EDINETOOOO
o o o =y )
Ooooooooooooooooooad

28 9 27

03-5259-7401

28 9 28 29 9 26
1,000

1/64



EDINETOOOO
o o o =y )
Ooooooooooooooooooad

(11

1,000

3.24
3.0

12

2/64



28

10

11

12

28

29 9 26

16

3/64

EDINETOOOO
o o o =y )
Ooooooooooooooooooad



EDINETOOOO
o o o =y )
Ooooooooooooooooooad

11

11

http://www.capital-am.co.jp/
03-5259-7401

4/64



1,000

EDINETOOOO
00000000000 DO0000000O(E14714)
Ooooooooooooooooooad

ETF

oo AN P

5/64



EDINETOOOO
o o o =y )
ooooodooodooodnoodd

ETF

& T v MBS E AR LA ERST TN AT T FH A, 9 3 —THH OB %
BB ook AR, LHEPHEAE (ETF) 26N o i A O B4 R BVt L

- 5 8
[ J ek, OO |4 T B d. AL h oo E L OB 2 S e 2 6
BV ET,
<77 FO{LHIA>
- wedg | | aeae el PRPCMBEDIE AL AERIT, 74
3 E CAMTRTF T JE A-FoF S, 24 E427=THE
2| | | 4— Frk 4| OCRBUMBEGROHNT. FRRTEE
EEES i aiEsEe s (ETF), #5UFIzZhomBEl» D2 8%
MYCEW MibftEw

& LA RS R 1 s g T B 18 33 Vo PR/ TR 4
B2 (RHIE LOBEOH26H 5 U1 2H26H (MR BEH O L S8 E FH) NS 2 lla ofrad
EHRVET LEL ORHKES RN G SRR bR IR BV I

6/64



EDINETOOOO

o o o =y )
Ooooooooooooooooooad

EE2W (M= LCHEFECH26 3 00121261 (RO 2 23R E 1) ) 2 272w, KL =
LTEL FORSHIED R R v ET,

SrRCHT QB OREPH L, R VR FERR B ORC Y FIEES LU Fo s kLT

WLk o3 Al WU FRaC 2 b 3 A R ACHE oy Wi BRAFASACIR S 2 W LT L 2%
aR SR AROE G R bR ET

PR 2oV TIE, BICRHEO M E-T ST OJEA T STE N -oMHE T v T,

i

) 4 +
g1 o1 o1 e

r

w )lz2n )i )l ) sn ) G

o

b1,

 EAlE FREOTREOELGB LFEOEMIZowTREB BIETLLOTRSDERA
st & |

* AAEOEHIL HO5PLL - EOPMERETLILOTR G HAEDN XLV RGLENVET

2
27 6 26
3
LI F>
CAMFEF AT v F
<BHIH> ) . <HBHaI>
ZvPREL TEw ) SESHRIRRNY | 2 g ap e Rt e
v ZT AL P RERH — | (EREEOEEERD)
(ERHEOEREDS) <F{EIHBHN>
HA LSR5 - % —E R
EREFRESH
WS IED
HE . EEORE S
REY 324
< Hm=it>
(R OEE OIS . . —UE
HOEGOBROBH. RS REOE AR>S
WS, PRBT - MRS, e | —————— 0% %
S (BES - —IReROEL, Y
B EEB 0TS

7/64



EDINETOOOO

00000000000 DO0000000O(E14714)
Ooooooooooooooooooad

28 7
280
8,705
16 1
16 2 1198
16 6 41
19 3 72
19 9 383
21 10
22 3
28 7
(a 8,705
280
b ( /a
8,068 92.7
1-13-7
ETF

8/64

ETF



10
11

12

13
14

236

9/64

17

20

EDINETOOOO

o o o =y )

341

Ooooooooooooooooooad

11



15

11

12

16
11 13

13

14

100 10

10/64

EDINETOOOO
o o o =y )
Ooooooooooooooooooad



EDINETOOOO

00000000000 DO0000000O(E14714)
Ooooooooooooooooooad

HEHFREEE S (LAEE)
OER1H (FINE—FEH) =RERE ERAGER
FHFEFHRELIT.
DIERAFEE. SAESE. LTI TR F T o,
EEERH SE TER.
DIEHREE B E R

t[]? e T

BSR4 SEE
@i 1 | R BREE) =REERE. HERBEeRoRE
L. PlRub - 7or—ig-0FF.
@1 BRI ERFHEEE.
GERASS XL T4 7R - F 7 - TR

Il

EAFEESR - b7 UF e — (28)
OIEHNERESORF L ERAFH L SO EHERED
BELETRw - 7Y g il Lizd s THE— b
7 3 ) HEHOET.

J:L EFBE - SRS ORD

BHEREEESs (hAEE)
TREFARE. EH o AE0 ) 28 OiEEE,
7 FOERAAT L BRFEEFRMICEESICHE (B
Al 1 [E, FHEEEE.

AT TR F o — (18D
TETv - FOEHOERGHEOETIROE 1)
{‘-’ro

28 7

11/64



6 26 12 26

10

10

28
28

&)

20

12/64

EDINETOOOO
o o o =y )
Ooooooooooooooooooad

28



EDINETOOOO
o o o =y )
Ooooooooooooooooooad

)

13/64



EDINETOOOO
o o o =y )
Ooooooooooooooooooad

14/64



100

50

15/64

EDINETOOOO
o o o =y )
Ooooooooooooooooooad

10

ETF



EDINETOOOO
o o o =y )
Ooooooooooooooooooad

16/64



EDINETOOOO
00000000000 DO0000000O(E14714)
Ooooooooooooooooooad

aAvTFIA TR F 74—

Loy FOEAORERAFHEETRAOE )T
EHETFFI L BRI ERE DB B R L 2 v B

MEREE

FEFREOIE, EiE
FEHICBY STEFEERMER. V2D BEEHOEWE,

DFEEE
HEMFEZES BRI
s Gl FOMEERESD
EARE. B oY A, HirnER
1 22 DR - iR s HEOUAFFzul

28 7

17/64



EDINETOOOO
O0O000000000000000000d(EL4714)
Oooooooooooobooooooad

hORROEEET TAEOREEROLER

(20NME8A~2016ETH) (2O EFERR~2MEETA)
() =——TOAOEMEEREW  — GEETRRERENEN () MBAEE 7 HEkxd E&RE7- Tl
12 500 100 100
5000 40 40
i N N | II
| 4 |
’ ’ ‘'
................................................................. rgg -0
- -&0 -4
A1ESR 2n2EEA 2013F8R  o14EER AOMBEER POIGETR 7reF BEE RAEA KRER SRR %KD !ilil?}
%
+HolEfO RS EARELTE0 &S T L TR NN J7oF | Bam |Rams] REE BEER] RN FREn
B&UFMRFEC EESNTE0, MO RS & RN m' ~75 | B850 | B57 | 474 53 | 349 | 437
CREINTHRALCENREREIRTIVSHENET. ,{1- Py p e Aeﬂ S 512'3 »17.4
*F—SRRERREDMELTEDET. B A0 | S22 il ol
Heodl | ~114 | 152 | 180 5.0 2.8 8.9 49
s ol 2016%6H~20168F78

AamERE>S3 201 15$8R~2016%7H

* FIRMMGE RIS S S 1 MR ROl B e
®|EL. Jr/RAARATEEOUI S EERNICHERTE 55510
L BDTY,

#2TORESSAN2F/EORENR RO A,

+BERFEAHAEYSH>TRHLEBRTED, TP Fo3BE
ICH LIRS RO EY,

ERE 7 IAOCHER
B % W WEEEE N TOPI) RS A
S AES - MECI-HOKUSAH =~ F o AMSRA, Ba—2)
FREN - MSCI I T2l —ry b X T o A S A, fs-2)
B NOMURA-BRION
S WER-F R RER T r AR ER, Br—2)
15 R - B AL EMBE Ot Sl g L T AR IR R =)
GEIEAOERLE. AW R LIS RSN LT, DN T BT,
CHRENEE TSRS ORERD R B RO T
EEEY F—rr—arl T BN LA SHPHES B RAFHENLT AL, 1OMBC20 T B8N, Bl T2, AES. B84 B ESC—nRE
TR B MR RCNEL TR RN LCRER, SRR RCH A CEETI AT V- ONERLC o0 T, SO RELRVERTA,
WA TO PO EiAA)
WEHEMRETOPIX SRS, WIS RS — A L Ty M ST S N R L THBELAER T B s RLLD T,
8. TOPMICSET S84, S00REF 0 — DO FlLe WO RS R LT,
MSCIKOKUSAM P 2 ZBMA A, H=2)
MECI-KOKUSAN & Fo i TR EIA A -2, MEC bne A HERLS, Bl BN SR MOBSEHREL T NELARS T RS BLALIET,
&4, MSC! Inceicll T 53 PEL, NS O — 0 Fi, MSCI e CEELET.
MESCITP—n o w— b e F o P A MRS, Fa—2)
MECIT Tty =y e R AW A A, f—2 )0 MEC] Ine FERRLL IROFREBEOEAENBAL TRELAENT. Y RLALOTT,
3, MSC| Insaxt BT S5 fell, OB ST O— 0TI, MSCI e CEELET.
NOMURA-BPIERM
NOMURA-BPIMEHE. B ESHSE R BTE DA TR FinA0 NI HRROMEC O BSHRCE TS MR s n IR E w0,
&8, NOMURA-BRIC AT SRV, MBS, S EE 0 R—OEHE. FHESRTSH CRELET,
Lt RN - P T AR B, Ba-3)
Lo R MR 7 T 2R EE, FA— 2], Crigroup Index LLCHMRLA, BB AT EEMOEROELRE RS HAONEEN IR THLL R TT,
Th b RIS T r 2R T SE . S S T O =ML, Crgroup index LLCIZEELE T,
SRR EMBI = e F = I E IS A —2)
JPEASEMBIIO = Ul Pyt f= 2T o E R B~ =20 P, Morgan Sacuritses LLCATNE . 2BLTO3 ERECRE TiHRANRTERRENRCLSHRTT.
&4 JPELAA-EMBIFO= - Fr =12 pfF T S8 Ml S0 R 2 O — DO ) P, Morgon Secumias LLCCRRLET,

3.24 3.0

18/64



0.3

EDINETOOOO

00000000000 DO0000000O(E14714)

0.3

Ooooooooooooooooooad

1.9008 1.760
x ]
0.90
0.80
0.06

1.9008

19/64



25 1 1 49 12
2.1
20.315 15.315 5
20.315 15.315 5
28 1 1
NISA
NISA
NISA 120

20/64

31

EDINETOOOO
o o o =y )
Ooooooooooooooooooad

49 12 31

49 12 31

26 1 1



Bt 2

O D8

20

15.315

ERER ¥ kS 2

EDINETOOOO
o o o =y )
Ooooooooooooooooooad

2016 4 1 NISA
1
(

1
1

( )

)
( )

21/64

—— — —

L saEn
B F s

— SEREEOEHIFD
& 2l ST A ISEEE L




I

St Eida

WEREROSRD

SR ER b
OmtotibED

03-5259-7401

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

22/64

—

EDINETOOOO
o o o =y )
Ooooooooooooooooooad

il AcE (RH)

THFEIRE
(45502 Ec (FFERBL) )

HEEROBREED
B3I



EDINETOOOO

00000000000 DO0000000O(E14714)
Ooooooooooooooooooad

( 28 7 29 )
68,241,888 68.02
26,754,612 26.67
19,082,076 19.02
13,381,200 13.34
9,024,000 9.00
21,650,000 21.58
21,650,000 21.58
10,427,360 10.39
100,319,248 100.00
( 28 7 29 )
(%)
/7 7))
1 INDONESIA GOVERNMENT 2.500.000.000 105.00 108.25 8.375 21584
8.375 03/15/24 RO T B
2,625,000,000| 2,706,250,000( 2024/3/15
) B 137,000.00 160,000.00
2 Viet Nam Dairy 12,000 9.00%
Products JSC ’ 1,644,000,000( 1,920,000,000 ’
Century Pacific Food 14.13 17.00
3 Y 240,000 8.99%
Inc 3,392,000 4,080,000
Bangkok Expressway & 6.70 7.95
4 181,763 4.31%
Metro PCL 1,217,812 1,445,015
Bank Pemb 458.00 625.00
5 ank Pembangunan 820,000 4.09%
Daerah Jawa T
375,560,000 512,500,000
204.00 200.00
6 |Universal Robina Corp 8,400 3.70%
1,713,600 1,680,000
i i 1,467.00 1,565.00
7 GT Capital Holdings 1,000 3. 450
Inc 1,467,000 1,565,000
. 21.80 24.60
8 |Supalai PCL 44,000 3.23%
959,200 1,082,400
49.00 52.00
9 |CP ALL PCL 18,000 2.79%
882,000 936,000
i 50.25 52.25
10 Ratcha?url 14,000 2.18%
Electricity Generat 703,500 731,500
B B 25.65 29.55
11 [SM Prime Holdings Inc 33,000 2.15%
846,450 975,150
i i i i 22.40 25.75
1 Sino Thai Engineering 27.000 2. 07%
& Constr 604,800 695,250
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Bumrungrad Hospital 182.50 186.50
13 g P 3,700 2.06%
PCL 675,250 690,050
) 235.00 258.00
14 [Jollibee Foods Corp 3,300 1.88%
775,500 851,400
i i 83.70 84.25
15 JG Summit Holdings 9,400 1.74%
Inc 786,780 791,950
i 10,300.00 11,400.00
16 Bank Rakyat Indonesia 19,000 1.73%
Persero
195,700,000 216,600,000
B 208.00 208.00
17 [Rukun Raharja Thk PT 1,040,000 1.73%
216,320,000 216,320,000
A A 78.00 86.00
Robinsons Retail
18 . 9,000 1.71%
Holdings Inc 702,000 774,000
in Fi i 190.00 216.00
19 ginln Financial Tbk 930,000 1.60%
176,700,000 200,880,000
A 107.00 114.30
20 (BDO Unibank Inc 6,200 1.56%
663,400 708,660
i 560.00 575.00
21 Intiland Development 330,000 1.51%
Tbk PT
184,800,000 189,750,000
38.20 40.00
22 |Ayala Land Inc 17,000 1.50%
649,400 680,000
Indofood CBP Sukses 8,525.00 8,850.00
0
23 Makmur Tbk 20,000 1.41%
170,500,000 177,000,000
430.00 420.00
24 g$dernland Realty Tbk 380,000 1.97%
163,400,000 159,600,000
. 470.00 512.00
25 |Siam Cement PCL 800 1.22%
376,000 409,600
158.00 170.50
26 (Bangkok Bank PCL 2,300 1.17%
363,400 392,150
28 7 29 )

(

)

24164
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1.73
1.22
3.82
4.31
1.88
4.49
23.10
2.06
8.54
3.45
1.60
9.66
2.18
68.02
21.58
21.58
89.61
28 7 1
( ) ( )
D) D) ( X)) ( )( )
¢ 27 12 28 ) 99,242,594 99,242,594 0.8644 0.8644
¢ 86 27 ) 91,814,855 91,814,855 0.8132 0.8132
21 7 145,926,253 0.9779
132,374,733 0.8871
125,264,230 0.8395
10 108,110,210 0.8997
11 102,620,737 0.8899
12 98,869,308 0.8611
28 1 95,334,525 0.8303
2 94,232,333 0.8207

25/64



EDINETOOOO
00000000000 DO0000000O(E14714)
Oooooooooooooooooad

3 100,033,826 0.8686
4 98,029,478 0.8512
5 97,396,948 0.8627
6 94,483,842 0.8369
7 100,319,248 0.9046
1 )

0.0000

0.0000
D)

13.6

5.9

100
) ) )
149,217,511 34,401,590 114,815,921

350,000 2,265,233 112,900,688
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38 59 2 2
12 133
6 6
193 2 2
27 12 29 28 6 27
1 2
( 27 12 28 ) 28 6 27 )

2,575,970 8,892,778
8,096,152 3,833,624
68,526,059 59,604,959
21,916,250 20,212,500
3,333 30,847
396,171 367,489

35,836
101,549,771 92,942,197
101,549,771 92,942,197
39,714 31,036
1,126,463 880,306
1,141,000 216,000
2,307,177 1,127,342
2,307,177 1,127,342
114,815,921 112,900, 688
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15,573,327 21,085,833
99,242,594 91,814,855
99,242,594 91,814,855
101,549,771 92,942,197
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2

27 6 26 27 12 29

27 12 28 28 6 27
297,417 725,575
622,811 645,535
11,727,113 7,562,810
6,981,738 13,201,279
19,073
17,788,623 4,248,286
39,714 31,036
1,126,463 880,306
1,619,172 638,713
2,785,349 1,550,055
20,573,972 5,798,341
20,573,972 5,798,341
20,573,972 5,798,341
5,151,195 25,358
15,573,327
45,108 307,237
45,108 307,237
195,658 46,760
195,658 46,760
15,573,327 21,085,833
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@
12 133 60
61
&)
27 12 26
27 12 29 28 6 26
28 6 27
1 2
27 12 28 28 6 27
123,135,511 114,815,921
26,082,000 350,000
34,401,590 2,265,233
114,815,921 112,900,688
15,573,327 21,085,833
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2
27 6 26 27 12 29
27 12 28 28 6 27
925,000 422,059
457,172 216,000
0 0
0
70 69
70 0 69
0.000001 1 0.000001
2
( 27 12 29
28 6 27 )
1
2
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@
@
®
1 2
27 12 28 28 6 27
4,230,416 5,729,699
500,625 1,251,250
4,731,041 6,980,949
1 2
27 12 28 28 6 27
0.8644 0.8132
(8,644 ) (8,132 )
28 6 27
Intiland Development Tbk PT 330,000 560.000 184,800,000.00
Rukun Raharja Tbk PT 1,040,000 208.000 216,320,000.00
Panin Financial Tbhk PT 930,000 190.000 176,700,000.00
Bank Rakyat Indonesia Persero 19,000| 10,300.000 195,700,000.00
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Indofood CBP Sukses Makmur Tbk 10,000| 17,050.000 170,500,000.00
Bank Pembangunan Daerah Jawa T 820,000 458.000 375,560,000.00
Modernland Realty Thk PT 380,000 430.000 163,400,000.00
3,529,000 1,482,980,000.00

(11,418,946)

Ratchaburi Electricity Generat 14,000 50.250 703,500.00
Bangkok Bank PCL 2,300 158.000 363,400.00
Sino Thai Engineering & Constr 27,000 22.400 604,800.00
Supalai PCL 44,000 21.800 959,200.00
Siam Cement PCL 800 470.000 376,000.00
Bumrungrad Hospital PCL 3,700 182.500 675,250.00
CP ALL PCL 18,000 49.000 882,000.00
Bangkok Expressway & Metro PCL 181,763 6.700 1,217,812.10
291,563 5,781,962.10

(16,652,050)

Ayala Land Inc 17,000 38.200 649,400.00
JG Summit Holdings Inc 9,400 83.700 786,780.00
Jollibee Foods Corp 3,300 235.000 775,500.00
SM Prime Holdings Inc 33,000 25.650 846,450.00
Universal Robina Corp 8,400 204.000 1,713,600.00
BDO Unibank Inc 6,200 107.000 663,400.00
GT Capital Holdings Inc 1,000 1,467.000 1,467,000.00
Robinsons Retail Holdings Inc 9,000 78.000 702,000.00
Century Pacific Food Inc 160,000 21.200 3,392,000.00
247,300 10,996,130.00

(23,971,563)

Viet Nam Dairy Products JSC 12,000 137,000.000| 1,644,000,000.00
12,000 1,644,000,000.00

(7,562,400)

4,079,863 59,604,959

(59,604,959)

INDONESIA GOVERNMENT

2,500,000,000 2,625,000,000
8.375 03/15/24

2,500,000,000| 2,625,000,0000
(20,212,500)

20,212,500
(20,212,500)

20,212,500
(20,212,500)
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7 12.4

39.6
1 22.0
8 18.1 20.9
9 26.1 30.0
1 8.2 9.5
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( 28 7 29 )
100,518,708
199,460

100,319,248

110,900,688

0.9046
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EATEY o MREEBEEREZ |- b 337547 0n 1748 -
— B AT
> S5l ok A I— » 18 F TH SRR 54
28 7
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26 18,635
38 59
19
52
193 27
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@
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« ) « )
(
22,360 36,056
42,763 36,359
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2,445 2,274
138 -
- 5,109
7,823 8,892
2,011 2,685
502 501
78,045 91,879
5,931 5,944
2,491 3,899
3,440 2,044
19,540 12,961
52 52
7,452 12,908
12,035 -
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