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)
) )
968,314,796 97.19
15,105,951 1.52
( — 12,884,088 1.29
996,304,835 100.00
)
) ) ) ) )
1 78,968.7487| 12,376/ 977,317,233| 12,262/ 968,314,796]97.19
2 148.8308| 101,505.37| 15,107,125/101,497.48| 15,105,951 1.52
)
97.19
1.52
98.71
)
28
( ) )
( 26 15 ) 3,000 3,000 10,579 10,579
( 2 15 ) 2,495 2,495 10,725 10,725
« 27 15 ) 1,305 1,305 11,539 11,539
« 27 15 ) 1,335 1,335 13,926 13,926
( 28 15 ) 1,017 1,017 11,990 11,990
27 1,322 — 11,887 —
1,335 — 12,802 —
1,340 — 13,192 —
1,327 — 13,795 —
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1,336 — 13,861 —
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1,19 — 13,166 —
1,048 — 11,666 —
10 1,171 — 13,090 —
11 1,197 — 13,647 —
12 1,125 — 13,224 —
28 996 — 11,877 —
)
)
25 30 26 15 0
26 16 26 15 0
26 16 27 15 0
27 16 27 15 0
27 16 28 15 0
)
25 30 26 15 5.79
26 16 26 15 1.38
26 16 27 15 7.59
27 16 27 15 20.69
27 16 28 15 13.90
) ( ( = ) 100
()
) )
3,273,438,686 437,621,416
52,815,605 561,417,276
32,375,616 1,228,028,003
23,040,479 195,965,596
7,225,586 117,564,894
)
(2016 29
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27 15 28 15
29,200,698 19,029,644
1,296,226,590 986,018,368
25,771,739 20,300,708
2,004,231
16 5
1,353,203,274 1,025,348,725
1,353,203,274 1,025,348,725
9,851,379 715,680
142,393 128,540
7,831,565 7,069,461
355,924 321,280
18,181,261 8,234,961
18,181,261 8,234,961
958,638,095 848,298,787
376,383,918 168,814,977
365,233,671 320,693,377
1,335,022,013 1,017,113,764
1,335,022,013 1,017,113,764

1,353,203,274

1,025,348,725
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27 15 28 15
2,031 874
256,074,255 161,614,384
256,076,286 161,613,510
142,393 128,540
7,831,565 7,069,461
355,924 321,280
8,329,882 7,519,281
247,746,404 169,132,791
247,746,404 169,132,791
247,746,404 169,132,791
24,307,904 5,166,524
174,101,650 376,383,918
9,074,570 2,547,398
9,074,570 2,547,398
30,230,802 46,150,072
30,230,802 46,150,072
376,383,918 168,814,977
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27 15 28 15
1,131,563,212 958,638,095
23,040,479 7,225,586
195,965,596 117,564,894
958,638,095 848,298,787
( )
27 16 27 16
27 15 28 15
A 1,941 A 0
B 223,436,559 B 0
c 11,150,247 C 7,453,898
D 141,795,171 D 320,693,377
E=A+B+C+D 376,383,918 E=A+B+C+D 328,147,275
F 958,638,095 F 848,298,787
10,000 G=E/Fx 10,000 3,926.21 10,000 G=E/Fx 10,000 3,868.28
10,000 H 0 10,000 H 0
I=Fx H/10,000 0 I=Fx H/10,000 0
(
27 16 27 16
27 15 28 15
(
)
(
)
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156,398,958
8,582
156,407,540
27 15 ) ( 28 15 )
1.3926 1.1990
(13,926 ) (11,990 )
) )
79,671.8139 986,018,368
79,671.8139 986,018,368
199.9964 20,300,708
199.9964 20,300,708
79,871.8103|  1,006,319,076
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2015 30

2015 30

1,040,968,084.00
225,186,466.00

C D 1,266,154,550.00
50,387,479.78

1,316,542,029.78

12,093.33
« ) 436,688.06

« ) 32,640.45

« ) 56,187.70

«C ) 327,958.08

865,567.62

2015 30 1,315,676,462.16
2014 12 31 1,365,956,689.66
2013 12 31 3,343,425,084.57

2015 30
( )

1,365,956,689.66

«C - 10,926,899.19
10,926,899.19

(G 2,598,026.22
5,648,908.34
1,890,059.36

C ) 61,930.09
« - 1,420,946.90
11,619,870.91

C ) (692,971.72)

C KX ) 164,895,351.70

C D (70,844.08)

C ) 60,814.19

4,664,366.71

« ) 168,856,716.80

- C ) 38,240,926.00
- (21,736.84)
(G 207,075,905.96
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35,684,058.78

(293,163,486.93)
123,294.69
1,315,676,462.16

2014 12 31 2015 30
2015 30
«c )
)
ABC-MART 2,700.00 20,223,000.00 1.54
ADVANCE RESIDENCE 25.00 7,497,500.00 0.57
BUNKA SHUTTER 11,000.00 10,626,000.00 0.81
CASI10 COMPUTER 6,000.00 14,496,000.00 1.10
CENTURY TOKYO LEASING 3,000.00 11,880,000.00 0.90
CHOU MITSUI TRUST HOLDING 40,000.00 22,424,000.00 1.70
CHUGAI PHARMACEUTICAL 4,900.00 20,702,500.00 1.57
CYBER AGENT 2,400.00 13,944,000.00 1.06
DAICEL 13,000.00 20,436,000.00 1.55
DAIFUKU 3,500.00 6,597,500.00 0.50
DAI-ICHI LIFE INSURANCE 10,000.00 24,065,000.00 1.83
DATICHIKOSHO 3,000.00 12,930,000.00 0.98
DAIKIN INDUSTRIES 1,500.00 13,213,500.00 1.00
DAISEKI 5,500.00 13,029,500.00 0.99
DAIWA HOUSE INDUSTRY 8,200.00 23,394,600.00 1.78
DIC 40,000.00 12,240,000.00 0.93
DISCO 1,400.00 14,182,000.00 1.08
DMG MORISEIKI 3,000.00 7,095,000.00 0.54
EAST JAPAN RAILWAY 1,700.00 18,717,000.00 1.42
E1Z0 5,000.00 14,075,000.00 1.07
FUJITSU 23,000.00 15,741,200.00 1.20
FUJITSU GENERAL 6,000.00 9,414,000.00 0.72
GLORY 2,000.00 7,250,000.00 0.55
GLP J-REIT 60.00 7,014,000.00 0.53
GOLDCREST 5,100.00 12,326,700.00 0.94
HITACHI HIGH-TECHNOLOGIES 3,700.00 12,746,500.00 0.97
HITACHI METALS 7,000.00 13,167,000.00 1.00
HORIBA 2,700.00 13,446,000.00 1.02
INPEX 7,000.00 9,740,500.00 0.74
JAPAN TOBACCO 3,700.00 16,133,850.00 1.23
JSR 4,500.00 9,738,000.00 0.74
KANAMOTO 4,100.00 12,730,500.00 0.97
MIMASU SEMICONDUCTOR 10,000.00 12,320,000.00 0.94
MITSUBISHI ELECTRIC 17,000.00 26,894,000.00 2.04
MITSUBISHI UFJ FINANCIAL GROUP 68,000.00 59,826,400.00 4.55
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MITSUBISHI UFJ LEASE & FINANCE 20,000.00 13,400,000.00 1.02
MITSUI & CO 12,600.00 20,947,500.00 1.59
MITSUI FUDOSAN 7,000.00 23,989,000.00 1.82
MURATA MANUFACTURING 700.00 14,952,000.00 1.14
NICHIAS 18,000.00 13,662,000.00 1.04
NIDEC 3,100.00 28,411,500.00 2.16
NIHON PARKERIZING 8,000.00 9,944,000.00 0.76
NIPPON ELECTRIC GLASS 20,000.00 12,400,000.00 0.94
NIPPON STEEL SUMITOMO METAL 40,000.00 12,696,000.00 0.96
NIPPON TELEGRAPH & TELEPHONE 7,000.00 31,034,500.00 2.36
NISSAN CHEMICAL INDUSTRIES 5,000.00 13,515,000.00 1.03
NITTO DENKO 2,000.00 20,120,000.00 1.53
OLYMPUS 3,000.00 12,690,000.00 0.96
OMRON 3,600.00 19,152,000.00 1.46
OTSUKA 2,000.00 11,440,000.00 0.87
0Yo 7,500.00 12,337,500.00 0.94
RECRUIT HOLDINGS 5,000.00 18,675,000.00 1.42
RYOHIN KEIKAKU 300.00 7,122,000.00 0.54
SANWA HOLDINGS 13,000.00 13,403,000.00 1.02
SATO HOLDINGS 2,700.00 9,342,000.00 0.71
SCSK 3,300.00 12,325,500.00 0.94
SEKISUI CHEMICAL 10,000.00 15,030,000.00 1.14
SEVEN & I HOLDINGS 4,800.00 25,248,000.00 1.92
SHIN-ETSU CHEMICAL 1,900.00 14,438,100.00 1.10
SINKO INDUSTRIES 11,500.00 14,145,000.00 1.08
SOFTBANK GROUP 3,500.00 25,231,500.00 1.92
STANLEY ELECTRIC 5,000.00 12,760,000.00 0.97
SUMCO 7,300.00 11,190,900.00 0.85
SUMITOMO MITSUI FINANCIAL GROUP 9,000.00 49,131,000.00 3.73
TAKEEI 10,000.00 12,400,000.00 0.94
TECHNOPRO HOLDINGS 3,700.00 11,396,000.00 0.87
TEMP HOLDINGS 2,200.00 9,724,000.00 0.74
TOKAI TOKYO SECURITIES HOLDINGS 15,000.00 13,365,000.00 1.02
TOKIO MARINE HOLDINGS 5,300.00 26,998,200.00 2.05
TOKYO ELECTRON 2,500.00 19,367,500.00 1.47
TOKYO STEEL MANUFACTURING 14,000.00 12,586,000.00 0.96
TOYO TIRE & RUBBER 6,000.00 15,528,000.00 1.18
TOYOTA MOTOR 9,200.00 75,467,600.00 5.74
TOYOTA TSUSHO CORP 2,500.00 8,212,500.00 0.62
ZENKOKU HOSHO 3,000.00 13,080,000.00 0.99
ZEON 8,000.00 9,040,000.00 0.69
1,266,154,550.00 96.25

1,266,154,550.00 96.24

50,387,479.78 3.83

(12,093.33) 0.00

(853,474.29) (0.07)

1,315,676,462.16 100.00

(2015 30 W)
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2015 30

( 0.05 )
0.01



0.40

2015 30
2015 30 )
EBARA 20,000.00 JPY
HANKYU HANSHIN HOLDINGS 20,340.00 JPY
HITACHI CONSTRUCTION MACHINERY (6,000.00) JPY
JAPAN AIRLINES 2,700.00 JPY
KEI0 (12,000.00) JPY
MITSUBISHI HEAVY INDUSTRIES 26,000.00 JPY
NIPPON SHOKUBAI 7,345.00 JPY
ODAKYU ELECTRIC RAILWAY (12,039.00) JPY
SUMITOMO DAINIPPON PHARMA (5,400.00) JPY
TADANO 7,000.00 JPY
2015 30
USD 51,977.41  JPY 6,415,832.00 2015/07/31
2015 30 56,187.70
2015 30
JPY 174,601,587.61 (9,706,235.91)
2015 30

37/69

)
11,860,000.00

14,705,820.00
(12,864,000.00)
11,529,000.00
(10,512,000.00)
19,362,200.00
12,310,220.00
(13,760,577.00)
(7,284,600.00)
12,810,000.00

« )

164,895,351.70
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«c )
JPY 126,981,053.00 (88,740,127.00) 38,240,926.00

2015 30

2015 30

« - 11,919,200,631.00
-36,011,679.00

«c - 11,883,188,952.00

« - 843,009,747.00
660,000,000.00

26,937,867.00

C ) 18,060,017.00

13,431,196,583.00

« ) 635,179.00

C ) 342,154.00

« ) 2,047,878.00

3,025,211.00

2015 30 13,428,171,372.00

2014 30 10,870,887,495.00

2013 30 10,286,722,002.21
2015 30

( )

10,870,887,495.00

C - 84,136,141.00
57,600.00
84,193,741.00

«C ) 7,476,804.00
3,091,030.00
5,546,348.00

«C ) 3,860,830.00
D) 1,288,293.00
«C . 116,805.00
21,380,110.00

62,813,631.00
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« .) 157,853,839.00

-33,607,777.00
-172,841,259.00
-130,000.00
14,088,434.00

-142,727,390.00
118,639,715.00

-9,999,241.00

10,775,895,842.00

-8,208,566,385.00

«C ) -46,339.00
13,428,171,372.00

2015 30
( )
«c )
)
.89% COMMONWEALTH BANK 11/16 "5° JPY 400,000,000.00 401,992,000.00 2.99
0.98% ANZ BANKING GROUP 11/16 "6~ JPY 400,000,000.00 401,040,000.00 2.99
.01% NATIONAL AUSTRALIA BANK 11/16 *5° JPY 400,000,000.00 401,160,000.00 2.99
1,204,192,000.00 8.97
1.00% DLR KREDIT 14/15 DKK 7,000,000.00 126,245,005.00 0.94
2.00% BRFKREDIT 10/15 "321B" DKK 7,000,000.00 126,242,480.00 0.94
2.00% NORDEA REALKREDIT 10/15 -SR- DKK 7,000,000.00 126,257,629.00 0.94
2.00% NYKREDIT REALKREDIT 10/15 12H -SR- DKK 6,000,000.00 108,218,661.00 0.81
486,963,775.00 3.63
0.288% SOCIETE GENERALE 14/16 "4*° JPY 100,000,000.00 100,050,000.00 0.75
.475% BFCM 13/15 -SR- JPY 100,000,000.00 100,012,500.00 0.74
.53% BNP PARIBAS 13/16 "4*° JPY 200,000,000.00 200,536,000.00 1.49
400,598,500.00 2.98
.10% JAPAN N° 323 13/15 JPY 1,000,000,000.00 1,000,035,000.00 7.45
1,000,035,000.00 7.45
0.40% EXPORT-IMPORT BANK OF KOREA 14/16 *12° JPY 200,000,000.00 200,035,000.00 1.49
0.43% KOREA DEVELOPMENT BANK 14/16 *44° JPY 100,000,000.00 100,061,000.00 0.75
2.875% KOREA NATIONAL OIL 10/15 -SR-S usb 2,000,000.00 240,403,949.00 1.79
3.00% KOREA ELECTRIC POWER 10/15 T2 -SR-S usD 900,000.00 107,954,579.00 0.80
4.50% HANA BANK 10/15 TR.2 -SR-S usD 2,000,000.00 240,562,250.00 1.79
889,016,778.00 6.62
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2.07% LLOYDS BANK 11/16 *5° JPY 300,000,000.00 303,681,000.00 2.26
303,681,000.00 2.26

1.80% PFIZER 06/16 JPY 100,000,000.00 100,651,000.00 0.75
5.25% GOLDMAN SACHS 05/15 -SR-S GBP 409,000.00 74,875,783.00 0.56
175,526,783.00 1.31

4,460,013,836.00 33.22

0.502% BPCE 13/15 "3" JPY 200,000,000.00 200,136,000.00 1.49
200,136,000.00 1.49

0.563% RABOBANK NEDERLAND 11/15 "17° JPY 200,000,000.00 200,070,000.00 1.49
200,070,000.00 1.49

0.38% KOREA FINANCE 14/15 "5° -SR- JPY 200,000,000.00 200,033,000.00 1.49
200,033,000.00 1.49

600,239,000.00 4.47

C. PAP. ENI FINANCE INTERNATIONAL 18/12/15 EUR 2,000,000.00 269,092,094.00 2.00
C. PAP. ENI FINANCE INTERNATIONAL 30/09/15 EUR 2,000,000.00 269,099,602.00 2.00
538,191,696.00 4.00

C. PAP. DGZ DEKABANK DEUTSCHE 15/04/16 EUR 2,000,000.00 268,892,368.00 2.00
268,892,368.00 2.00

CD AGRICULTURAL BANK OF CHINA HONG KONG 30/09/15 uSsD 1,000,000.00 119,924,948.00 0.89
CD CHINA CONSTRUCTION BANK 11/12/15 usD 2,000,000.00 239,694,665.00 1.79
359,619,613.00 2.68

TBI JAPAN 05/10/15 "542° JPY 220,000,000.00 220,000,000.00 1.64
TBI JAPAN 16/11/15 "551° JPY 600,000,000.00 600,000,000.00 4.47
TBI JAPAN 19/10/15 "546" JPY 1,810,000,000.00 1,810,000,000.00 13.48
TBI JAPAN 30/11/15 "554* JPY 1,000,000,000.00 1,000,010,000.00 7.45
3,630,010,000.00 27.04

C. PAP. DH EUROPE FINANCE 07/12/15 EUR 1,800,000.00 242,153,265.00 1.80
C. PAP. ZHENG HE FINANCE 10/11/15 usD 1,500,000.00 179,788,106.00 1.34
421,941,371.00 3.14

CD ING BANK 03/12/15 EUR 2,000,000.00 269,088,623.00 2.00
269,088,623.00 2.00

CD QATAR NATIONAL BANK (UK) 30/08/16 CHF 2,000,000.00 247,138,197.00 1.84
247,138,197.00 1.84

C. PAP. SWEDBANK 10/12/15 SEK 17,000,000.00 242,670,633.00 1.81
242,670,633.00 1.81
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C. PAP. AVIVA 16/11/15 EUR 1,500,000.00 201,828,072.00 1.50
C. PAP. LEGAL & GENERAL FINANCE 13/11/15 EUR 2,000,000.00 269,089,484.00 2.00
CD BANK OF CHINA (LONDON) 11/03/16 EUR 1,000,000.00 134,641,779.00 1.00
CD SHINHAN BANK LONDON 16/10/15 usD 2,000,000.00 239,824,280.00 1.79
845,383,615.00 6.29

6,822,936,116.00 50.80

11,883,188,952.00 88.49

843,009,747.00 6.28

660,000,000.00 4.92

41,972,673.00 0.31

13,428,171,372.00 100.00

(2015 30 W)
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- 0.10%
2015 30
( )
( )
( )
( )
2015 30
()

25.00 JAPAN 3M EURO JPY 2015/12/14 JPY -625,000,000.00
2015 30
JPY 253,202,366.00 CHF 2,000,000.00 2016/08/30
JPY 1,661,877,732.00 EUR 12,300,000.00 2016/04/15
JPY 83,637,353.00 GBP 430,472.50 2015/12/15
JPY 258,185,154.00 SEK 17,000,000.00 2015/12/10
JPY 1,241,744,694.00 USD 10,487,250.00 2015/12/11
2015 30 18,060,017.00
2014 12

- dy

2014 12 2014 12 11
10
(CFD CDS)

2015 30

JPY 36,834,769.00
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1,262,942
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838,837,043
( ) 11,877
)
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)
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)
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)
28
10,000
800
)
)
(
28 (
)
()

7 13,617,144,971

10 376,644,460,569
2 662,801,132
15 116,418,332,905
22 900,886,348,078
7 30,080,391,911
15 99,652,322,643
1 9,997,288,875
1 1,428,504,342
1 3,378,867,779

81 1,552,766,463,205
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)
38 59
( 19
52
)
193 31 27 27 12 31
)
( )
30 31
26 12 31 ) ( 27 12 31 )
3,107,792 2,385,788
54,104 57,885
1,508,976 1,356,500
115,412 122,402
351,591 350,440
19,732 8,017
5,157,609 4,281,034
232,534 250,318
69,665 98,667
302,199 348,986
58,177 30,520
831 831
59,009 31,352
7,432 11,486
283,788 283,788
465,029 415,275
756,250 710,550
1,117,458 1,090,889
6,275,068 5,371,923
( )
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30 31
26 12 31 ) 27 12 31 )
32,149 86,227
945,574 839,416
351,772 389,257
408,490 509,355
850,541 795,751
161,331 166,411
2,749,859 2,786,421
1,249,377 88,789
345,886 328,733
80,164 80,912
1,675,428 498,435
4,425,287 3,284,856
200,000 200,000
50,000 50,000
1,598,272 1,834,153
1,648,272 1,884,153
1,848,272 2,084,153
1,508 2,912
1,508 2,912
1,849,780 2,087,066
6,275,068 5,371,923
)
( )
30 31
26 27
26 12 31 ) 27 12 31 )
18,064,748 20,912,351
427,845 500,247
18,492,594 21,412,598
11,767,215 13,637,489
352,129 363,213
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120,817 128,610
610,852 650,321
330,875 366,114
60,601 63,799
370,661 379,727
13,261 13,829
2,253 2,006
4,120 4,132
13,632,787 15,609,244
83,699 81,402
1,530,018 1,663,100
194,274 270,522
18,415 13,789
850,541 795,751
139,707 159,723
24,290 27,093
241,420 298,364
86,239 66,939
3,308 28,506
86,509 76,599
21,796 20,170
31,535 20,664
77,017 43,833
123,847 134,890
3,506,005 3,701,352
1,353,801 2,102,001
4 31

1,447 1,798
1,451 1,829
18,739 19,941
387 842
19,127 20,784
1,336,126 2,083,046
17,759 8,031
17,759 8,031
1,318,366 2,075,015
671,342 788,745
112,646 50,388
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558,696 839,134
759,669 1,235,880
)
30 ( 26 26 12 31 )
( )
200,000 50,000 838,603 888,603| 1,088,603 123 123| 1,088,726
759,669| 759,669| 759,669 759,669
( 1,384 1,384 1,384
— —| 759,669 759,669 759,669 1,384 1,384| 761,052
200,000 50,000| 1,598,272| 1,648,272| 1,848,272 1,508 1,508| 1,849,780
31 ( 27 27 12 31 )

( )
200,000| 50,000| 1,598,272| 1,648,272 1,848,272 1,508 1,508| 1,849,780
1,000,000/ 1,000,000/ 1,000,000 1,000,000
1,235,880| 1,235,880| 1,235,880 1,235,880
( 1,404 1,404 1,404
— —| 235,880 235,880 235,880 1,404 1,404 237,285
200,000| 50,000| 1,834,153| 1,884,153 2,084,153| 2,912 2,912| 2,087,066

30 31

26 27

26 12 31 27 12 31
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