EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
OOoooooooooooooooooood

28 7 25

03-3593-5928

1/68



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
OOoooooooooooooooooood

28 7 25 28 1 26

)

(FPEOElMA) Trzu—TroraR M TERETET.

(o A—Z70E)
B s
rekd | FaToREETEAE [BE
GEiER | i".inna‘hfg i) | Wa
F IR
EREW Efbainteil F LT RN S, FEEN.
TH—TPLE e REABERE

TaAE | FLLF RENTEAE | SR =

dm (F2EREY) e

SRR | RETF AUk —) | BE

21 FPEV-JroEARER RO AR EEER T IUEST. RAESSCERC AV EAREEENT
AE=Fr L, TOREEEELTTY =7 AL TR BEAUET.

#2 IR RLEREE ORI, FL T - A2 TN —FACRELET.
ek, 1982 mic MMM R &L SEROBERMELTHT &N, 201 3RICTAULAF LLFay
FlhvbTRAL R OERCETLERANATT.
SREITE T RIZENT. [FL2-F1 S aREELELE

(FFrFOEAR) 772 )77 EER Y TENETOET,
(TA—Tm
— R IRY=FraE

JBEER | PLLF ERATELY | S8
T L LELEH]
- ol e L —
AR | (TR LB U—) e B »

R~ ) - TY—T7LF oo MEREIRE N
| T [
S —— r—

GRRE | (g PR Ll —) | B

&1 FrEU=-Fr AR EE. RROT AR AEARTMHAT. AR PLCREL LSV ERESREST
=T EREL, Mﬁtitb‘f?f—??JFLR’ILT!!IE'JQ‘.IH&'!TLktT

82 TH=-7 A RSEERRDERL. FL - AL T -FAEERLET
W, 1082 iR MRN A L T 2 SRR ESHEL TR &, 201 AR R TAULAP Ly
FlvbTR PO ENC B SERRATT.

2/68



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
OOoooooooooooooooooood

1894
9,850
( 130 1 131.77 2015 12 )

3/68



EDINETOOOO
O00000000000000(E09666)
OooooooooooooooooooOn

HOEMBREES LU AL ERPENONE D7 pEEMORBRNERES SAEOREEDLR
o TPy K 20159 12A~2016541
100 BEWEITA 2011£ 5H~20164£48
= T PRTERRRE (5
10,000 —S&EQHEII!IEI{EHI; TR %0 |
T.500+ &0 60 e
5000+ a0 40
2500 20 20 =
vy 0 o}- 65, 1&,2-’» b
-20  -20
-m:r -16.1 -174

- - : - 40 -40
2011/5  2012/5 20135 20145 2015/5  2016/4 TPk mmsmmmm

EE REE (%) (%) Ty 2015120 ~201684 1

12500 100 100 SEWESSA 20114 5A-20168E4A
— FrE SE T - WigH|
10000 =__ ﬂﬁﬂ)ﬁﬁinnﬁ )| —eaan 80 E0 wan AW
7500 =y &0 &0 LS T0
5,000~ 40 40
2500 20 20 181 188 % e
—— o _z!-?, - - 5
-ﬂu =20 'G.?_E-s
| 70 -181 174
i q i i =40 _m al
2001/ 20125 20135 20145 20155 201604 FrEXE BN cREE RREN SRS SRR R

*DOEFI7REMBEN (R ARSI S MOBYR) BLUSESHERERENONEERFLEGOTY.

*DOERIIINE, FEARIDNTR2015F12ADS2016F4 A ETOFMBRES (R ARCETSIE1FMORER) ORE-BX- B ERT
LESODTE. ORBSERE S SRUDLTRZ0 1S A2 654/ FTOSERMOTRRERORY-BA- B ERFLADOTYT.
sHEMRARELUAESNEREANEDL. S (RS0 e CMEELAADEAELTHALTE)  RECEEERICEINT

HALLSEMBRARSLUARESONBEEREIBOVEUET.
t(gﬁggﬁ?ﬂ. PR RENEHE IS AEERNICHR TELLICFRLELOTEY. S TOREISAN I 7/ FORAHRER

CERES IADEMIZONT

WEAEE (TOPD (ka0
HEEER SRR (TOPDD St SRl SRS AN -3 LSL- T SRR B L THRLARET. TOPKO R &S U TOPKORRL 8 S|
PR T, PO, S ORN, R ETOPRICE ¥ 5 7~ T O E LT TOPOM IR S0~ T ORI . RS S05 Ay
LEF, B iE BRI, TOPLOHER O R &L R0 AR T, TOPDODH B SO N E LR b B AU TOPKOBIlD s Tl it
TR T DR ERLEY.
R MSCIZo 911 7502 (R SiAK. Fi~—2)
MSCIO YA - o AR IR MECH Inc. FIELCHEHRNT. BAEREROERRTRE SN TVE T, BHcM T S8, o 0
#—NOEHAMSC Inc (DS ELET, £ MSCH Inc ., M#ONScEI T 2iiE Lo RsRE T HHHENLET.
MSCIL T~ 524 T— b A F o A AR SA %, BN —2)
MECIT =25 F=tpabef A rwdr A, MECH Ine. HEIRELCRERRT. #RORRNTREEATOEY. BEEICE T SE0E. MHEHE
REOH—DOEMEMSC! Inc, (IZERELET, B MSC iIng, L. [HEROMBHEREE ToEH s o Rt T oEmenLET,
NOMURA-BPIEHE
I\DMJFH—E"IME’M RS EE TS M TRAEAAE RIS M EDH RS ROim s & T EF S T3, ke g bl
Forih— PO TR BT S R L

2 FERERA Ty oA (R CEK. AN—-2)
rr-EREE e Al Citigroup Index LLCK SRR, BESLFERSATLS, BRER BRI RN EREOES TSR ES IO E
T O L AR T R R 0 1 . St U - M — SR Citigroup Index LLCICRELET, . Citigroup Index LLCIE
FHRRONEEELIERNS SR ReR ETSRRERLET,
T 75075 GBI-EMI O~/ 71/ =2 TP F (=2
JPELAAGBI-EMA O e Fr =T e R, J.PMorgan Securities LLCAHBL Sl TS, HRAEROT T2 -y @ TR
HEERTLDNR T 7. PR OE L) PMorgan Securities LLCICRELET,
GEYEAOERE. AW~ P ELE RS RENT LT AN AOGRERMLTEYET.

4/68



EDINETOOOO
000D O0000O00O0OOO(Ec9ses)
OOoooooooooooooooooood

©)

27 9
NISA 26 1 1
NISA 120
5
20
28 4 1
NISA 20 80
5
28 4
NISA
5
20 NISA

5/68



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
OOoooooooooooooooooood

/ () D)
1,909,784,943 98.77
— 23,753,702 1.22
1,933,538,645 100.00

/ ) )
1,351,497,525 98.89
— 15,107,535 1.10
1,366,605,060 100.00

/ ) (%)
3,148,443,978 96.53
— 112,842,550 3.46
3,261,286,528 100.00

Q)

2,023,934,870 0.9561 1,935,084,129 0.9436 1,909,784,943 98.77

®

1,432,278,005 0.9561 1,369,401,000 0.9436 1,351,497,525 | 98.89
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D)
98.77
98.77
D)
98.89
98.89
%
() o
1 T 0.875 05/15/17 6,500,000 11,002.43| 715,158,437| 11,003.29| 715,214,172| 0.875| 2017/05/15 21.93
2 T 6.125 11/15/27 3,441,000 15,664.24| 539,006,503| 15,699.39]| 540,216,163| 6.125| 2027/11/15 16.56
3 TIl 0.12504/15/18 3,070,000| 11,135.23| 350,595,747| 11,142.19f 350,832,595| 0.125| 2018/04/15 10.75
4 TIl 0.12501/15/22 2,286,000 11,071.57| 265,087,815| 11,101.04| 265,823,857| 0.125| 2022/01/15 8.15
5 T 2.505/15/24 1,926,000 11,579.48] 223,020,827| 11,607.77| 223,565,786 2.5] 2024/05/15 6.85
6 T 1.875 03/31/19 1,701,000 11,137.91] 189,455,850| 11,140.48| 189,499,605 1.5] 2019/03/31 5.81
7 T 2.12508/31/20 1,386,000 11,354.83] 157,378,051| 11,367.69| 157,556,308| 2.125| 2020/08/31 4.83
8 T 202/15/23 1,372,000 11,221.07| 153,953,216| 11,245.08| 154,282,603 2| 2023/02/15 4.73
9 TI1 3.625 04/15/28 687,000 14,974.29| 150,776,882| 15,053.75| 151,596,150| 3.625| 2028/04/15 4.64
10 T 0.875 09/15/16 1,034,000 10,994.72| 113,685,411| 10,994.72| 113,685,411 0.875] 2016/09/15 3.48
11 TIl 2.37501/15/27 690,000 13,283.04| 107,740,847| 13,359.49] 108,371,058| 2.375| 2027/01/15 3.32
12 T 0.625 04/30/18 913,000] 10,925.26 99,747,706| 10,925.26 99,747,706 0.625] 2018/04/30 3.05
13 T 205/31/21 690,000f 11,298.24 77,957,905| 11,311.96 78,052,564 2| 2021/05/31 2.39
(%)
96.53
96.53
3

28
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1 1
C DO 1 I T HOle O
( 271 4 27 ) 1,584,490,650 | 1,584,490,650 1.0186 1.0186
( 27 10 26 ) 1,775,751,337 | 1,779,225,145 1.0224 1.0244
( 28 4 25 ) 1,956,079,884 | 1,960,243,383 0.9396 0.9416
27 4 1,583,131,785 1.0146
5 1,607,344,713 1.0507
6 1,748,995,904 1.0327
7 1,781,766,861 1.0469
8 1,727,543,460 1.0217
9 1,754,489,911 1.0139
10 1,767,548,671 1.0164
11 1,828,888,423 1.0284
12 1,767,319,931 1.0028
28 1 1,833,081,067 1.0159
2 1,908,821,550 0.9616
3 1,979,995,812 0.9543
4 1,933,538,645 0.9275
1 1
C DO T I ¢ HOOlc KO
( 27 4 27 ) 1,371,558,322 | 1,371,558,322 1.0179 1.0179
( 27 10 26 ) 1,479,739,130 | 1,481,176,125 1.0297 1.0307
( 28 4 25 ) 1,384,562,244 | 1,384,562,244 0.9572 0.9572
27 4 1,366,099,682 1.0138
5 1,418,603,080 1.0496
6 1,471,743,694 1.0332
7 1,489,175,146 1.0494
8 1,441,019,618 1.0261
9 1,461,011,964 1.0203
10 1,472,123,532 1.0238
11 1,492,584,971 1.0378
12 1,474,215,807 1.0139
28 1 1,498,698,234 1.0292
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1,418,294,550 0.9761
1,402,788,630 0.9706
1,366,605,060 0.9448

1
2% 12 1
27 4 27 0.0000
27 4 28
27 10 26 0.0100
27 10 27
28 4 25 0.0120
1

2% 12 1
27 4 27 0.0000
27 4 28
27 10 26 0.0010
27 10 27
28 4 25 0.0000

(%)
2% 12 1
27 4 27 1.9
27 4 28
27 10 26 1.4
27 10 27
28 4 25 6.9

100
1

(%)
2% 12 1
27 4 27 1.8
27 4 28
27 10 26 1.3
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27 10 27
28 4 25 7.0
x 100
10,000
2 1
2% 12 1
o 1,555,493,515 — 1,555,493,515
27 4 28
1 o 493,032,588 311,621,760 1,736,904,343
27 10 27
8 4 ot 525,434,314 180,588,802 2,081,749,855
2% 12 1
o 1,347,916,702 493,830 1,347,422,872
27 4 28
0 o 130,293,305 40,720,251 1,436,995,926
27 10 27
%8 a ot 28,039,214 18,590,118 1,446,445,022
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38
2 2 12
133
6 6
193 2 1 3 ( 27 10 27
28 4 25 )
2 3
27 10 26 28 4 25
— 26,926,410
17,748,958 _
1,762,371,651 1,935,084,129
4 _
1,780,120,613 1,962,010,539
1,780,120,613 1,962,010,539
3,473,808 4,163,499
80,247 89,662
641,971 1,075,969
173,250 601,525
4,369,276 5,930,655
4,369,276 5,930,655
1,736,904,343 2,081,749,855
38,846,994 125,669,971
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34,372,143 17,214,519
1,775,751,337 1,956,079,884
1,775,751,337 1,956,079,884
1,780,120,613 1,962,010,539
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3

27 4 28 27 10 27

27 10 26 28 4 25
604 430
28,457,952 124,787,522
28,458,556 124,787,092
— 292
462,737 494,489
3,701,869 5,933,824
173,250 601,525
4,337,856 7,030,130
24,120,700 131,817,222
24,120,700 131,817,222
24,120,700 131,817,222
3,707,724 1,801,024
28,997,135 38,846,994
16,123,360 4,196,442
— 1,497,675
16,123,360 2,698,767
9,701,252 15,811,624
9,701,252 2,777,302
— 13,034,322
16,985,225 22,885,585
38,846,994 125,669,971
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27 10 27
28 4 25
2 3
27 10 26 28 4 25
1,555,493,515 1,736,904,343
493,032,588 525,434,314
311,621,760 180,588,802
1,736,904,343 2,081,749,855
125,669,971
2
27 4 28 27 10 27
27 10 26 28 4 25
38
10,000
40
27 4 28 27 5 25 27 10 27 27 11 25
51,962,850 68,906,808
310 387 3,553,533
20
1,931,326 1,900,426
10,433,476 0
25,860,269 32,819,774
13,737,779 34,186,608
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(

x 10,000)

x 10,000

27 5 26

449
20

x 10,000)

X 10,000

27 6 26

456
20

x 10,000)

x 10,000

51,962,850

1,675,161,938

310

27 6 25

73,951,110

3,290,305

2,115,883
18,683,568

29,631,414
23,520,245
73,951,110
1,645,152,764

449

20
3,290,305

271 7 27

78,241,725

3,424,801

2,054,199
2,626,707

32,770,871
40,789,948
78,241,725
1,712,400,991

456

20
3,424,801

( x 10,000)

x 10,000

27 11 26

374
20

( x 10,000)

X 10,000

27 12 26

360
20

( x 10,000)

X 10,000

16/68

EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
OOoOoooooooooooooooOoood
68,906,808

1,776,766,855

387

20
3,553,533

27 12 25

65,574,352
3,502,760

1,073,940
0

33,831,890
30,668,522
65,574,352
1,751,380,091

374

20
3,502,760

28 1 25

64,652,882
3,581,989

1,127,758
0

35,671,511
27,853,613
64,652,882
1,790,994,590

360

20
3,581,989




(

27 7 28

411
20

x 10,000)

x 10,000

27 8 26

404
20

x 10,000)

X 10,000

27 9 26

396
20

27 8 25

69,348,268
3,371,691

1,386,139
0

27,817,615
40,144,514
69,348,268
1,685,845,905

411

20
3,371,691

27 9 25

69,198,788
3,424,620

2,129,898
0

29,669,223
37,399,667
69,198,788
1,712,310,424

404

20
3,424,620

27 10 26

68,926,668
3,473,808

2,173,832
0

31,080,717
35,672,119

(
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28 2 25

68,750,381
3,956,292

1,110,020
0

42,402,983
25,237,378
68,750,381
1,978,146,097

347

20
3,956,292

28 3 25

69,814,135
4,127,512

2,135,784
0

45,319,293
22,359,058
69,814,135
2,063,756,059

338

20
4,127,512

28 4 25

67,584,826
4,163,499

1,287,482
0

46,206,808
20,090,536




(

x 10,000)

x 10,000

68,926,668

1,736,904,343

396

20
3,473,808

(

x 10,000)

x 10,000
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67,584,826

2,081,749,855

324

20
4,163,499
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27 4 28 27 10 27
27 10 26 28 4 25
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2 3
27 10 26 28 4 25
2 3
27 10 26 28 4 25
) (@)
16,216,813 26,918,334
16,216,813 26,918,334

27 10 26

28 4 25

20/68



EDINETOOOO
OO000O0O000DO00oOoO(Ec9ses)
OOoooooooooooooooooood

27 4 28 27 10 26
27 10 27 28 4 25
2
27 10 26 4 25
1.0224 0.9396
10,224 9,396
2,023,934,870 1,935,084,129
2,023,934,870 1,935,084,129
1
98.9% 100.0%
1,935,084,129
1,935,084,129
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38
59 12
133
6
193 ( 27 10 27
28 4 25 )
2 3
27 10 26 280 4 25
_ 20,747,542
17,286,374 —
1,467,477,720 1,369,401,000
4 _
1,484,764 ,098 1,390,148,542
1,484,764 ,098 1,390,148,542
1,436,995 —
387,818 387,513
3,102,508 4,650,029
97,647 548,756
5,024,968 5,586,298
5,024,968 5,586,298
1,436,995,926 1,446,445,022
42,743,204 61,882,778
) 16,128,215 21,072,445
1,479,739,130 1,384,562,244
1,479,739,130 1,384,562,244
1,484,764 ,098 1,390,148,542
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2

27 4 28 27 10 27

27 10 26 28 4 25
425 326
21,134,852 99,576,720
21,135,277 99,576,394
— 245
387,818 387,513
3,102,508 4,650,029
97,647 548,756
3,587,973 5,586,543
17,547,304 105,162,937
17,547,304 105,162,937
17,547,304 105,162,937
1,317,323 704,063
24,135,450 42,743,204
4,595,942 383,412
4,595,942 383,412
781,174 550,520
781,174 550,520
1,436,995 —
42,743,204 61,882,778
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27 10 27
28 4 25
2 3
27 10 26 28 4 25
1,347,422,872 1,436,995,926
130,293,305 28,039,214
40,720,251 18,590,118
1,436,995,926 1,446,445,022
61,882,778
2 3
27 4 28 27 10 27
27 10 26 28 4 25
38
10,000
40
44,180,199 22,070,856
307 1,436,995 152
10
9,036,379 5,149,728
7,193,602 0
26,614,989 998,411
1,335,229 15,922,717
44,180,199 22,070,856
+ o+ o+ + o+
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1,436,995,926 1,446,445,022
307 152
x 10,000) ( x 10,000)
10 0
x 10,000 1,436,995 x 10,000
2 3
27 4 28 27 10 27

27 10 26 28 4 25
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