EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

29 12 14
6 29 3 16 29 9 15

G7 2014-11

03 5208 5947

1/74



G7

G-SIFls

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

12

2/74



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

(http://www._toushin.or._jp)

G7 G-SIFls

G7
G-SIFIs FSB

PineBridge
Investments LLC
° PineBridge Investments

4 3 6 9 12 15

3/74



EDINETOOOO
O0000000000000000000O0(E12437)
Oooooooooooobooooooad

1 27 3 16

L] e
FRI305F

11A208(*) 7A318(X)

200

26 11 20

4174



EDINETOOOO
00000000000 DO00D00O00O0O(EL2437)
Ooooooooooooooooooad

[EFEEkl=T] EHofHA - 217
WA 7)) w3/

AR A Y- } }
LT )Zr—

TR i B ] RUVE
a7 =R 1 V) - FEESF
7P F 2014-11

- SEROET - BRIEDITE
e

S BRI
[HEE 2] [S5sE24]
B’ oTY i - = A{EsEmiTHRASH
{2 A RS Eﬁ(ﬁi?%ﬁﬁ%ﬁ%@i} .
AT 4 T—EA
P EmiEDRE - FT BEiEtzn O AT O
 (EHBIEDEMRISE - Bkl T
MiTE - {S5LHAE BB
. (EEE AR - EIAEDSE
(EHEEOR Y 1
- BSRBE. SERHREEOER
oy

[R5 +1]
FL R OEE Y 2 M B
5 |IFE S L CEEEmMERE

—

- BEEOEEDIEL it

- —BRAFH FE D ERER L e e——

- NEEnfnE. —ERRERIE.
(B DL DERL

?: EE%E%\ BERESE0AET

=3

PineBridge Investments

5/74



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

500,000,000 29 10

61 11

62 1

9 2

13 7 AIG

14 4

19 4 AIG

20 4 AIG

20 5 AIG

21 12

29 10

PineBridge Investment Prins Bernhardplein 200 41000 100
Holdings B.V. 1097 JB Amsterdam The Netherlands ’

PineBridge Investments

G7 G-SIFls
G7 G-SIFls
G7 G-SIFIs
G7
G-SIFlIs FSB

PineBridge
Investments LLC

6/74



g b~ W NP

~N O

10
11

12

13

14

15

16
17

18
19
20

21

20

12

21

22

7174

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

2 1
20
2 2
1 4
2 1 6
2 1 7
2
1 9
1 11
2 1 10
2 1 11
18
2 1 19



22

23

o O A W DN P

- EERHAE R

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

2 1 14
22
1 13 18 1
2 6 15
13 18 2 6
14 15
2
2 1 14
2 2 1
5
ﬁt{;gntémﬁ,ﬁ?

F7 yb 952 | Z7FD s
& MR 0 | AR FISE htaaii

+ GERMELT

4

v RS ETTIETRE R PIEBETHERR = D= AR

DEHE

10

8/74



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooodod

B el DAL, Pz DSAR], SiiEOFER SRR

&3 M =¥|-=20 BE T DA AEF T

BrFiEw 032 0EE A LR

= Firub 03 AR ER AL —RITTDERER. 5

= FEREE. MRRES 8 A0 87052 OIn SRS, B A —HER
T —CHT LIERER. 5

BERAT - LABLUSHE, Brrat DSARTDER (FF
PEE AL BEEEOnE AR SR E T IIRS FIETE T D

9
4
29 10
EREF] DFFTRY e— 1 —F BT

=1 DA A DR <_> -hFdU -5
EEORE - BFEOFHE S

- =

L —F S R

SR BOEIT

3 6 9 12 15

9/74



10

10

16

10/74

EDINETOOOO

o o o o =X 22 )
Ooooooooooooooooooad

236

341

10

20



g b~ W N P

11/74

EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

50

50

10

100 50

12/74



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

G7 G-SIFls

13/74



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

37 6

14174



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

24 11 29 10 5 1

26 11 20 26 11 29 10
27 11 29 10

TOPIX
MSCI
MSCI
NOMURA-BPI
JP GBI-EM

15/74



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

TOPIX
MSCI MSCI
MSCI Inc.
MSCI Inc.
NOMURA-BPI
Citigroup Index LLC
Citigroup Index LLC
JP GBI-EM J.P. Morgan
Securities LLC
J.P. Morgan Securities LLC
26 10 1 26 11 19
1 1 3.24 3.0
03-5208-5858 9:00 17:00
http://www._pinebridge.co.jp/
0.5
1.4364 1.33
1.4364 1.33

( ) 0.7020 0.65

( ) 0.7020 0.65

( ) 0.0324 0.03

16/74



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

0.35

20.315 15.315 5

20.315 15.315

15.315

NISA

17/74



EDINETOOOO
o o o o =X 22 )
Ooooooooooooooooooad

29 10

18/74



EDINETOOOO

o o o o =X 22 )
Ooooooooooooooooooad

29 10 31
1,418,098,702 31.44
1,192,504,162 26.44
914,136,766 20.27
288,978,187 6.41
3,813,717,817 84.55
696,948,249 15.45
4,510,666,066 100.00
1. 29 10 31
)
SOCIETE GENERALE SA | 6,250,000| 16,909.19| 1,056,824,996| 15,600.52| 975,032,618| 8.875 21.62
DB CONT CAP TRUST IV | 4,592,000 15,119.44| 694,284,945 13,646.19| 626,633,446 8.000 13.89
BARCLAYS BANK PLC 4,025,000 16,334.13|  657,449,039| 15,119.68| 608,567,363| 6.750(2023/1/16 | 13.49
BNP PARIBAS 3,200,000| 15,405.37|  492,972,134| 13,845.81| 443,066,084 7.781 9.82
BARCLAYS BANK PLC 2,380,000 15,567.41  370,504,587| 14,830.25| 352,960,070 6.000 7.83
HT1 FUNDING GMBH 2,280,000 13,502.16|  307,849,334| 12,674.48| 288,978,187 1.842 6.41
AMERICAN INTL GROUP [ 1,850,000 16,984.53|  314,213,932| 15,540.72| 287,503,320 8.625)|2038/5/22| 6.37
ROYAL BK SCOTLND
1,800,000| 13,815.03| 248,670,647 12,832.04| 230,976,729 2.001 5.12
GRP PLC
2. 29 10 31

84.55
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5,255,472,864 10,076

29 3 15 5,249,760,056 10,066
4,622,693,864 10,222

29 9 15 4,618,045,859 10,212
28 10 6,540,667,184 10,027

11 6,242,966,457 9,816

12 6,030,716,743 9,873

29 1 5,710,572,284 9,965

2 5,395,548,625 10,049

3 5,148,054,117 10,045

4 4,998,177,351 10,077

5 4,921,192,880 10,134

6 4,825,802,883 10,172

7 4,772,410,130 10,195

8 4,638,117,176 10,205
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5,414,215 4,766,229
379,984
200,835,597 159,367,423
5,027,347 1,259,258
5,383,047,575 4,756,728,185
5,383,047,575 4,756,728,185
66,976,816 114,226,920
1,905,045
2,607,788 2,261,090
43,208,359 5,473,523
419,329 377,181
18,170,047 16,343,541
135 71
133,287,519 138,682,326
133,287,519 138,682,326
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328,704 327,914
44,035,710 35,779,595
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6,535,814,508 4,980,426,063
82,076,598 69,160,439
132.16 144 .87
5.00 5.00
3,105,020 2,386,915
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] ]
100,778,339 85,188,470
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20,475,984 17,330,869
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123,677,818 4,864,793
123,677,818 4,864,793

5 29 3 15
2,359,552,114 2,426,528,930| 66,976,816
2,853,086,995 2,847,672,780 5,414,215
5,212,639,109 5,274,201,710| 61,562,601

6 29 9 15
1,710,478,809 1,705,712,580 4,766,229
2,870,052,630 2,984,279,550| 114,226,920
4,580,531,439 4,689,992,130| 109,460,691
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©)
1 29 9 15
(€H)
@)
BNP PARIBAS 7.7810% 3,200,000.00]  3,392,012.80
DB CONT CAP TRUST IV 8.0000% 4,592,000.00|  4,784,248.67
HT1 FUNDING GMBH 1.8420% 2,280,000.00|  2,176,032.00
ROYAL BK SCOTLND GRP PLC 7.0916% 2,400,000.00|  2,324,731.20
12,472,000.00|  12,677,024.67
(1,664,239,798)
12,677,024.67
(1,664,239,798)
AMERICAN INTL GROUP 8.6250% 05/22/2038| 1,350,000.00|  1,458,000.00
BARCLAYS BANK PLC 6.7500% 01/16/2023| 4,025,000.00|  4,095,489.82
BARCLAYS BANK PLC 6.0000% 2,380,000.00|  2,382,677.50
BNP PARIBAS 7.4360% 2,500,000.00  2,489,375.00
HSBC HOLDINGS PLC 6.3750% 10/18/2022| 2,450,000.00|  2,461,644.85
SOCIETE GENERALE SA 8.8750% 6,250,000.00|  6,592,875.00
18,955,000.00|  19,480,062.17
(2,874,672,774)
19,480,062.17
(2,874,672,774)
4,538,912,572
(4,538,912,572)
4 100.0 36.7
6 100.0 63.3
2
3

®
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*2 1,330,816 *2 1,773,188
44,673 41,817
115,444 104,300
1,290,820 1,071,108
190,273 190,394
2,980 7,421
22,574 7,634
2,997,583 3,195,865
*] 49,221 *1 42,540
*] 7,704 *1 6,420
56,926 48,960
403 0
3,875 3,875
4,278 3,875
88,177 84,642
457,209 164,013
116,806 107,802
10,013 926
74 74
672,281 357,460
733,486 410,296
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579,093 471,912
298,548 406,627
775,807 1,427,069
175,895 66,643
10,655 8,886
2,845 4,938
73,035 12,700
41,835 67,378
22,174 25,993
2,089,638 2,522,365
82,642 79,386
31,281 35,022
9,780 893
123,704 115,303
2,213,342 2,637,669
500,000 500,000
31,736 31,736
31,736 31,736
265,112 265,112
230,000 230,000
505,700 38,977
1,000,813 456,135
1,532,550 987,872
14,822 19,379
14,822 19,379
1,517,727 968,492
3,731,069 3,606,161
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7,659,889 6,833,224
1,385,463 651,654
88,945 101,498
9,134,298 7,586,377
3,573,904 3,195,946
50,258 19,860
964,086 878,519
1,906,360 1,479,755
21,236 14,698
158,994 137,549
8,791 7,615
3,437 2,547
6,687,071 5,736,493
74,211 74,211
798,005 762,043
256,144 236,739
148,790 44,469
41,835 67,378
22,174 25,993
2,793 3,490
2,128 831
43,573 27,008
19,326 15,424
155,429 166,429
38,216 41,760
1,821 3,741
23,307 9,065
630,773 562,860
87,273 78,895
2,345,807 2,120,345
101,419 270,460
80 1,526
- 33
539 258
620 1,817
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31 27 1 1 27 12 31
(
500,000| 31,736|  -| 31,736| 265,112 230,000| 502,723| 997,836 1,529,573| 15,020  15,020] 1,514,553
- - - - - -l 2,976 2,976 2,976 - - 2,976
- - - - - - - - - 197 197 197
- - - - - -l 2,976 2,976 2,976 197 197 3,174
500,000{ 31,736]  -| 31,736| 265,112| 230,000| 505,700] 1,000,813| 1,532,550  14,822|  14,822| 1,517,727
32 28 1 1 28 12 31
(
500,00031,736]  -|31,736]265,112|230,000f  505,700| 1,000,813 1,532,550| 14,822| 14,822| 1,517,727
- - - - -| 544,678| 544,678| 544,678 - -| 544,678
_ i ; - - - - -l 4,557 4,557 4,557
_ - - - -| 544,678| 544,678| 544,678  4,557|  4,557| 549,235
500,000|31,736]  -|31,736|265,112[230,000f 38,977 456,135| 987,872| 19,379| 19,379| 968,492
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2) 1,071,108 _
3) 190,394 _
3,034,691 _
31 32
27 12 31 28 12 31
1.
457,209 164,013
2. 2.
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