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99.68
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1 670,000, 000] 100.06 670,453,770 100. 06} 670,453,770 1.3 2015/7/21 3.07|
2 558,000,000 101.00] 563,616,364 101.00] 563,616,364 1.6 2016/2/26| 2.58
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11 300,000, 000) 100. 214 300,634,450 100. 214 300,634,450 1.4 2015/8/26| 1.37]
12 300,000,000 100.00] 300,000,000 100.00] 300,000,000, 0.051 2016/3/7| 1.37]
13 200,000, 000] 100.28 200,563,290 100. 28} 200,563,290 1.41] 2015/9/18| 0.91f

27/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodooodnoodd

200,000,000} 100. 27} 200,549,040, 100. 27| 200,549,040 0.595( 2016/1/20 0.91]
200,000,000} 100.03} 200,076,798, 100.03} 200,076,798  0.246] 2015/9/18| 0.91f
200,000, 000] 100.03 200,071,945 100.03} 200,071,945 0.55| 2015/7/27) 0.91
200,000, 000f 100.03} 200,070,640, 100.03} 200,070,640 0.135( 2016/2/26( 0.91]
200,000,000} — 199,955,133 — 199,955,133 — — 0.9]
200,000,000} — 199,955,133 — 199,955,133 — — 0.9]
200,000,000} — 199,955,133 — 199,955,133 — — 0.9]
200,000,000} — 199,938,648, — 199,938,648 — — 0.9]
200,000, 000f — 199,938,457 — 199,938,457 — — 0.9]
200,000,000} — 199,936,732 — 199,936,732 — — 0.91
200,000,000} — 199,933,742 — 199,933,742 — — 0.9]f
200,000,000} — 199,931,557 — 199,931,557 — — 0.9]
170,000, 000] 101.40 172,391,543 101.40f 172,391,543 1.8 2016/4/26| 0.79
170,000, 000f 100. 00} 170,016,148 100.00f 170,016,148 0.2] 2015/7/15| 0.77
150,000, 000] 100.07 150,106,049 100.07} 150,106,049 0.55| 2015/8/27] 0.68
120,000, 000} 100. 09| 120,117,590 100.09f 120,117,590 0.5| 2015/9/25| 0.55
117,000,000} 101.37] 118,608,615 101.37] 118,608,615 1.8] 2016/4/20| 0.54
)

5.87

7.69

21.22

6.44

11.46

52.69

28/105



27

EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

)
(2015 5 18 ) 1 1.0153 1.0153
2014 11 1 1.0012 —
12 0.9 0.9910 —

29/105



EDINETOOOO

00000000000 DO00O0O((EL2460)
ooooodooodooodnoodd

2015 1 0.9 — 0.9943 —]
2 1 — 1.0014 —]
3 1 — 1.0047 —]
4 1 — 1.0123 —]
5 1 — 1.0186 —]
6 1 — 1.0110 —]
27 1
(@)
(2015 5 18 1 1 1.0318 1.0318
2014 11 1 —] 1.0015 —]
12 1 —] 1.0164 —]
2015 1 0.9 — 0.9993 —
2 1 — 1.0174 —
3 1 — 1.0264 —]
4 1 —] 1.0258 —
5 1 — 1.0774 —
6 1 — 1.0564 —
27 1
)
(2015 5 18 0.9 0.9 0.9897 0.9897
2014 11 0.9 —] 0.9993 —]
12 0.9 —] 0.9747 —]
2015 1 0.9 — 0.9318 —]
2 0.9 — 0.9490 —
3 0.9 — 0.9395 —]
4 0.9 — 0.9765 —]

30/105



EDINETOOOO

00000000000 DO00O0O((EL2460)
ooooodooodooodnoodd

5 1 1.0021] —
6 0.9 0.9855 —
1
2014 11 20 2015 5 18 0.0000
1
2014 11 20 2015 5 18 0.0000
1
2014 11 20 2015 5 18 0.0000
2014 11 20 2015 5 18 1.5
100
2
2014 11 20 2015 5 18 3.2
100
2

31/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

2014 11 20 2015 5 18 1.0
100
2 1
2014 11 20 2015 5 18 1,000,000 — 1,000,000
2014 11 20 2015 5 18 1,000,000 — 1,000,000
2014 11 20 2015 5 18 1,000,000 — 1,000,000

32/105



| W ES SEPNETOLEE )

ERFEH - HREOERS

L]
¥ 5

EDINETOOOO
O00OO00000000000000(E12460)
Oooooooooooobooooooad

Aa—x

— R, F OB

(B EE) | =——-tan e

i M RFRa—2
a 17908

LELt

(]
_p

BRARSIBI—2

EOsiY. R

FEErrrs

1o b

l—:&_ _. - ._._.'1'. -

wisesE
s
=i
S

HERACEAN SRR )

W N o A R =

WS TREASURY NOTE

EMERCOY FLITURE. EFIM DIF TL

WS TREASLIRY INFLATE PROT BD
JUAT 2E08-CW1 ATD TWALIR 2 0Re
SAL 2008-1 A% | MLIB+ | 5BP
DWALT F008-0CH AY IMLIB+TSER
CRLTY P00 -WaiC T AJD 1 MLIE+3 1
NHELI 2006-AF1 AJ

SARM 20081845 (A1 IMLIB-3P
QKERE JO05-1A G

BRLR %)

- “.'.

i=

00
on—1
*EEFMER
EAREREE—Y -1 E8
2RrEnEE—Y—CES
EraRET—T—UES
SAnERET—Y-—LES
SEEEREE—TY—LUES
SEkEREE—Y-UES
EMcma B Eo— - BEEs)

12
w

2
.y
1]
12
(B ]
(8]
L)
(]
0]

2
L8
(8]
LR
1]
LK:]
ag

33/105

-
.7

1z
(B
(8]
]
1]
o



EDINETOOOO
O00OO00000000000000(E12460)
Oooooooooooobooooooad

FREUREEOHTS I

™ Aa—a ~ EAI—R
]
is

LI 1
as
B L
48
-1
-i8 o

N ERARSEI—2

N HITH e EEE D iR R R DNE B

= e

NN POTE PME PANE DR R NOE mOE RUE pieE

PP OEMESRERNNG R N TR,
APLEEALFT—0ERUERAL,

PN EIRE B (2045 ANB SR TOREN.
SMSEIRENASENENMEEEAEETOOER,

BIrAFNEMERLHETREORNATE). RROEMELENET SLOTREYESA. 877 FOEMERZ. Nl. BIESEH—
LA—UTRALTOSBEMRYEY. 8YSODHMDEEVEITLE DR RG SRS RUET .,

34/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

0120-753104( )
9 5

http://www.nomura-am.co. jp/

28 8 3

35/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

0120-753104( )
9 5

http://ww.nomura-am.co.jp/

36/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(
)
1 2
( )
1
2 1 (
)
0120-753104 ( )
9 5
http://ww.nomura-am.co.jp/
36 11 18 ( 26 11 20 )
5 17 11 16 11 17 5 16
( )
) 10
30

37/105



(

(

(

(

)

)

)

)

(

)

(

(

)

)

(

)

16

(

(

)

)

38/105

(

)

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



(

(

(

)

)

)

(

(

(

(

)

)

)

)

)

()

http://ww.nomura-am.co. jp/

)

39/105

18

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



10

40/105

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



(

(

)

)

133 )(

193

41/105

(

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( 38 59 )(

( 12

26 11 20 27 5 18



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

10,001
1,000,776
10,002

1,020,779

1,020,779

177
5,218
116

5,511

5,511

1,000,000

15,268
15,268

1,015,268

1,015,268

1,020,779

42/105



26 11 20

27

5 18

1
20,778

20,779

177
5,218
116

5,511

15,268

15,268

15,268

43/105

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

26 11 20 27
5 18
1
27 5 18
1,000,000
1 1.0153
(10,000 (10,153 )
1
26 11 20
27 5 18
2,908
A 10
B 15,258
c 0
D 0
E=A+B+C+D 15,268
F 1,000,000
10,000 G=E/Fx 10,000 152

44/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodoooonooodd

10,000

H

0

I=Fx H/10,000

0

€
1
26 11 20
27 5 18
1.
2.
3.
O
©]
o
)
1
27 5 18

45/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodooodnoodd

1
26 11 20
27 5 18

1
26 11 20
27 5 18

1,000,000
0
1
26 11 20
27 5 18
20,776
2
20,778

1
@ ( 27 5 18 )
@ ( 27 5 18 )

46/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

PIMCO
A N JPY

1,000,776

98.6%

1,000,776

99.0%

1,000,776

10,002

1.0%

10,002

1.0%

10,002

1,010,778

D

47/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

10,001
1,017,436
10,002

1,037,439

1,037,439

177
5,307
116

5,600

5,600

1,000,000

31,839
31,839

1,031,839

1,031,839

1,037,439

48/105



26 11 20

27

5 18

1
37,438

37,439

177
5,307
116

5,600

31,839

31,839

31,839

49/105

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

26 11 20 27
5 18
1
27 5 18
1,000,000
1 1.0318
(10,000 (10,318 )
1
26 11 20
27 5 18
2,953
A 11
B 31,828
c 0
D 0
E=A+B+C+D 31,839
F 1,000,000
10,000 G=E/Fx 10,000 318

50/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodoooonooodd

10,000

H

0

I=Fx H/10,000

0

€
1
26 11 20
27 5 18
1.
2.
3.
O
©]
o
)
1
27 5 18

51/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodooodnoodd

1
26 11 20
27 5 18

1
26 11 20
27 5 18

1,000,000
0
1
26 11 20
27 5 18
37,436
2
37,438

1
@ ( 27 5 18 )
@ ( 27 5 18 )

52/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

PIMCO
A N USD

1,017,436

98.6%

1,017,436

99.0%

1,017,436

10,002

1.0%

10,002

1.0%

10,002

1,027,438

D

53/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

10,001
975,198
10,002

995,201

995,201

171
5,250
116

5,537

5,537

1,000,000

10,336

989,664

989,664

995,201

54/105



26 11 20

27

5 18

1
4,800

4,799

171
5,250
116

5,537

10,336

10,336

10,336

10,336

55/105

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

26 11 20 27
5 18
1
27 5 18
1,000,000
5 6 1 10
10,336
1
1 0.9897
(10,000 ) (9,897 )
1
26 11 20
27 5 18
3,014
A 0
B 0
C 0
D 0

56/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodoooonooodd

E=A+B+C+D 0

F 1,000,000

10,000 G=E/Fx 10,000 0
10,000 H 0
I=Fx H/10,000 0

@
1
26 11 20
27 5 18
1.
2.
3.
O
[©]
[©]
@
1
27 5 18

57/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

1
26 11 20
27 5 18

1
26 11 20
27 5 18

1,000,000
0
1
26 11 20
27 5 18
4,802
2
4,800

@ ( 27 5 18 )

58/105



@

27

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

PIMCO
D N World

975,198

98.5%

975,198

99.0%

975,198

10,002

1.0%

10,002

1.0%

10,002

985,200

D

7,824,508,793
3,280,134,599
6,568,160,424
1,704,766,194
2,299,767,736

10,625,256

16,596,046

21,704,559,048

21,704,559,048

59/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

21,269,706,853

434,852,195
21,704,559,048

21,704,559,048
21,704,559,048

27 5 18
1
1 1.0204
(10,000 ) (10,204 )
@
26 11 20
27 5 18
1.
2.

60/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

@

27 5 18

27 5 18

26 11 20
13,740,219,714
12,214,827,998

4,685,340,859
21,269,706,853

98,039,216
21,153,384
90,833,124
84,894,238
898,659,144
9,472,270
6,608,812
1,511,406

61/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

5,548,809
14,266,147
1,583,699,638
5,716,956
8,788,959
6,262,524
104,455,183
449,545
1,233,203
151,953,753
982,608
3,965,894
991,474
982,609
982,609
982,609
982,608
98,261
98,261
982,608
982,608
982,608
982,608
98,261
98,261
9,826
982,608
982,608
98,260
98,261
982,609
982,608
982,608
98,261
982,607
982,608
982,608
982,608
98,260
982,608
982,608
982,608
982,608
982,608
982,608
98,261
98,260
982,608

62/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

98,261
98,260
982,608
98,260
982,608
98,261
982,607
982,608
98,261
982,607
982,608
982,608
98,261
98,260
982,608
9,826
982,608
98,261
984,834
984,834
984,834
984,834
984,834
984,834
49,354,623
982,608
984,543
984,543
984,543
984,543
984,543
984,543
10,000
984,252
98,261
984,252
984,252
984,252
98,261
984,252
984,252
982,609
982,609
982,609
982,609
982,607
982,607
982,608

63/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

98,261
98,261
98,261
98,261
983,768
983,768
983,768
983,768
983,768
983,672
983,672
983,672
983,672
983,672
983,672
983,381
98,261
983,381
983,381
1,967
982,609
98,262
982,609
98,261
983,091
983,091
983,091
983,091
982,995
98,260
982,898
982,898
982,898
982,898
982,898
982,898
982,801
491,401
982,608
982,608
982,608
982,608
982,415
982,415
982,415
982,415
982,029
982,029

64/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

982,029
982,029
981,547
981,547
981,451
1,963
981,451
981,451
588,871
981,451
196,291
294,436
981,451
48,092
981,451
4,908
981,451
981,451
392,831
981,451
98,146
196,291
294,436
13,741
981,451
981,451
981,258
981,258
98,117
98,117
8,829,589
981,066
9,809
9,809
9,809
9,809
9,808
9,808
9,808
9,808
9,807
9,807
9,807
9,807
98,049
980,489
98,049
980,489

65/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

98,049
980,489

9,805

9,805

9,805

9,805

9,803

980,297
980,297

9,803

980,297

9,803

9,803

9,803

9,803

9,803

9,801

9,801

98,261

98,261

98,261

98,261

98,261

98,261

98,261

98,261

98,260

98,260

98,261
982,607
35,652,519
5,276,885,002
3,422,819,779
2,477,443,776
4,635,437,085

1,186,053,936

950,607,608

9,818
9,818

@ ( 27 5 18 )

66/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

©) 27 18 )
170,000,000 170,046,764
60,000,000 60,011,370
50,000,000 50,017,956
200,000,000 200,074,082
500,000,000 499,999, 280
500,000,000 499,999, 885
300,000,000 299,999,550
300,000,000 299,999,519
200,000,000 199,999,560
500,000,000 499,987,078
500,000,000 499,999,555
11 3,280,000,000 3,280,134,599
15.1% 23.7%
3,280,134,599
100,000,000 100,036,484
171,000,000 171,252,469
50,000,000 50,110,557
300,000,000 301,097,775
352,000,000 353,502,498
100,000,000 100,863,024
100,000,000 101,007,180
558,000,000 564,615,426

67/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodooodnoodd

68/105

170,000,000 172,732,920
160,000,000 160,224,957
60,000,000] 60,184,723
29,000,000] 29,369, 130]
117,000,000 118,841,890,
440,000,000 440,498,450,
10,000,000 10,013,872
50,000,000 50,186,496
50,000,000 50,111,352
20,000,000 20,089,658
30,000,000 30,053,358
300,000,000 301,147,728
150,000,000 150,149,084
200,000,000 200,225,374
300,000,000 300,000,000
330,000,000 330,039,603
30,000,000 30,016,665
120,000,000 120,172,974
420,000,000 420,072,462
200,000,000 200,167,018
150,000,000 150,179,235
50,000,000 50,072,564
70,000,000 70,011,586
50,000,000 50,024,764
100,000,000 100,016,024
100,000,000 100,040,576
100,000,000 100,053,875
200,000,000y 200,109,435
810,000, 000j 810,869,238




EDINETOOOO
00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

6,547,000,000 6,568,160,424

30.3% 47 .4%
6,568,160,424

200,000,000 200,663,850

100,000,000 100,588,794

400,000, 000; 400,266,988

500,000,000 500,614,143

100,000,000 100,065,503

400,000,000 402,566,916

6 , 700,000,000 1,704,766,194
7.9% 12.3%
1,704,766,194

100,000,000j 99,974,085

100,000,000 99,999,639

100,000,000 99,945,373

100,000,000 99,999,617

100,000,000 99,996,891

100,000,000 99,988,867

200,000,000 199,971,468

100,000,000 99,999,031

100,000,000 99,995,487

100,000,000 99,994,901

200,000,000 199,985,753

200,000,000 199,969,202

100,000,000 99,999,214

200,000,000 199,995,066

200,000,000 199,991,615

200,000,000 199,977,811

100,000,000j 99,983,716

17 2,300,000, 000 2,299,767,736
10.6% 16.6%

69/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooodooodnoodd

2,299,767,736

13,852,828,953

D

70/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

27 6 30

1,012,329

1,333

1,010,996

1,000,000

1.0110

27 6 30

1,057,810

1,405

1,056,405

1,000,000

1.0564

27 6 30

986,921

1,378

985,543

1,000,000

0.9855

27 6 30

22,001,056,984

200,430,956

21,800,626,028

21,361,892,940

1.0205

71/105



@

@

®

*

®

©)

72/105

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

o
27 6 17,180
20,000,000
5,150,693

@
@

73/105



(b)

mEs

HESAF

Y

jLJL

EDINETOOOO
00000000000 DO00O0O((EL2460)

Ooooooooooooooooooad

EREEEAS
RAMMORE /0L ARURFTIOLAOEN, BE,

%

MERRHE
| BFARE. CRAES

-

'

!

s
5 DL T8 % 0
| . E-BAF |

(M—F T8

#t. MusoR: [

-

F 3

L

r

ERFEENLRE
AR E UERNO TR,
BHGLUID R SRS

1

"‘\\

'

il A B AR
WEITOF IO EIRE.
WBAFOCAMFE. .

HEH

'l\

ARFSLHAORESE
IZhi-aMiis®I-o%
HUEUTZEMEORS

MroRBEVICHE. €0
BEI X S{(RBNRBD
. 28

1

BEsl~OMBEERR

[ AsEERAGE )

A

\ OEMBHEE W _/

AVTSAT A
(P

manE
EHAFRROAS 158
KRR RBD 1D
- MR BT RRO
K. 50%

PRC (Performance Review Committee)
WRATH—TAQGH. BiEL Y 0B

27 5 29

74/105




EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

881 19,140,040
45 222,398
18 7,630,335
122 1,039,578
1,066 28,032,350
( )
( 38 59
( 19
52 )
193 ( 26
27 31 )
( 26 31 ) ( 27 31 )
( ) ( )
)
247 411
51,758 56,824
11,800 17,100
0 15
28 29
287 330
10,741 12,679
5,999 7,436
2,010 2,594
159 73
8 9
83,026 97,486
1,508 1,322
442 413
1,065 909
8,249 7,254
8,248 7,253
1 0

75/105




EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooaod

0 0
22,052 24,840
11,747 11,593
9,609 10,149
35 30
50 49
80 60
347 2,776
181 179
0 0
31,810 33,417
114,837 130,903
26 31 ) 27 31 )
( ) ( )
106 118
9,720 11,602
2 1
33 32
4,493 4,883
5,191 6,684
8,420 10,221
1,960 1,961
3,984 4,558
- 1,721
24,191 30,182
- 2,467
505 521
3,211 747
3,716 3,735
27,907 33,918
80,249 90,092
17,180 17,180
11,729 11,729
11,729 11,729
51,339 61,182
685 685
50,654 60,497
24,606 24,606
26,048 35,890
6,679 6,893
6,679 6,893
86,929 96,985
114,837 130,903

76/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

25 26
26 31 ) 27 31 )
( ) ( )
87,258 96,159
24,589 31,466
188 221
112,036 127,847
44,194 47,060
793 823
0 -
6 5
20,794 28,326
1,250 1,299
19,544 27,027
941 1,156
2,926 3,275
188 193
948 951
76 77
1,712 2,053
69,656 80,648
11,091 11,660
292 289
6,823 6,874
3,975 4,496
131 131
454 472
387 501
1,212 1,218
1,069 723
3,518 3,120
6,596 6,815
24,460 24,643
17,919 22,555
25 26
26 31 ) 27 31 )
( ) ( )
3,680 4,038

77/105




EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooaod

0 -
3 5
379 347
336 366
4,400 4,756
11 -
24 28
132 137
169 166
22,151 27,146
- 794
203 142
203 936
51 -
2 91
2,491 _
17 357
- 1,721
2,562 2,169
19,792 25,913
7,608 8,433
90 2,488
12,273 19,967
25 26 31 )
(
17,180 11,729 11,729 685 24,606 17,740 43,032 | 71,942

78/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
oooooddoooooooooodd

17,180 11,729 11,729 685 24,606 17,740 43,032 | 71,942
3,966 3,966
3,966
12,273 12,273 | 12,273
8,307 8,307 8,307
17,180 11,729 11,729 685 24,606 26,048 51,339 | 80,249
(
4,659 30 4,628 76,570
4,659 30 4,628 76,570
3,966
12,273
2,020 30 2,051 2,051
2,020 30 2,051 10,358
6,679 6,679 86,929
26 27 31 )
(

79/105



EDINETOOOO

00000000000 DO00O0O((EL2460)
oooooddoooooooooodd

17,180 11,729 11,729 685 24,606 26,048 51,339 | 80,249
81 81 81
17,180 11,729 11,729 685 24,606 25,966 51,258 | 80,168
10,043 10,043
10,043
19,967 19,967 | 19,967
9,923 9,923 | 9,923
17,180 11,729 11,729 685 24,606 35,890 61,182 | 90,092
(
6,679 6,679 86,929
81
6,679 6,679 86,847
10,043
19,967
213 213 213
213 213 10,137
6,893 6,893 96,985
@

80/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

@
(
)
€H)
10
( )
38 50
15
20
15
@
@
@
(€))
®
®

81/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

26 24 17
25 24 17
37
127 81
38
26 31 ) ( 27 31 )
4,601 4,979
1,607 1,411
565 607
2,849 3,052
3,414 3,659
25 ( 26
26 31 ) 27 31 )
3,568 3,966
5 -
C )

82/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

6 15
11 342
17 357
( 25 26 31
5,150,693 5,150,693
25 14
3,966
770
25 31
25 21
)
26 14
10,043
1,950
26 31
26
( 26 27 31
5,150,693 5,150,693
26 14
10,043
1,950
26 31

83/105



(

)

27

26

15

25

31

26

26

19,933
3,870

27 31

27 26
31

84/105

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( )
€)) 247 247 -
@) 51,758 51,758 -
®) 10,741 10,741 -
)

22,467 22,467 -

(5) 3,064 141,441 138,377

88,278 226,656 138,377

(6) 9,720 9,720 -

2 2 -

33 33 -

4,493 4,493 -

5,191 5,191 -

Q) 8,420 8,420 i,

(8) 1,960 1,960 -

20,100 20,100 -
1
@
€3]
©))
)

®

85/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

) ) ®
2 1,080 6,545
2,494
3
)
1 5
1 10
5 10
247 - -
51,758 - -
10,741 - -
11,800 - -
74,547 - -
26 27 31

86/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

27 31
( )
@ 411 411 -
©)) 56,824 56,824 -
©) 12,679 12,679 -
©)
27,398 27,398 -
5) 3,064 196,109 193,045
100,378 293,423 193,045
(6) 11,602 11,602 -
1 1 -
32 32 -
4,883 4,883 -
6,684 6,684 -
Q) 10,221 10,221 -
®) 1,961 1,961 -
23,784 23,784 -
1
(€))
@

®

87/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

®
®)
Q) ) (€))
2 1,294 7,085
90
3
)
1 5
10
5 10
411 - _
56,824 - -
12,679 - -
17,100 - -
87,015 - -
25 26 31
( 26 31 )
26 31 )
26 31 )

88/105



EDINETOOOO

00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

89/105

) ( ) ( )
3,064 141,441 138,377
3,064 141,441 138,377
26 31 )
( ) ( ) ( )
10,667 282 10,384
10,667 282 10,384
11,800 11,800
11,800 11,800
22,467 12,082 10,384
25 26 31
( ) ( )
761 51
761 51
26 27 31
« 27 31 )
( 27 31 )
( 27 31 )
) ( ) ( )
3,064 196,109 193,045
3,064 196,109 193,045



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

27 31 )
) ( ) )
10,298 282 10,015
10,298 282 10,015
17,100 17,100
17,100 17,100
27,398 17,382 10,015
26 27 31
( ( ) )
800 790
800 790
25 26 31
€H)
15,209
750
228
25
494
11
15,680
@
12,456
311
428
2,065
475
14,786

90/105




®

*

®)

(©)

13,485
14,786

1,301
2,194

893
1,733
492

347

347

347

750
228
311
284
40
12

899

30%
18%
14%
19%
19%

100%

170

1.6%
2.5%

EDINETOOOO
00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

26

27 31

91/105




@

@

®)

*

®

15,680
127

15,808
746
213

1,128
724
46

17,218

14,786
369
975
558
573

16,117

14,474
16,117

1,643
2,743

1,100
1,861
451

309

2,467
2,776

309

746
213
369
24
40
24

550

31%
13%
29%
21%

6%

100%

92/105

EDINETOOOO
00000000000 DO00O0O((EL2460)
Oooooooooooooooooad




EDINETOOOO
00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

®
1.1%
0.8%
2.5%
172
( 26 31 ) ( 27 31 )
1,947 1,784
1,434 1,504
- 789
776 690
- 567
502 475
425 387
408 296
206 186
- 169
181 166
172 153
100 92
126 214
6,284 7,479
3,602 1,500
2,681 5,979
3,757 3,243
125 888
3,882 4,132
1,200 1,847
38.0 36.0
« )
0.4 0.2
6.7 6.0
0.0 0.0
1.4 1.2
0.3 0.2
0.5 1.8
4. 7.3
0.1 2.8
37.9 22.9

93/105




EDINETOOOO
00000000000 DO00O0O((EL2460)
Oooooooooooooooooad

26 27
27 31 27
26
36 27
38 36
33 28
111
111 32
73
479
405
25 26 31 )
90%
90%
10%
26 27 31 )

94/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

90%
90%
10%
25 26 31 )
) ( ) ( )
8,000
(GED)
594,492 (
( ) 10,000
100.0
5
) ( ) ( )
18,600 (
5,073 716
( ) 21.5
- )
) ( ) ( )
10,000
— 36,867 3,854
( )
)

95/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
ooooodooooooooooodod

400
( ) — 1,959 760
3,000
30,000
C ) —
6
)

(*
(*
(*
(*

)

191,892

249,548

84,950

55,262

301,227

355,777

47,854

28,759

( 26 27 31

96/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

) ) ( )
18,600 (
3,990 547
) 21.4
(*
) ) ( )
10,000
N — 39,273 4,182
(*
400
N — 1,976 815

(

)

(*

(*
(*

)
)

97/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

( )
229,418
273,220
87,832
65,965
348,841
358,952
51,509
34,167
25 ( 26
26 31 ) 27 31 )
16,877 25 18,829 58
2,382 87 3,876 72
12,273 19,967
12,273 19,967
5,150,693 5,150,693

98/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

)
(
)
@
@
@
@ () ©
30,000 ( )
27 5
()
@ (b) ©
14,577
30,000
27 5
)
@ (b) ©

13,411,674.44

27 3

99/105



€))

0

®

€Y)

@

®

5.0

100/105

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

101/105



EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

(

)

XBRL

102/105



18

27 5 18

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

27 7 3

26 11 20 27 5

(

1

2 XBRL

103/105



27 5 18

27 5 18

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

27 7 3

26 11 20

(

1

2 XBRL

104/105



27 5 18

27 5 18

EDINETOOOO
00000000000 DO00O0O((EL2460)
Ooooooooooooooooooad

27 7 3

26 11 20

(

1

2 XBRL

105/105



	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
	ピムコ・世界インカム戦略ファンド（円コース）
	（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

	ピムコ・世界インカム戦略ファンド（米ドルコース）
	（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

	ピムコ・世界インカム戦略ファンド（世界通貨分散コース）
	（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

