.
2)
*1 2,017,736 554,086
153,419
( *1 147,501 13,245
*1 11,032 2,979
()
1.
*1
2.
2.
)
(
(
1

67/73




EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
ooooodooodooooooodd

33 34
25 4 1 26 4 1
26 3 31 27 3 31
3,184.48 4,364.48
547.89 1,317.96
33 34
25 4 1 26 4 1
26 3 31 27 3 31
1,314,929 3,163,105
1,314,929 3,163,105
2,400 2,400

68/73




@

)

®

4)

®)

Q

Q@

@ ®

& @B

69/73

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad



@

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

27 3

279,928

O]

27 3

279,928

38,971

33,076

3,000

®

27 3

596,262,615

@

®

51,000

27

70/73



®

@

@

®

100

25

27 4 23

7173

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

27 10

193
26 27 31 34

27 31

XBRL

72/73



27

2013-07

193

2013-07

27

27

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
Ooooooooooooooooooad

27

27 27 27

XBRL

73/73



	表紙
	本文
	第一部ファンド情報
	第１ファンドの状況
	１ファンドの性格
	（１）ファンドの目的及び基本的性格
	（２）ファンドの沿革
	（３）ファンドの仕組み

	２投資方針
	（１）投資方針
	（２）投資対象
	（３）運用体制
	（４）分配方針
	（５）投資制限

	３投資リスク
	４手数料等及び税金
	（１）申込手数料
	（２）換金（解約）手数料
	（３）信託報酬等
	（４）その他の手数料等
	（５）課税上の取扱い

	５運用状況
	（１）投資状況
	（２）投資資産
	①投資有価証券の主要銘柄
	②投資不動産物件
	③その他投資資産の主要なもの

	（３）運用実績
	①純資産の推移
	②分配の推移
	③収益率の推移

	（４）設定及び解約の実績


	第２管理及び運営
	１申込（販売）手続等
	２換金（解約）手続等
	３資産管理等の概要
	（１）資産の評価
	（２）保管
	（３）信託期間
	（４）計算期間
	（５）その他

	４受益者の権利等

	第３ファンドの経理状況
	１財務諸表
	（１）貸借対照表
	（２）損益及び剰余金計算書
	（３）注記表
	（４）附属明細表

	２ファンドの現況
	純資産額計算書


	第４内国投資信託受益証券事務の概要

	第二部委託会社等の情報
	第１委託会社等の概況
	１委託会社等の概況
	２事業の内容及び営業の概況
	３委託会社等の経理状況
	（１）貸借対照表
	（２）損益計算書
	（３）株主資本等変動計算書

	４利害関係人との取引制限
	５その他

	第２その他の関係法人の概況
	１名称、資本金の額及び事業の内容
	２関係業務の概要
	３資本関係

	第３参考情報

	監査報告書

