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KESET (EF4, 052, 965, 112[)
f&35Et (ZR16, 165, 720, 639M9)
EERRE (4.3%)
K1Y (0.2%)
EHIFESE (0.2%)
Banco Santander
0.13% due 12/31/2015
EHIfREEt
R+ WEt (BH25, 975, 511M)
BF (4.1%)
EHIFESE (4.1%)
Sumitomo
(0.31) % due 12/31/2015
EHIfREEt
B45t (690, 646, 937M)

SFET 7 R2015-10 (BEAvIHY)

N i ]

254, 615, 157

753, 884, 926
, 008, 500, 083

—_

570, 530, 393
570, 530, 393

913, 045, 235

—

. 031,632, 218
, 944, 677, 453

—_

—

. 227, 206. 640

—

. 258, 072, 559

—

. 282, 864, 765

129, 477,105
3,897, 621, 069
15, 315, 425, 517

25,552, 585
25, 552, 585
25, 552, 585

689, 636, 077
689. 636, 077
689, 636, 077
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TTREER BTG D RIE(HIE

T4 VEE (0.0%)
EHFREE (0%)
Brown Brothers Harriman & Co.

GBP 1 0.06% due 12/31/2015 157
Brown Brothers Harriman & Co.
JPY 3,799 0.01% due 01/04/2016 3,799
EHIFESET 3,956
T4 V5EEET (B3, 959H) 3,956
JEHAIREST (BR716, 626, 407M) 715,192, 618
HEEIC
GHBHE
XEHEEE (BF16, 882, 347, 0469) 96.3 M 16,030, 618,135
B8EZ ARSI UZDMOEE 3.7 613, 247, 624
mEE 100.0% F 16, 643, 865, 759

REFBRO I N COBMESFERRHORROHIMICE SN TEMIESORE TIFR <. URIDFEEICK > THEINTNE T,
(a) 2015612330 RAEDEEHI(TEES

(b) KAf&E
(o) EERIBN S

2015€E12H308RED 7 7  RUNILDOAETESN (FHBEED 2 %)

1Y AOVI—IN—F« ZEER REE 5t RS BRalif Sl (8) STl / (18)

EUR Goldman Sachs Group, Inc. 1,733,247 20163 H16H JPY 231,778,480 H — H (3,689,628) M (3,689,628)
EUR Goldman Sachs Group, Inc. 42,142 20165£3 H168  JPY 5,643,574 — (97, 843) (97, 843)
EUR Goldman Sachs Group, Inc. 167,953  20166F 3 A168H USD 184,619 259, 866 (377, 036) (117.170)
EUR Goldman Sachs Group, Inc. 30,071,448 20165£3 8168 USD 33,055,438 46, 528, 205 (67,507, 115) (20, 978, 910)
EUR Goldman Sachs Group, Inc. 5,966,943 201643 A16EH GBP 4,323,766 25, 409, 847 (12,145,713) 13,264, 134
EUR Goldman Sachs Group, Inc. 1,440,736 20163 B16H GBP 1,043, 986 6, 135, 282 (2,932,618) 3,202, 664
EUR Goldman Sachs Group, Inc. 481,688 20164F3 A168H JPY 64,087,671 — (699, 284) (699, 284)
EUR Royal Bank of Canada 125,021 201663 A16H USD 135,921 257,710 (163, 756) 93, 954
EUR Royal Bank of Canada 132,444 20163 H16H  USD 144, 891 26,593 (35, 353) (8,760)
EUR Westpac Banking Corp. 594,387 20168£3816H JPY 79,079, 449 — (860, 339) (860, 339)
GBP  Goldman Sachs Group, Inc. 1,054,136 201623 H16H EUR 1,446,777 4,923, 882 (7,109, 331) (2,185, 449)
JPY  Goldman Sachs Group, Inc.  17,001,383,033 20165£3 816H EUR 126,953, 681 294,753,100 — 294,753, 100
USD Goldman Sachs Group, Inc. 233,690 201623 H16H EUR 211,542 372,972 (86, 131) 286, 841

USD Goldman Sachs Group, Inc. 184,619 2016F 3 B16H EUR 167, 744 465, 654 (320, 974) 144, 680
USD Goldman Sachs Group, Inc. 136,030 201683 H16H EUR 124,220 224,919 (200, 450) 24, 469

F 379,358,030 F9 (96,225,571) F3 283,132,459
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W54 - IR—K—bT3UH - IY—-T 7 2 ROFERTEHEE

N -
(20165 7 H2381' 520174 1 H23HE ©)
= i 7 i
# 1 & & pid] Lia] E
A iE
613 EEREAAGEsS 2016/9/12 38, 290, 545
611 EEEREHEEES 2016/9/5 32,020,679
629 EEREAASEZS 2016/11/28 21,440, 750
609 EERHAGESS 2016/8/22 18, 650, 416
632 EEEREHAEES 2016/12/12 18. 230, 651
610 EEREMAGEsS 2016/8/29 18,120, 389
607 EEEREAGESS 2016/8/15 15, 380, 265
587 EEEFEHAGEZS 2016/8/10 13. 810, 032
638 EERHAEEZS 2017/1/16 12, 400, 099
623 EEEREAAEES 2016/10/31 12,090, 338

(1) SERFRELAE @BIFHEFSENTBUEEA).
(E2) BARBEFYHET,

WEABER#R

TECIE. 2017 1 ABEREICHSIFIZT AT - Ix—iR— T3 UF - IF =T 72K (112, 499, 138F0) OAE
TY,
(NER (FREER) il (EE5)

0175 1 BBORE
N i [ >58BEE LN s
S - ® OB & | waeE | QFEA T | eny | o4am
! TH % % % % %
EREES 7,930, 000 7,930, 156 7.0 — - — 7.0

CE1) MALLER, MEERERICYT SFHERDEIS.
(X2) BEEZEH. HOBOBARBISVIET,
(E£3) SHEERD KUBMERICOV TRERBEREG ¥E, MREREHEFLT—IZAFLTVET,

QEA FPEE) KHE @#m5))

20174F 1 B238181E
X B2 # A F M OE FEEEE 57 fifi %A BRFRH
% +H FMH
ENEES 641 EEE S — 7,440, 000 7,440,137 2017/01/30
642 EEEEHHEESS — 330, 000 330,011 2017/02/06
643 EER IS — 160, 000 160, 008 2017/02/13
- S BRE w0
A g 7,930, 000 7,930, 156
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Daiwa Asset Management

REBTHEAOA—TEHIE1S

http://www.daiwa—am.co.jp/
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(EREE)

SEEMBAEDHEICOVT
[ELE(ThEE - BESER]
HAEY 1 10,056F0 HAZk : 10,052 REsEE © A0.0%
[BEMBOEREHER]
ESFREMGE U ERENS, BEEMIBEEFTELE U,
SRERIEICOVT
OBENIEEAERITR
HELY) . HiREFEW - BERMEZHRE L. 20166£ 1 BICE
YA T REFTEEY - BVERBHOBEAZ, 9BICIFREST]
RIEF=E0 - BRERMEIIOEAZRELE Uz, TDXKSHHE
ROSHMBERZESR(C. EEEHHS (3H8Y) OFEUBKV
EERI—-ILEAYSFIFMETLUE U,
SHIHICBIT D [SEOERAE]

MM CEBEDOR2MICEERL. SHROBEESKLU0I—)L - O—
VEDOEMEHMEENDREICKY . TENRERZTE>TEN
PESE

SR—RTAUFICDONT
TENEEBEODZEMICRER L. EROEES L0 I—)L - O—
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(SHRDERSE)
MEMLBEOREMICEEEL. RENRERZITEVET,

W1 70O5Y OERDAH

WEEAhOEAEMEEDHET
(M)
10, 057
10, 056
10, 055
10, 054
10,053
10, 052
10, 051
e LEI
(2015.12.9) (2016.12.9)
= O (i 28 N -
£ B B it
B oE o= AR
M % %
(HA &) 20154612898 10, 056 — 51.3
PIEES 10, 056 0.0 53.4
20164 1 Bk 10, 056 0.0 57.6
ISES 10, 056 0.0 4.0
) EES 10, 056 0.0 5.2
4 B 10, 056 0.0 5.4
=ES 10,055| 2~ 0.0 0.1
6 AR 10,055 2~ 0.0 1.9
7 BX 10,054 2~ 0.0 19.3
8 Bk 10,054 2~ 0.0 45.8
9 Bk 10,053 2~ 0.0 26.0
108k 10,053 2~ 0.0 3.4
118% 10,02 2~ 0.0 26.7
(H3 5k) 20165128 9H 10,052 2o 0.0 28.1

(E1) BEEFHEL.

(F2) AHEEALRSFHRFOENLES @RTES) SJUBESEYER
TEY,

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

] B ] ]
FEERLT AN —3
e —
Z DR 0
(Zoft) ©
& it 0

(CX1) BpDER CHEHROHD D HDIFHERZSD) (&8I, BHICK>T
SZHEONBICEBN G2 Ich. BIFECIIBHUBRTY., BRHDIA
BSELUBHACOVWTEEERO [1H0HY) BRI OEEO#
ZEISRIZE,

(£2) SEECEICARBZOEAALTH Y T,

WEES S UG DR

n it & -
Q0156128 108H 520166128 9 B T)
5 ] & = I =
136,874,851 s
py | EREES T 409,652, 750)

E 1) BEERELAE @EFFIRBSENTESIEEA).
E2) ()RIFMERICKDHID T, LROKFICFZSENTEIEE A,
E3) BARBIEET,
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WEER5TERR WSS EDER
N #E 20164E128 9 BIRAE
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N7, 8 B —
E| A - 5F ffi &R th ES
8 i 5t F TH %
fizd R = & & A &= & NGRE 29, 310, 563 27.2
613 EREMETE 2016912 | % 2901F5E " 2 D%, 20 76,35, 222 728
S 290, Popap— ,\
601 EEEMERES 2016/7/19 | 32,440,634 HAISFHHEAE 107, 665. 795 100.0
611 EEGHRES 2016/9/5 | 32,000,679 () FHBBOBARBEIPIET
591 EEEGHREE 2016/5/30 | 27,000,600
629 EEGHRET 2016/11/28| 21,440,750 . e e bt s
600 EIEHEES 2016/8/22 | 18,650, 416 BHEE. AR T35 LUBREHRORST S —
63 EEGHRIE 2016/12/12] 18,230,651 = = W
610 EREEHEES 2016/8/29 | 18,200,39% . < ’
506 EREGHRES: 2016/6/20 | 17,520,361 (Ah;ﬁib O 1% ggi Zgg gg;l’?
533 SRR 2016/5/20 | 17,450,349 P o= 304,407,
NrHE (G 29, 310, 563, 469
(X1) SEREZTELAS (BBITFHESENTBUELA). T DRIV S 822,750
(£2) BRABFET. (B)&f& 3,360, 063, 840
Kihg 3,360, 063, 840
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(2)ER FFSE) K& (E1R5) U RSB 7 ¥ 12016-08 (BB v Va5t /BREENE) 995, 547,00
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WSRO
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L] =] = H
(A) BoHEIRE A 31,874, 42791
AR A 7.919,727
Z DN 822,750
LIS A 24,777,450
(B) Ao S8kt A 1,748, 531
bpigta 39
bt AN 1,748,570
(C)ZfttEMA A 248, 630
(D)=fpismE (A+B+C) A 33,871, 588
(E) BifRiREISTR S 22,707,764
(F) B =IRmE A 153, 699, 691
(G)ENSEE=IaE 703, 878, 822
(H)&5t (D+E+F+Q) 539, 015, 307
REpRRHERSE (H) 539, 015, 307

(E1) BOEBRGE S —BROEORNMEC TAEDERZVL. TEZ

TO2HEEEMEE LT, LA HGEFRAE LTEENET,

(E2) EBIESEEREEEF BIIEEEETALDERZV. TAZTOS

BEIRIBREUT, LO2BEEAEE U THUEEINE T,
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