29

03-5290-3429

1/84

19

EDINETOOOO
000000000000 DO000D0000000O(E12434)
OOoooooooooooooooooood

16

5,000



28

19

2/84

EDINETOOOO
000000000000 DO000D0000000O(E12434)
OOoooooooooooooooooood



03-5290-3519 (
http://www_sjnk-am.co. jp/

0120-69-5432 (
http://www._sjnk-am.co.jp/

03-5290-3519 (
http://www.sjnk-am.co.jp/

0120-69-5432 (
http://www.sjnk-am.co.jp/

3/84

EDINETOOOO
000000000000 DO000D0000000O(E12434)
OOoooooooooooooooooood



EDINETOOOO
000000000000 DO000D0000000O(E12434)
OOoOooooooooooooooooood

® Z7vEnEm

NERTORHEN BB EFERENLERRENRE L. E5EH
EDREERSIEZHIELET,

@ 77vhoRe

. T UTSERG CEEARTTINERTCRRILRT. 1—
U DB ERY R T IR TSVET) DERHSFIES =58
WEETULWED,

HEHERECL T ANETE T SMEHNEDET.

- —RALGAHEEERI LS. BITE0SH(ERSF oS s eSCERAB (LUTF.I9—K
IEVWWET N REL. FEERET/ —Ay AELCSCEEHEDFET A

- —H EBEHASFE. BB CECBEE LI (EEENE) s BRI -H A RESN
FTEOEHEHHF LRET)IBRCHSEER. RITRFLOBI-RIHER(ETILES,

ARG IrBICEDET,
» Fl EBSHMSFE. RN EESARSLONEFNEDCLSEEERHNNETILDIENS
L HDET.

CIEENSRET DM REFICEWT. RITIHMER I HEEEB (B B B - LI E)Offizk (%
BN EEHENSFFESHET)ELET.
EELENORFICASENEERF TR ETEFEEH T ETEESHHDET,

ORY-TJPYFORBEELEDN25% LT T BESHAFZFCLRAZTV. SNBRFC
GUTEERFRSEORELREBBNICHELET.

BV -2rrFR2WTR.BRE7 P FOEESE DBREEL

OR—7AUF 2 EORBRGT2L—av%E BRI SFREXTELET,

s Falb—23aveR. SHOELCHTSIBAFOEBORCE (ZBHORS) ERTIBET.
—fERC T MPEHAEVFE . SFETH L AEROTEE A E LAMOICHENET,

ORY—DPURICETE. MH0OERERICHMTAEEE. 224> Ny —)L JUdx 21—
E—t— IXIT—IC&EELET,

A=A vy —J)L N A FE—FE—ITAT—[2WLT

A AERETIEEERStD—

s 1QR9E A7 AT O— ULIC 2485 % R A

WFRREEC 1, 135@A 7 275 (8911369, 2548A)

- R OEATEE - W ERICH 2 B EE AR (20165 6 BFIERE)

4/84



EDINETOOOO
000000000000 DO000D0000000O(E12434)

OO0O000Oooooooooooooooond
AAYIHNI—2 ETANYIRLI—-Z D HBDET,

2/

e ERIELT.NATABAYUETL. ABEHUROE ERT HER
RAYYBOI=A ey,

FRAIELT I ATAEAYIETORV D AETHOEEEZ (T
AawizLid—2 FT.7T0LH.AFBOSBRER0OEEMFHETEET(HERID.
AEERNFRELET.),

3 [FREFE 1 QOREIFTIPWDHDEZETVET,

: OREBRRE 4 B208.A2BHOBSEEEEHELET.
DHENSNENVEOBSEIEEITHhRVWCESBNET,

BEEFBESERBENNESFDO AT

BESHBEFOBS. I—Ry BEHETEDSRVWEN. SR0OEMICLSEES. SR TEE
THIELBDET.—A. EMRHMBORS. EFOEHE. F—RVOEE[CI>THELTLL
eHic.BEEFIfFLE S RELLEBREE A RETEET.

BEEf@FOr - ZTHEANBEHFOA A=
P—Hd R » %  v—Hui
) | J BE oy s
@ i
HiRSFIO mhigEH o
EWE EwE /)

R SMETRE S7LARE R RHETRE &7 EREE
[ &F) & BB OMERE ]
Bl &F =8 & F)

ffi # ¥ (SR
@A LRBE L ¥

-k =i

Gw y (Bl
SRETRE .]“iﬁ}

e fect] =i W

+HiCREROERCLSS -y BROERERNOA-YTHEL. TATH EEQEIICES
CEETE-FETSLOTREVER A
A SRICLSEELMAC. RTHRORRATES CL->THERLEY.

5/84



(

(

(

(

EDINETOOOO

000000000000 DO000D0000000O(E12434)
OOoooooooooooooooooood

) 1,550 28
) 28
24,085 100.0
26
) 1,550 28 10
) 28 10
24,085 100.0
26

6/84




EDINETOOOO
000000000000 DO000D0000000O(E12434)
OOoooooooooooooooooood

MRt R
-RRERAHD
EREERBLER
e EHERERELHARE BiEEAHESN
(5EIEE)
-EANBEORE
R—b T4 DR BREEERE L ERERRGBE2M
(ERHEOER)
-FERMIT BREEHRL —TTE

- <HEEBRUIZVFI-FEIBEBRELERT5480 >

B GET

Ay R (HE) -

S A BABRARESE L_,,-E%fﬁﬁguﬁ }
3 AT TR 3

'iﬁﬁﬁiﬂfzgu VI IATIA YA B R (3R I2E)

e

28 10

7/84



EDINETOOOO
000000000000 DO000D0000000O(E12434)
OOoooooooooooooooooood

BEEREENEE (Ce0)

O e —

|

#ilEco

YAGEEF—L

ATSATLA

do—rLlSERTF—L

28 10

28

8/84




EDINETOOOO
O00000000000000000000000O0(E12434)
OooooooooooooooooooOn

77 Y FOFRREERU SR eRERREMAOKE

#r—oE EEFURBLTET

TP FEMORENSEET S A LORBEOLE
ﬁezz:{tjﬁﬁﬁﬁgmmw

DT, TR P,
e (m Aaswiidgsy) =2 (%) i %)
' M o EOEMRES (SR B50  B5T
11.000 p = SECETR RN EE (£8)
10500
10,000
Q500
9,000 - Sq7n =156
=174
8500 —40
11/06 1206 1306 14/06 15/06 JrvE Bik S4T4 FREDE CADA SISH FEDA
AoySiELO—2
11500 i M (IR (%)
M r o EOSEMRE R () BE0 657
11,000 F— frECEE A EH (e)
1.0500. o o
10,000 F---
9,500
9.000 - =170 =156
~274
B500 -40
1/06  12/06  13/06  14/06  15/06 7rvF BER XEDE FREG DAEA ZEEH FREIA

200 1¥E6R~-201685H o 1201584 ~201685H

LRNEER TS 201 1 F6H~2016858

& _LiCi2. 551000 &% PR LC B DG EL TR RUC IR R S U MRS R DTiCi S N T a0 BRSNS S U RS {HERIC
HINTHELCEMREE- RG2S B EY,

® FicE, SN S TREYUET,

® [Jr  FEMORRAERE I SILORZROLN) . LEPNOSEECEDT SN SNOREIROTE-BA-RIVE, TrUERUHO
R RED S AIC DV TR, 77 RSB EEES S AEERNIC R TERL ICERLC BN TY . £ TORET SANF 77/ FD
EENREREUED A,

®EIREE T S AMiEE
B & &---BIEREER(TOPX) (ie2ik )
SRR - MSCIDD Y A A T AR N —2)
AEREE-MO LT =37 F—rubeA T 7 AES D FR R~ —2)
(A ER. A TELICLSERERELT. AENLTSUET.

« WS (TOPX) &2, Wm0 sEE (5 — 5 L8 S Mg es (1 9685 1 D45 i) R SRS 1002 LT, FORDSEENE RELC 0T, BE
HERNITOPNX) . MRESNSFROIDMHECE), BRESESIFGE. TOPEOBRHSLGAROFEOEDR TOPXOREELJZEROE FFRR
TOPIXDESOEEL L IRROR EETIMEREFLCLEYT,

* MSCI O A o e 2R MSCL Ine AL, BEERC N T EEOREENS, SNSRI EEENE~<—- A SRLNEENTT. BENCMT S
RN HE R O — RN Inc R ELE T, 2 M0 Inci. BEROMBEEI SR SLrEEERE T SHHIEELTLEY.,

s MSCIZ T =37 F = ubedf T 208 MEC InC M IRELER SRR T, ORI TR N TVET MCIT I =30 T—r vk T TR,
(B2 d, BB A~ MECI T T2 T =tk £ T w0 A (EESAS, BEL—2) 2 bl SRS M RBICHRALE SO 0T, EENC MY 28 E
DA T O — IO RIZAMSC InCICRBELET . B0 MEC) Inc 3. BEROABEEADNHS LR RER LT ST EHLCLEY,

+ NOMURA-BPI AR HHEBETSHAAETIEATRTSNEFNMEAOAESEOREERTRAESEEN TT . NOMURA-BPICE T 5—{1o
HEk W FOtt—YoEiiE, TATHHRSR AL CRRELE T HESRET AN, TR0 RSELT-UREEALE R A

« L FHRERN- T 7 AL Citigroup Index ILCICAWIRE, BHSLFERI NTLS, RS BEOEROE S IHER S B0 SR el ESL A
A LTI 200 RSO T SE . ek R OHiE— ORI Citigroup index LLCICWMLE T, Bi-, Citigroup Index LLCIZBEROMSEELD

WHSLFAREE T 2N EHLTLET,
n Securities LLCH M LA ELTVSENT. FREFST T SI0nE T BNEE L

H&EM---NOMURA-BP E1l
EHEN T RS T AR B % =)
ST - - PEL A GR-EMT O = Ul T T— 2 I P KM= 2)

< IPEILHGEB-ENMSTD— NI T =2 27 BiF. 1P, Mor
HENTT. E AN LR, Morgan Securities LLCICHELEY.

28 10

9/84



2PV FOEMBEEER U
ARESREEEMIADIHTE

#7— 9. BEDLNERLTLET.,

EDINETOOOO

000000000000 DO000D0000000O(E12434)

OOo0oooooooooooooooood

TPV FEORRIBEEISALD
il 3 22 0D LEaR

HEIP/REMERNCEHESS AOTRERYRLDETD

T.CHEEEEL,

Mvwiigmidd—2
11.500%] (%) W (%)
65.0 65.7

11,000+ L GO
10,500 -  EireaL s pa s it e ) it
10,000 - L 20
9,500 i 0

LT
9,000 (77v EOERBER (G |- 20 4
8,500 A L ! ! — 40

2011711 2012411 2013711 2014711 2015411 (#/A)

Aol O—2,

JryE BEG SolEE REE B EE faER SRER

{ i
11,500 ! LT
SRS B IR BRI (k) 65.0 65.7
11,000+ s
10,500 - 40+
-3.5
10,000+ 20475
9,500 0
LY ! .
9,000} ZrvrosmmER GV -20 169 - 175 174
-220 "' -
8,500 ' | ' * - —2i2
2011711 2012/11 2013711 2016/11 2015/11 (&/g) 2700 BFE XZEDGKRIN BXDE CEmE KRN
20114 11 B~ 201645 10 8 ZPUk 120154 4B~ 20165108

O LR BIFposREEBRRELLLOE AL LTHEL

R/ EEIS 2011 E11B~2016 £ 108

ERREHSLUEMEEEALESNTED. B oRE
s L UEREHCE SO THRLCERBERL IR

SWENBOET .

) FESIE. HARR S EOT ST ICRDET,

10/84

SrorL Rt RAGRES S AL DREREDLEE . £

REMOEFECSITSEIT 1 FMOREROED-#X-
BE, Fry RO RN EEI S AL DOLWTET
L. Z7YFER BN REISAEERNCERNTESLS
ICERLELOTT . ETORE AN 2P EOiE R

ElREDERA.



EDINETOOOO
000000000000 DO000D0000000O(E12434)
OOoooooooooooooooooood

W B SR  TOPX) i, M iEs IS AN — 5 LR Mo B 19585 1 B4 Bl o

gai THEEERTOPX) ST 100:L T, 2O OSSR RNELE RO T M SRR (TOP) (2. W%

(AR 2 ) WEIFROHEEHE TED. ErEEsIME. TOPHOoRHsL 3N B0 0T, TOPIXORLY
BLLRLAROFEEEGTOPKOMEOTEEL L(3@ROELEETFIHRESLTLEY,

MECIDPH o T o0 R k. MSCI Inc. HIIRLE. BEER HRTEEOREENE. SHOE

smms | MSCIDOYA AU FIER HEHEENT A~ —ACSHRLEEEERTT. SR ST DN E T 0 Yol
(LA d. Ge—2) FMSC] Inc CBEBLET. E. M50 Inc. 2. BRSBTS LUFLESE LTS
HERLTLEYT.

MSCIT =308 - =y b of U F w0 21, MSCI Inc, AR LT SEIESC. U RO R EETH
MSCIZR -2 -F—iruf. BTN TLETMSCIT — P 2= ok - Y Fu oA (BlAd. ABE~—2) F.M50T
FHEE A FesR T Tt TS T (R AN, BE LA Ebe RS RECHELEY
(B 2. B~ —2) OTYEERCET SE . DNHENE O te— YO R EMSC Inc. ICREL-2 T, B MSCL
Ine. 3. EENOMNSETISNNELUARER TSR ETLTNEY,

NOMURA-BP] @ Fri@fgdstioRFSEARTRTAACLBHTEAOTREED
B E W T A NSRS T T.NOMURA-BPIICB ¥ 3— YoM B T oe— oW, 7+

B#EM®  NOMURA-BPI A THHESHTSHICBRLET. BRESEESHIL. 77 FORRRENCELT— Y REER

LAEE Ava
LT i RERT T2 A, Citigroup Index LLCICEDME. BHESSTFORIN TS, HRE
samm 27 EREALTeIR ERoR@oRsTERsSHROSERNTNET L ER Y Feo2TY. BIERCMT S
(F<BF.H~=2) EEHL. MR F O — ol BE Citigroup Index LLCICWML-E T 1. Citigroup [ndex
LLCHMigR oS e T sl L UL B @I TaHEELTLET.
JPENHYGEB I —EM JPELHYGB | = EMIO—1UL-F1ri=27 71 Eld. )P, Morgan Securities LLCARHL
HEEE  SO-1UL-F =T A SELTLAENT. MREYRTT 2R AEE TEAENRCL BN T . AENOE
(FR~—2) J.P. Morgan Securities LLCICHMEL-2 7,

(FEEHOERE. AR~ URLICLSHERTEELT. FEEHLTSNET.

11/84



EDINETOOOO
000000000000 DO000D0000000O(E12434)
OOoooooooooooooooooood

28

28 10

12/84



EDINETOOOO
000000000000 DO000D0000000O(E12434)
OOoooooooooooooooooood

28 10 31
6,798,658,353 99.71
6,798,658,353 99.71
19,987,656 0.29
6,818,646,009 100.00
28 10 31
)
6,365,926,280 93.36
6,365,926,280 93.36
28 10 31
568,756,010 98.28
568,756,010 98.28
9,955,635 1.72
578,711,645 100.00
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28 10 31

7,858,863,970 98.22
2,362,505,278 29.53
744,222,988 9.30
636,773,906 7.96
519,601,167 6.49
513,593,113 6.42
468,859,584 5.86
467,742,915 5.85
427,707,003 5.35
352,513,733 4.41
298,915,067 3.74
232,049,935 2.90
217,104,814 2.71
207,712,880 2.60
167,728,633 2.10
157,874,489 1.97
83,958,465 1.05
142,651,449 1.78
8,001,515,419 100.00
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28 10 31
€))
0.9738 0.9418
7,218,792,051 99.71%
7,030,280,283 | 6,798,658,353
30
28 10 31
99.71%
99.71%
28 10 31
)
603,903,175 0.9768 0.9418 98.28%
589,892,624 568,756,010
30
28 10 31
98.28%

98.28%
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28 10 31
(%)
HBOS PLC Float 2017/09/06 99.06 99.75 | 1.535110
1 346,038,000 .31%
342,802,544 | 345,204,048 | 2017/9/6
JPMORGAN CHASE FLOAT 2017/05/30 99.31 99.72 | 0.828750
2 344,952,000 .30%
342,595,977 | 344,010,281 | 2017/5/30
BANK OF AMER CRP Float
99.53 100.11 | 0.537000
3 | 2018/03/28 276,120,000 45%
274,822,236 | 276,440,299 | 2018/3/28
CITIGROUP INC Float 2016/11/30 99.96 100.05 | 0.972000
4 270,367,500 .38%
270,267,464 | 270,516,202 | 2016/11/30
SANTANDER UK Float 2019/08/13 99.50 100.74 | 0.401000
5 218,595,000 .75%
217,517,326 | 220,219,160 | 2019/8/13
INTESA SANPAOLO FLOAT
100.57 100.70 | 0.748000
6 | 2020/06/15 212,842,500 .68%
214,062,087 | 214,340,911 | 2020/6/15
UNICREDIT SPA Float 2017/04/10 100.47 100.24 |  0.646000
7 212,842,500 _67%
213,851,373 | 213,366,002 | 2017/4/10
CRED AGRICOLE SA 6.625%
94.23 97.22 | 6.625000
8 | 2019/09/23 209,720,000 5%
197,638,030 | 203,900,270 | 2019/9/23
RABOBANK 5.5% 2020/06/29 96.71 100.61 | 5.500000
9 ' 201,337,500 53%
104,715,509 | 202,575,725 | 2020/6/29
MORGAN STANLEY Float 2019/01/24 99.41 100.38 | 1.731780
10 199,234,000 _50%
108,062,504 | 199,995,073 | 2019/1/24
FORD MOTOR CRED Float 2019/03/12 97.68 100.07 | 1.675440
11 188,748,000 36%
184,380,371 | 188,882,011 | 2019/3/12
KOREA DEV BANK Float 2017/01/22 100.01 100.02 | 1.506780
12 188,748,000 36%
188,774,424 | 188,804,624 | 2017/1/22
MITSUB UFJ LEASE FLOAT
98.58 99.05 | 1.656780
13 | 2019/07/23 188,748,000 .34%
186,082,878 | 186,968,106 | 2019/7/23
SANTANDER 1SSUAN FLOAT
97.34 99.72 | 0.558000
14 | 2019/09/30 184,080,000 _20%
179,198,198 | 183,566,416 | 2019/9/30
BANCO BILBAO VIZ FLOAT
90.51 96.41 | 6.750000
15 | 2020702718 184,080,000 22%
166,614,489 | 177,484,413 | 2020/2/18
BANK OF AMER CRP FLOAT
100.00 101.94 | 1.162000
16 | 2019/05/06 172,575,000 .20%
172,587,080 | 175,926,406 | 2019/5/6
HYUNDAI CAPITAL Float 2017/03/18 99.93 100.03 | 1.656560
17 175,116,200 _19%
175,002,374 | 175,173,988 | 2017/3/18
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CITIGROUP INC FLOAT 2016/11/10 99.74 100.12 | 1.102000
18 172,575,000 2.16%
172,126,305 | 172,794,170 | 2016/11/10
DANSKE BANK A/S FLOAT 2022/04/06 99.54 104.13 | 5.875000
19 161,070,000 2.10%
160,337,131 | 167,728,633 | 2022/4/6
ING GROEP NV 6.0% 2020/04/16 94.14 98.87 | 6.000000
20 167,776,000 2.07%
157,956,070 | 165,888,520 | 2020/4/16
SOCIETE GENERALE 8.25%
101.02 102.75 | 8.250000
21 | 2018/11/29 157,290,000 2.02%
158,906,941 | 161,617,047 | 2018/11/29
BANCO SANTANDER 6.25% 2019/03/12 87.50 93.00 | 6.250000
22 ' 172,575,000 2.01%
151,018,656 | 160,512,007 | 2019/3/12
GOLDMAN SACHS GP Float
99.53 101.04 | 2.429330
23 | 2023711729 136,318,000 1.72%
135,685,484 | 137,743,886 | 2023/11/29
UBS AG JERSEY 7.25% 2017/02/22 102.85 101.42 | 7.250000
24 131,075,000 1.66%
134,818,502 | 132,944,129 | 2017/2/22
SOLVAY SA FLOAT 2017/12/01 100.50 100.52 | 0.521000
25 115,050,000 1.45%
115,626,400 | 115,656,313 | 2017/12/1
TELEFONICA EMIS EMTN FLOAT
100.24 100.14 | 0.446000
26 | 2017/04/10 115,050,000 1.44%
115,331,872 | 115,211,070 | 2017/4/10
VERIZON COMM INC FLOAT 2018/9/14 101.99 102.57 | 2.605780
27 104,860,000 1.34%
106,947,762 | 107,564,339 | 2018/9/14
ANHEUSER-BUSCH FLOAT 2021/02/01 100.65 102.48 | 2.016500
28 104,860,000 1.34%
105,547,881 | 107,467,868 | 2021/2/1
NATL BANK CANADA FLOAT
100.33 100.44 | 1.695780
29 | 2018/12/14 104,860,000 1.32%
105,206,038 | 105,321,384 | 2018/12/14
HANA BANK Float 2016/11/09 100.22 100.02 | 1.917350
30 104,860,000 1.31%
105,004,886 | 104,880,972 | 2016/11/9
30
28 10 31
98.22%
98.22%
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28 10 31
/
2017
02 33,122,000 |3,417,859,180 | 3,459,261,680 50.73%
2017 02 22,310,000 [2,536,156,180 |2,567,434,800 37.65%
2017
02 2,660,000 337,825,320 339,229,800 4.98%
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28 10 1

)C ) ) )
( 2$ 4 20 ) 10,386,583,679 10,386,583,679 1.0108 1.0108
( 22 4 20 ) 7,974,960,748 7,974,960,748 0.9932 0.9932

27 10 9,542,310,012 1.0085

11 9,303,540,811 1.0106

12 8,901,542,012 1.0089

28 1 8,682,656,933 1.0016

2 8,192,426,532 0.9831

3 8,126,898,673 0.9935

4 7,875,910,131 0.9957

5 7,767,809,205 0.9995

6 7,511,733,862 0.9877

7 7,411,483,387 0.9991

8 7,223,992,472 1.0053

9 7,025,454,513 1.0031

10 6,818,646,009 1.0081
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28 10 1
( XD | ( )C )
2; 4 20 ) 1,030,640,936 1,030,640,936 1.0300 1.0300
22 4 20 ) 715,150,174 715,150,174 0.959%4 0.9594
27 10 956,547,439 1.0534
11 939,004,229 1.0521
12 864,317,987 1.0478
28 1 839,958,820 1.0413
2 742,189,672 0.9655
3 748,826,632 0.9868
4 686,748,279 0.9649
5 677,720,314 0.9732
6 618,222,186 0.8935
7 625,272,041 0.9143
8 584,106,544 0.9121
9 565,599,458 0.8954
10 578,711,645 0.9212
)
1 0.0000
2 0.0000
28 4 21
28 10 20
)
1 0.0000
2 0.0000
28 4 21
28 10 20
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)
1 1.1
2 1.7
28 4 21
1.2
28 10 20
()
100
)
1 3.0
2 6.9
28 4 21
5.3
28 10 20
)
100
1 11,411,251,985 1,135,172,974
2 1,566,971,515 3,813,802,846
28 4 21
84,493,120 1,226,772,338
28 10 20
Q)
¢ 2
1 1,152,885,300 152,254,101
2 142,259,613 397,508,153
28 4 21
0 113,700,198
28 10 20
D
¢ 2)
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