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EUR BNP PARIBAS 7.7810 2018/7/2 620, 245. 58
EUR BPCE SA 6.1170 2017/10/30 2,096, 009. 86
EUR CREDIT AGRICOLE SA 8. 2000 2018/3/31 856, 092. 12
EUR ELM BV (SWISS LIFE) 5. 8490 2017/4/12 2,938, 136.89
EUR NATIXIS 6. 3070 2017/10/18 105, 151. 40
EUR SOCIETE GENERALE 6. 9990 2017/12/19 525, 640. 64
EUR UBS AG JERSEY BRANCH 7.1520 2017/12/21 2,508, 869. 87
GBP AMERICAN INTL GROUP 5.7500 2017/3/15 610, 852. 21
GBP AVIVA PLC 6. 1250 2022/9/29 1,045, 738. 36
GBP DANSKE BANK A/S 5.3750 2018/9/29 956, 410. 15
GBP DNB BANK ASA 6.0116 2017/3/29 1,701, 299. 99
GBP HBOS CAPITAL FUNDING LP 6.4610 2018/11/30 1,052, 510. 41
GBP MUFG CAPITAL FIN 5 LTD 6.2990 2017/1/25 1,647,627.04
GBP RABOBANK CAP FD TR IV 5. 5560 2019/12/31 549,574.10
usD ALLIANZ SE 5.5000 2018/9/26 2,245, 452. 21
usb BPCE SA 12. 5000 2019/9/30 1,064, 255. 74
usD CREDIT AGRICOLE SA 8. 3750 2019/10/13 2,231, 203.%
usD CREDIT AGRICOLE SA 6.6370 2017/5/31 661, 306. 99
usD CREDIT SUISSE GUERNSEY 5. 8600 2017/5/15 3,153,341.45
usD SMFG PREF CAP USD 3 9. 5000 2018/7/25 2,353, 235.55
usb SOCIETE GENERALE 5.9220 2017/4/5 3,116, 883.53
usb STANDARD CHARTERED PLC 6. 4090 2027/1/30 474,998. 84

WE DS
Usbh — KRJU
EUR — 1—0O

GDP — TRV R

14



HENATUw REESET 7~ R2015-01 (BBAY IH Y /IREENE)

NERECERZN
B sAEERE  BAEE B EEE = (B
HAH 81, 966, 657 1—0O 687, 000 20174 1 H30H 2,536, 924
HAM 48, 227,781 1—0O 393, 000 20174 1 B30H 112, 695
KR 16, 888, 000 HAH 1,863, 464, 140 20174 1 BH30H (103, 345, 138)
I1—0d 14, 700, 000 HAH 1,731,968, 700 20174 1 H30H (76, 186, 523)
=<y QN 7.524, 000 HAH 1,039,019, 256 20174 1 B30d (44, 506, 246)
HAM 161,508, 120 KR 1,432,000 20174 1 B30d 5, 265, 381
HAM 22,620, 328 NI 197, 000 20174 1 B30H 322,675
HAM 10, 582, 390 NNV 91, 000 20174 1 B30d 15, 647
&t (215, 784, 585)




LT« IR—TEY b - IF—TFIUR

<fHEF®R>

HT7UR BRNATUY REEEST 72 R015-01 (BEAYIHY REEBNE) ) IMRENRELTVS [5
A0 -XR=7y b -IT=TFUR] OREB Q0166F12898) & HTFYROREBPEG>THIRID
T, BTUFVROREB Q01747 828H) RELCHIFZIAT - Xx—7EYy b - IXTF—T7 Y FOBEAEEOAS

EZIR—JICHETEEVLZLUE Ul

WIAD - IR—FEy b - IF—T 7Y ROZTERTEIHR

2 i -
(201741 3181 520174 7 B28HZE T)
g D) 7 i)
i 1 & & pid 1 & &
T FH
645 EEEFEHAGES 2017/2/20 4,280, 100
669 EEREAGEZS 2017/6/12 3,020,099
657 EEEFEHAGEss 2017/4/17 2, 860, 055
659 EEEFEHAGES 2017/4/24 2,650,077
652 EEREAGLESS 2017/3/27 2,530,020
644 EEFEHAGESS 2017/5/12 2,070, 088
651 EEEFEEAEss 2017/3/21 1,970, 049
660 EEREAGEZS 2017/5/1 1, 450, 027
650 EEEFEHAGESS 2017/6/12 1,240, 022
648 EEEFEHAGEsS 2017/3/6 1,130, 043

(1) SHERELRE @BNFIEFSENTEITEA).
(£2) BARBEVIET,

WEASERER
TECIE. 20178 7 AB8BARECHITSZT1D - Ix—7EYy b - IH¥-T7 2R (13,792 618F0) ODABTY,
(BN FRERE) nitfE (EEH)

20174 7 52808
il A N . & @ - JQB%% RSB LEE
= LB 2B o8| | AR L sy | 2gnr | 2mEm
A FH % % % % %
EEsEs 360, 000 360, 001 26 — — — 26
GE1) MEALER. EEREICNT HHEEDIIE.
(F2) #FEEEE. HOEORAMKBISIUET,
(F3) FHIHEES SORMERICOV T FERERES S, MRBERATEL) T—IZAFLTVET,
QQEA GFEE) KtE (32W5)
20174 7 B28E5E
X 3 5 & £ f = BEeE ¥ @ EEER0
%
EfEEsS 679 EREEIEHAES — 350, 000 350, 001 2017/07/31
680 EEs AT — 10, 000 10, 000 2017/08/07
& s EBB| P22 I D A B
2 "le  m 360, 000 360, 001

(F) BARBFIET,

16




IALD - IXR—THY bk IHF—-TF7UR
ERREE $E5H (CREH 20168£12H 9 H)
(SHEHAR 201568128108 ~20164E128 9 B)

IAD - XR=7EYy b - IP=T7YROFESBICHDBERRRZE CREB L LIFET,

*ST 7V RO FRDEI T,

E A 75 gt

ZE U IR DOERZED S UCREERZTRVE T,

FERENR

FETOES

B B 75 A

OPRTOESFZROCKREL. TEULENGOERZEDS UTREERZTRNET,
QOMHBEEENDIRE(CHIc> T, BEHEL 1 FKE. BUSRICSVTA — 248830 LD
BEEBKITOAV— v - R=/N—ITH/ET D EEEERELFT,

RICHE AR

TEEERSEAD10% LIF

K& EEE
Daiwa Asset Management

REBTHEAOA—TEHIE1S

http://www.daiwa—am.co.jp/




LT« IR—TEY b - IF—TF7IUR

CERRZB)

SEEMBBEDHRICOVT
[EL4EThEE - BESER]
HAE 1 10,020 HAZk : 10,016 REE= : A0.0%
[BAEMBOE REHER]
ESMREMGE U ERENS, BEEMIBEFTELE U,
SRERIEICOVT
OBEMNIGEAERIR
HELY . HIREFEW - BERMEZH#E L. 20166£ 1 BICE
YA FTREBFITEEY - BIVERMBHOBAZ, 9 BICIFIREST]
BIENEEN - BNERIBETNOEAZRELFE UL, TDLDIBH
ROSHMBERZESR(C. EEEHHS (3H8Y) OoFEYBLV
EERI—-ILBEAYSFIFMETLUE U,
SHHICHIFZ [SED:ERAL]

MM CBEOREMICEERL. BHROBEESKLU0I—)L - O—
VEDEMEMEENDREICKY . RENRERZITE>TEN
DEY,

SR—RTAUFICDONT
REMEEBEDZEEICREL. BHOEESLUI—IL - O—>
FICKDERZTEVE U,
ORYFI—TEDERICDNT
LT 7Y RGEHDOFHEFFEREELFINYFI—IBLY
SEBEYZRITTHBIFEA.

(SHRDERTSE)
MEMLBEOREMICEEL. RENRERZITEVET,

W1 703Y OERDAHE

WEHAhOEAEMEEDHET
(M)
10,022
10, 020
10,018
10,016
10,014
H e S
(2015.12.9) (2016.12.9)
B % {fi 2 N -
# A 8 N
e x & | ®
M % %
(HpE) 20154E12B98H 10,020 — 52.7
PIEES 10, 020 0.0 52.0
20164 1 Bk 10, 020 0.0 61.6
ISES 10, 021 0.0 48.5
) EES 10, 020 0.0 32.1
4 A% 10, 020 0.0 24.5
=ES 10,019 A 0.0 10.5
6 AR 10,019 A 0.0 10.5
7 BX 10,018 A 0.0 19.3
8 Ak 10,017 A 0.0 46.5
9 Bk 10,017 A00.0 26. 1
1082k 10,016 A 0.0 3.4
118% 10,016 A 0.0 26.7
(HAR) 20165E12B9H 10,016 A 0.0 28.2

(E1) BERFHEL.

(F2) AHEEALRGFHRFOENLES @RTES) SIUBESEYER
TEY,

(£3) HT7YRE. REUCBEOERZDS UCREERZTR > THY.
NYFIY—IBRUSEEHIH I FRA.

] B ] ]
FEE B —f3
BB -
Z O 0
Zoft) ©
& &t 0

(X1) BpDER CHEHROND D HDIFHERZSD) (FEI. BHICK>T
SZHEONBICEBN HDIch, BIFECKIIBHUBRTY. BRDIA
BSEIUBHACOVWTEEEROD [1H0HY) BRI OEEO#
ZEISRIZE,

(£2) SEECEICHRBZOEAALTH Y T,

WEES S UG DR

N i
Q0151281080 520166128 9 BET)
5 7 & 5t 7 &
. 48, 041 £? i
py | EREESS T 51,515,000

E 1) BEEREULAE @EFFORBSENTEIEEA).
E2) ()RIFMERICKDHID T, LROKFICFZSENTEIEEA,.
E3) BAREIEIET,
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LD« IR—TEYDS - IF—TFUR

BEELFTEHIR
YN

(20155128 108H 520165125 9 HE T)

WigE({SFEAEDEN

20166F128 9 BIRFE

T

H

1" g

E| H

S

sF i |

e e

=8

i)

=
Jo

i

# 1

* &

#

2] & %

NHHE

FA
2,960, 056

%
27.4

591 Bt 2016/5/30
613 EEERHEES 2016/9/12
601 EREfEHLE 2016/7/19
611 EEEfEHEss 2016/9/5
629 EEEfEHAEEES 2016/11/28
586 EESRAELZ 2016/5/12
607 EEEfEHAsEss 2016/8/15
609 EEEREHAEEES 2016/8/22
610 EREfEHsts: 2016/8/29
632 B 2016/12/12

RiE!
4,500,177
3,790, 054
3,150, 065
3,010, 051
2,440,076
2,000, 342
1,980, 036
1,940, 045
1,920, 037
1,890, 066

R

J—J)L - O—V&, 20t

7,832,675

72.6

RESSEAEERSER

10,792,732

100.0

(X1) SHEERELRE RBBANFHEFSENTBUEEA).

(E2) BAERBE>UIET,

WEAEERER

(MEA GPER) RiE (EE5)

E B H#4

El

H

xR

X 9 |EEEEH 7

HEA

fil &8 e

S35BB#

T HEREALER

BITHEA
K=

Z|SELLE| 26LLE | 26K

T

ESjEREES

TH %

2,960,000 | 2,960,056 |  28.2

%

% % %
— — 28.2

CE1) ARG, WMEERERICNT S5HOEEDEIS.
(2) IR, sHOBADBARBIEUIET.

(E3) FHEES K OBMABRIC OV T IFERIERES %S, MEERREERUT

—IEZAFLTVET,

QEA (PERE) K& (G656

o 7 *

X 5 fid W | FFE |ZEEERE| SHmEE | BRFEE
% FH FH

EfESESS | 632 EEEHETES —| 1,890,000 1,890,015| 2016/12/12

634 BRI —| 320,000/ 320,006| 2016/12/19

635 EEREHEES —| 750,000] 750,034 2016/12/26

PN s | | |
& 2 2,960,000/ 2,960, 056

(F) BARBEYHET,

(F) SHmERDRLEREIF ST,




LT« IR—TEY b - IF—TF7IUR

BEE. 88, TS SUEEMBEORT WERDIRR
20165E128 9 BIRTE HE B20155%128108 ZE20168£12H9H
18 =] E| B =x 18 =] E| B
(A) & 10,792, 732, 361F3 (A) BRZURES A 1,082, 398
a—)b-0—F 7,832,629, 033 ZEFIE 1,776, 408
NHE (GTHRR) 2, 960, 056, 480 Z DN S 46, 848
Z DRI 46, 848 IR AN 2,905, 654
(B)&f& 300, 005, 700 (B) AffisEssstHiga A 3,128,171
K& 300, 005, 700 SEER 40
(C) &g (A—B) 10, 492, 726, 661 D=t} VAN 3,128,211
oA 10, 476, 400, 958 (C)ZznittEm A 111, 607
REE e RS 16, 325, 703 (D) HHpiEEE (A+B+C) A 4,322,176
(D) SSHELO 10, 476, 400, 95801 (E) sispigiin:s 24,173, 441
1 AOHYEEME (CD) 10, 016M (F)gﬁﬂ%{ﬁiﬁﬁn A 6,316,919
*HIEC BT BT ARIZ12, 186, 116, 8697, HHAPIcH (T2 ENRETLABE (G)iBMfESE=FE 2,791,357
1,736,323, 360F3. ERHITTAZAISS, 446,039, 271 TY o (H)EET (D+E+F+G) 16, 325,703
*UIRC BT DYUTT— T 7Y RERENSR T HREETOTAEDS, 5 RepgeismE (H) 16, 325, 703

D - 70-Nb - NATUw RIS D7V RT (BBAwYIHY) 998, 54D
BEEITEIED 7V R (BBAvYIHY) 99, I/ DESEITHIED 7V R
(BEBAYIRBL) 99M., BEERES( DXEKEETHa IO NOSUIT
L (BANEERY) 219,583, EERIREY ( DXEMERTHR I D ~NOTLUI
7L (F2ERER) 24,953, A DXKEKRERETMY A VA TUIT L (B
BB 848,389, &'+ DXKEMERTMRY AV aSUIT L (FE20RE
Bl) 66,873, A DXEHRIETR T 7 R36,730, 2138, F4 D/ NB - %
EESHIET 7R BEBAY IS (1 05RER) 4,958, 917,/NB -
KEESHIE D 7 VR BRBAYIBL (F1EREDR) 4,958, HFN1AT
w REEE D 7 > R2014-04 (BEAY IHY) /REBNE) 999, tHFR/N+AT
T 7V R2014-07 (BBAYIHY /REEBMNE) 99, tHFENAT
77 R2014-10 (BEAvIYHY /REEBMNE) 99, tHFE/NAT
%7 7> R201501 (BBAYI&HY /REEME) 998, 9470 - 7
SV U7 IEa (BEHERE) —X—/— - NAAVHL—a500—2X
9,918, 40 - TSI - UT7I)VEa (BRDEDR) —ZX—/N\—-N1A4>
HL—al000—249,911H, 94D - A—ARSUPEREK I 7 VR - T
R— - =T UF39,455 979, A DBAMAA VT VIR - TPY R~
27 MM1Ver3 —1,078,302, 562, 4 DBAMKA VT VIR - Tr U R=-Y
T MNVer7 —1,257,987,220M. A DBAMRA VT VIR TFYR=-V T
~11Ver5 —2,095,808,384M. 54 D « RA ABWEEHY AV a (BRHEE)
2,996, 106M, EEEIRES A DTSV H L - N\VI— (BENEE) BEBAY
D18 LI—25,990, 216M. BEBERES A DHFA VDL - NI — (BADE
) BAMI—21,397, 5440, BERIRLS A DMFA VDL - N\VI— (B
HER) TSI LUFIL - T—2A3,99%, 008[. BERERELS A DHFRA >~ H
L N\VI— (BRNER) BEtLT S - O—R1,597,623M., A DitFRA >
HL - NV — (F2ERER) BBy IHYA0, 8850, F4 DHRA VAL -
NS — (F2ERER) BEAYIRUI00, 7898, 4D /NB - KEEZHE
Bo7V R BEBAvIBY (BEDEE) 29,988 0058, 51T/ NB - KEH
BEEBED 7R BEBEAYIRL (BEDERRE) 1,999,201, BERIRE 9
A4D/NB - KEfESEHE D 7>~ BAMAI—X (BAHEE) 1,002, 195M,
BEERE 940 /NB - KEESFHE T 7R #&ELT NI—R (BBH
B 3,011, 7740, A DFBENAA VAL - FSA-AVALFIVY (&
I7AY) —1,527,685M. A DEAMKRA VT VIR - TF VR REEME) —
27 M1-3,536,610,361M. 4 DEFKKAVFvIX - T7 YR BREEIM
A) —3 7 12-1,088,870, 549, 94 DBAMKAVFTVIR - TFUR (R
EBHAY) —> 7 M3—1,287,713,056 T,
* HHIZRDFTEOH Y OFEEEREF10, 016 T,

CE1) BOEBRes . —BRORORNMBS TALDEBEZVL, TAZ
TO5GEMEE LT, LOSEGERE UTIESNE T,

(X2) BNEstEREEEF BIEEEETALDERZVL. TAZ TS
BEIFERELT. O3 BEEAESE L TESNET,
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