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735,579,311 97.25
13,835,893 1.83
( — 6,926,804 0.92
756,342,008 100.00
)
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1 63,118.1836|  11,485(724,912,338]  11,654|735,579,311(97.25
2 136.3973(101,445.65| 13,836,912[101,438.18| 13,835,893 1.83
(G
97.25
1.83
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)
28
( ) (@)
( 2 15 ) 3,000 3,000 10,579 10,579
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)
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986,018,368 739,124,048
20,300,708 13,836,912
5
1,025,348,725 768,585,580
1,025,348,725 768,585,580
715,680 5,729,183
128,540 96,818
7,069,461 5,324,837
44
321,280 242,006
8,234,961 11,392,888
8,234,961 11,392,888
848,298,787 683,264,068
168,814,977 73,928,624
320,693,377 258,035,208
1,017,113,764 757,192,692
1,017,113,764 757,192,692
1,025,348,725 768,585,580
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874 117
161,614,384 66,077,952
161,613,510 66,077,835
2,237
128,540 96,818
7,069,461 5,324,837
321,280 242,617
7,519,281 5,666,509
169,132,791 71,744,344
169,132,791 71,744,344
169,132,791 71,744,344
5,166,524 9,785,420
376,383,918 168,814,977
2,547,398 62,911
2,547,398 62,911
46,150,072 32,990,340
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168,814,977 73,928,624
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B 0 B 0
C 7,453,898 C 6,271,554
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1.1990 1.1082
(11,990 ) (11,082 )
) )

64,355.5985 739,124,048

64,355.5985 739,124,048

136.3973 13,836,912

136.3973 13,836,912

64,491.9958 752,960,960

33/77



EDINETOOOO

O000O0000O00O0oo(EL439)

Ooooooooooooooooooad
2015 12 31

2015 12 31

978,810,271.00
104,933,479.00

C D 1,083,743,750.00
25,992,003.79

1,109,735,753.79

303,681.43

« ) 369,270.78

« ) 27,579.02

C . .) 2,162.08

«C ) 277,224.96

979,918.27

2015 12 31 1,108,755,835.52
2014 12 31 1,365,956,689.66
2013 12 31 3,343,425,084.57

2015 12 31
( )

1,365,956,689.66

( - ) 20,337,768.79
20,337,768.79

(G 4,954,405.05

10,106,381.45

4,607,857.27

C ) 115,976.36
« - 2,431,468.30
22,216,088.43

C ) (1,878,319.64)

C KX ) 235,223,428.60

C D (90,967.22)

C ) (76,624.62)

C D 995,341.82

« ) 234,172,858.94

- C ) (82,012,061.00)
. 32,288.78
C ) 152,193,086.72

34/77



EDINETOOOO

O000O0000O00O0oo(EL439)

Ooooooooooooooooooad
46,371,953.58

(455,801,051.71)
35,157.27
1,108,755,835.52

2014 12 31 2015 12 31
2015 12 31
«c )
)
ABC-MART 2,700.00 17,955,000.00 1.62
ADVANCE RESIDENCE 25.00 6,642,500.00 0.60
AJINOMOTO 4,600.00 13,245,700.00 1.19
ASAHI KASEI 15,000.00 12,343,500.00 1.11
BUNKA SHUTTER 11,000.00 11,297,000.00 1.02
CENTURY TOKYO LEASING 3,000.00 13,065,000.00 1.18
DAICEL 10,000.00 18,140,000.00 1.64
DAIFUKU 3,000.00 6,225,000.00 0.56
DAI-ICHI LIFE INSURANCE 5,500.00 11,192,500.00 1.01
DAIKIN INDUSTRIES 2,500.00 22,252,500.00 2.01
DAIWA HOUSE INDUSTRY 3,600.00 12,610,800.00 1.14
DENSO 3,200.00 18,617,600.00 1.68
DISCO 1,500.00 17,250,000.00 1.56
DMG MORISEIKI 7,500.00 10,687,500.00 0.96
EAST JAPAN RAILWAY 1,500.00 17,175,000.00 1.55
E1Z0 4,000.00 11,644,000.00 1.05
ESPEC 5,000.00 7,425,000.00 0.67
FANUC 600.00 12,648,000.00 1.14
FERROTEC 10,000.00 14,360,000.00 1.30
FUJITSU 14,000.00 8,496,600.00 0.77
FUJITSU GENERAL 4,000.00 6,204,000.00 0.56
GLORY 3,600.00 13,446,000.00 1.21
GLP J-REIT 100.00 11,680,000.00 1.05
H20 RETAILING 5,000.00 11,875,000.00 1.07
HAMAMATSU PHOTONICS 4,000.00 13,340,000.00 1.20
HITACHI HIGH-TECHNOLOGIES 3,200.00 10,528,000.00 0.95
HORIBA 2,600.00 12,207,000.00 1.10
HOYA 2,100.00 10,460,100.00 0.94
INTERNET INITIATIVE JAPAN 2,500.00 6,030,000.00 0.54
1SUZU MOTORS 10,000.00 13,140,000.00 1.19
JAPAN TOBACCO 4,000.00 17,884,000.00 1.61
JTEKT 3,500.00 7,017,500.00 0.63
KANAMOTO 4,100.00 12,607,500.00 1.14
KAO 2,000.00 12,510,000.00 1.13
KUBOTA 11,000.00 20,768,000.00 1.87

35/77



EDINETOOOO
O000O0000O00O0oo(EL439)
Ooooooooooooooooooad

KURARAY 5,000.00 7,360,000.00 0.66
MIMASU SEMICONDUCTOR 9,000.00 10,440,000.00 0.94
MITSUBISHI UFJ FINANCIAL GROUP 58,000.00 43,911,800.00 3.96
MITSUBISHI UFJ LEASE & FINANCE 18,000.00 11,304,000.00 1.02
MITSUI & CO 8,100.00 11,708,550.00 1.06
MITSUI FUDOSAN 9,000.00 27,504,000.00 2.48
MIZUHO FINANCIAL GROUP 70,000.00 17,045,000.00 1.54
MURATA MANUFACTURING 1,100.00 19,327,000.00 1.74
NGK INSULATORS 4,000.00 11,016,000.00 0.99
NICHIAS 15,000.00 11,985,000.00 1.08
NIDEC 2,000.00 17,674,000.00 1.59
NIPPON ELECTRIC GLASS 18,000.00 11,034,000.00 1.00
NIPPON TELEGRAPH & TELEPHONE 4,600.00 22,245,600.00 2.01
NISSAN MOTOR 11,000.00 14,074,500.00 1.27
NITTO DENKO 2,000.00 17,824,000.00 1.61
NOMURA REAL ESTATE HOLDINGS 4,600.00 10,373,000.00 0.94
NSK 7,000.00 9,282,000.00 0.84
OLYMPUS 3,000.00 14,400,000.00 1.30
OTSUKA 1,000.00 5,960,000.00 0.54
Y0 7,500.00 10,260,000.00 0.93
RAKUTEN 9,000.00 12,627,000.00 1.14
RECRUIT HOLDINGS 3,900.00 13,884,000.00 1.25
ROHM 1,800.00 11,124,000.00 1.00
SANWA HOLDINGS 12,000.00 11,568,000.00 1.04
SATO HOLDINGS 4,700.00 11,280,000.00 1.02
SEKISUI CHEMICAL 12,000.00 19,092,000.00 1.72
SEVEN & 1 HOLDINGS 2,200.00 12,210,000.00 1.10
SHIN-ETSU CHEMICAL 3,400.00 22,497,800.00 2.03
SINKO INDUSTRIES 9,000.00 13,860,000.00 1.25
SOFTBANK GROUP 2,800.00 17,189,200.00 1.55
SUMITOMO MITSUI FINANCIAL GROUP 4,600.00 21,187,600.00 1.91
TAKEEI 11,000.00 11,616,000.00 1.05
TECHNOPRO HOLDINGS 1,800.00 6,399,000.00 0.58
TEMP HOLDINGS 3,000.00 5,655,000.00 0.51
TOKAI TOKYO SECURITIES HOLDINGS 15,000.00 11,115,000.00 1.00
TOKIO MARINE HOLDINGS 6,700.00 31,570,400.00 2.85
TOKYO ELECTRON 1,500.00 10,983,000.00 0.99
TOYOTA MOTOR 8,500.00 63,648,000.00 5.73
YAMAHA MOTOR 6,000.00 16,464,000.00 1.48
ZENKOKU HOSHO 3,000.00 12,075,000.00 1.09
1,083,743,750.00 97.74

1,083,743,750.00 97.74

25,992,003.79 2.34

(303,681.43) (0.03)

(676,236.84) (0.05)

1,108,755,835.52 100.00

(2015 12 31 W)
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0.40
2015 12 31
2015 12 31 ( )
)
Capcom 2,600 JPY 7,610,200.00
Hankyu Hanshin Holdings 15,340 JPY 12,103,260.00
Kintetsu World Express 2,500 JPY 5,355,000.00
Nippon Shokubai 1,269 JPY 10,748,430.00
Odakyu Electric Railway -10,039 JPY -13,141,051.00
2015 12 31
usb 54,044.05 JPY 6,507,444.00 2016/01/29
2015 12 31 2,162.08
2015 12 31
JPY 271,170,912.82 -35,947,484.22 235,223,428.60
2015 12 31
JPY 58,288,897.00 -140,300,958.00 -82,012,061.00
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2016 31

2016 31

« - 14,171,330,216.00
-68,940,677.00

«C - 14,102,389,539.00

« - 243,152,354.00
825,000,000.00

39,705,531.00

C D 38,485,875.00

15,248,733,299.00

« ) 783,420.00

C D 383,235.00

« ) 2,088,032.00

3,254,687.00

2016 31 15,245,478,612.00

2015 30 13,428,171,372.00

2014 30 10,870,887,495.00
2016 31

( )

13,428,171,372.00

( - ) 37,144,342.00
5,648.00
37,149,990.00

« ) 4,147,857.00
1,661,890.00
3,014,184.00

« ) 2,130,795.00

C D 726,515.00
« .) 63,500.00
11,744,741.00

25,405,249.00

« .) -328,766,573.00

26,751,808.00

283,443,400.00

-421,250.00
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6,412,634.00

- -32,003,359.00
- 20,425,858.00
-5,164,867.00

10,611,538,949.00

-8,789,062,382.00

C ) -4,460.00
15,245,478,612.00

2016 31
( )
«c )
)
FRN MACQUARIE BANK 14/16 -SR- EUR 2,000,000.00 255,464,371.00 1.68
0.89% COMMONWEALTH BANK 11/16 "5° JPY 400,000,000.00 400,568,000.00 2.62
656,032,371.00 4.30
2.00% NYKREDIT REALKREDIT 11/16 "12H" DKK 20,000,000.00 342,768,907.00 2.25
342,768,907.00 2.25
0.288% SOCIETE GENERALE 14/16 "4*° JPY 100,000,000.00 100,012,000.00 0.66
0.53% BNP PARIBAS 13/16 "4* JPY 200,000,000.00 200,269,000.00 1.31
300,281,000.00 1.97
1.00% DAIMLER 13/16 "29" -SR- EUR 1,000,000.00 128,046,948.00 0.84
128,046,948.00 0.84
1.363% GE CAPITAL INTERNATIONAL FUNDING 15/16 GBP 1,500,000.00 243,746,485.00 1.60
243,746,485.00 1.60
0.10% JAPAN N° 340 14/16 -SR- JPY 1,000,000,000.00 1,000,190,000.00 6.55
1,000,190,000.00 6.55
3.50% NATIONAL AGRICULTURAL 11/17 -SR- REG.S usD 2,500,000.00 285,992,689.00 1.88
4.58% KOREA GAS 11/16 -SR- CAD 3,655,000.00 318,638,253.00 2.09
604,630,942.00 3.97
0.492% NORDEA BANK 13/16 "4* JPY 100,000,000.00 100,055,500.00 0.66
100, 055,500.00 0.66
2.07% LLOYDS BANK 11/16 *5° JPY 300,000,000.00 301,021,500.00 1.97
3.472% BP CAPITAL MARKETS 11/16 -SR-S EUR 2,400,000.00 308,279,563.00 2.02
609,301,063.00 3.99
4.75% PFIZER 09/16 -SR- EUR 1,550,000.00 199,561,349.00 1.31
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199,561,349.00 1.31

4,184,614,565.00 27.44

2.23% DAIMLER CANADA FINANCE 13/16 -SR- CAD 2,000,000.00 173,967,254.00 1.14
173,967,254.00 1.14
0.56% BFCM 13/16 8" JPY 200,000,000.00 200,351,000.00 1.31
200,351,000.00 1.31
0.487% RABOBANK 13/16 "20" -SR- JPY 300,000,000.00 300,166,500.00 1.97
300,166,500.00 1.97
0.462% JP MORGAN CHASE 13/16 -SR- JPY 200,000,000.00 200,106,000.00 1.31
200,106,000.00 1.31
874,590,754.00 5.73
C. PAP. LVMH FIN.BELGIQUE 21/06/16 EUR 1,000,000.00 127,717,233.00 0.84
C. PAP. LVMH FIN.BELGIQUE 306016 EUR 1,500,000.00 191,580,580.00 1.26
C. PAP. LVMH FINANCE BELGIQUE 31/03/16 EUR 1,500,000.00 191,538,902.00 1.26
510,836,715.00 3.36
C. PAP. AIR LIQUIDE FINANCE 31/03/16 EUR 2,500,000.00 319,231,503.00 2.09
319,231,503.00 2.09
C. PAP. DGZ DEKABANK DEUTSCHE 15/04/16 EUR 2,000,000.00 255,406,654.00 1.68
255,406,654.00 1.68
CD AGRICULTURAL BANK CHINA HONG KONG 24/06/16 uSsD 2,000,000.00 224,581,318.00 1.47
CD CHINA DEVELOPMENT BANK HONG KONG 26/05/16 EUR 3,000,000.00 383,066,464 .00 2.50
607,647,782.00 3.97
TBI JAPAN 07/04/16 "579" -SR- JPY 4,800,000,000.00 4,800,048,000.00 31.48
TBI JAPAN 13/06/16 "594° -SR- JPY 100,000,000.00 100,021,500.00 0.66
TBI JAPAN 16/05/16 "588" -SR- JPY 100,000,000.00 100,012,500.00 0.66
TBI JAPAN 20/06/16 "596" -SR- JPY 100,000,000.00 100,024,000.00 0.66
TBI JAPAN 25/04/16 "584° -SR- JPY 100,000,000.00 100,006,000.00 0.66

5,200,112,000.00 34.12

C. PAP. BANK OF CHINA LUX 23/09/16 EUR 2,500,000.00 319,351,150.00 2.09
C. PAP. DH EUROPE FINANCE 10/06/16 EUR 1,000,000.00 127,731,828.00 0.84
C. PAP. DH EUROPE FINANCE 31/03/16 EUR 1,500,000.00 191,538,902.00 1.26

638,621,880.00 4.19
C. PAP. AEGON 22/06/16 EUR 2,500,000.00 319,319,419.00 2.09

319,319,419.00 2.09
CD QATAR NATIONAL BANK (UK) 30/08/16 CHF 2,000,000.00 234,155,708.00 1.54
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234,155,708.00 1.54
. PAP. FIRST GULF BANK 06/05/16 EUR 1,000,000.00 127,708,205.00 0.84
127,708,205.00 0.84
. PAP. AVIVA 24/06/16 EUR 2,500,000.00 319,277,057.00 2.09
. PAP. MITSUBISHI CORP FINANCE 02/06/16 EUR 2,000,000.00 255,379,813.00 1.68
574,656,870.00 3.77
. PAP. PROCTER & GAMBLE 29/06/16 EUR 2,000,000.00 255,487,484.00 1.68
255,487,484.00 1.68

9,043,184,220.00 59.33
14,102,389,539.00 92.50

243,152,354.00 1.59
825,000,000.00 5.41
74,936,719.00 0.50

15,245,478,612.00 100.00
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)
20.00 JAPAN 3M EURO JPY 2016/06/13  JPY 500,000,000.00
2016 31
JPY 485,583,722.00 CAD  5,760,999.50 2016/05/12
JPY 253,202, 366.00 CHF  2,000,000.00 2016/08/30
JPY  3,576,187,403.00 EUR  28,118,473.00 2016/09/23
JPY 279,917,871.00 GBP  1,509,608.03 2016/04/15
JPY 526,410,699.00 USD  4,587,500.00 2017/02/08
2016 31 38,485,875.00
2015 12
- dy 45.05
2015 12 2015 12 11
10
(CFD CDS)
2016 31

JPY 35,539,142.00
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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
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756,250 710,550
1,117,458 1,090,889
6,275,068 5,371,923
( )
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
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)
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427,845 500,247
18,492,594 21,412,598
11,767,215 13,637,489

352,129 363,213

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
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31 27 27 12 31 )
( )
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